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P.C. Box 493

Century Yard, Cricket Square
Grand Cayman KY 1-1106
Cayman Islands

Telephone +1 345 949 4800
Fax +1345949 7164
Internet  www.kpmg.ky

Independent Auditors’ Report to the Trustee

Opinion

We have audited the financial statements of Global Futures Selection Fund (Principal
Protected on Maturity in AUD) (the “Trust™, a sub-trust of Credit Suisse Universal Trust
(Cayman) Il, which comprise the statement of assets and liabilities, including the schedule of
investments as at March 29, 2018, the statements of operations, changes in net assets and
cash flows for the period August 1, 2017 to March 28, 2018, and notes, comprising significant
accounting policies and other explanatory information.

In our opinion, the accompanying financial statements present fairly, in all material respects,
the financial position of the Trust as at March 29, 2018, and its financial performance and its
cash flows for the period August 1, 2017 to March 29, 2018 in accordance with U.S. generally
accepted accounting principles.

Basis for Opinion

We conducted our audit in accordance with International Standards on Auditing (*1SAs™). Our
responsibilities under those standards are further described in the “Auditors’ Responsibilities
for the Audit of the Financial Statements” section of our report. VWe are independent of the
Trust in accordance with International Ethics Standards Board for Accountants Code of Ethics
for Professional Accountants (“IESBA Code™) together with the ethical requirements that are
relevant to our audit of the financial statements in the Cayman Islands, and we have fulfilled
our other ethical responsibilities in accordance with these requirements and the IESBA Code.
We believe that the audit evidence we have obtained is sufficient and appropriate to provide
a basis for our opinion.

Emphasis of Matter

As discussed in Note 1 to the financial statements, the Trust ceased operations on March 29,
2018 following the maturity of the Notes in accordance with the Notes maturity timeline
stipulated in the Supplemental Information Memorandum. The Trustee resolved to wind up
and dissolve the Trust following the authorization of these financial statements. Our opinion
is not modified with respect of this matter.

Responsibilities of Management and Those Charged with Governance for the Financial
Statements

Management is responsible for the preparation and fair presentation of these financial
statements in accordance with U.S. generally accepted accounting principles, and for such
internal control as management determines is necessary to enable the preparation of financial
statements that are free from material misstatement, whether due to fraud or error.



Independent Auditors’ Report to the Trustee (continued)

In preparing the financial statements, management is responsible for assessing the Trust's
ability to continue as a going concern, disclosing, as applicable, matters related to going
concern and using the going concern basis of accounting unless management either intends
to liquidate the Trust or to cease operations, or has no realistic alternative but to do so.

Those charged with governance are responsible for overseeing the Trust's financial reporting
process.

Auditors’ Responsibilities for the Audit of the Financial Statements

Our objectives are to obtain reasonable assurance about whether the financial statements as
a whole are free from material misstatement, whether due to fraud or error, and to issue an
auditors’ report that includes our opinion. Reasonable assurance is a high level of assurance,
but is not a guarantee that an audit conducted in accordance with 1SAs will always detect a
material misstatement when it exists. Misstatements can arise from fraud or error and are
considered material if, individually or in the aggregate, they could reasonably be expected to
influence the economic decisions of users taken on the basis of these financial statements.

As part of an audit in accordance with 1SAs, we exercise professional judgment and maintain

professional skepticism throughout the audit. We also:

* |dentify and assess the risks of material misstatement of the financial statements, whether
due to fraud or error, design and perform audit procedures responsive to those risks, and
obtain audit evidence that is sufficient and appropriate to provide a basis for our opinion.
The risk of not detecting a material misstatement resulting from fraud is higher than for
one resulting from error, as fraud may involve collusion, forgery, intentional omissions,
misrepresentations, or the override of internal control.

e Obtain an understanding of internal control relevant to the audit in order to design audit
procedures that are appropriate in the circumstances, but not for the purpose of
expressing an opinion on the effectiveness of the Trust's internal control.

e Evaluate the appropriateness of accounting policies used and the reasonableness of
accounting estimates and related disclosures made by management.

¢ Conclude on the appropriateness of management’'s use of the going concern basis of
accounting and, based on the audit evidence obtained, whether a material uncertainty
exists related to events or conditions that may cast significant doubt on the Trust’s ability
to continue as a going concern. If we conclude that a material uncertainty exists, we are
required to draw attention in our auditors’ report to the related disclosures in the financial
statements or, if such disclosures are inadequate, to modify our opinion. Our conclusions
are based on the audit evidence obtained up to the date of our auditors’ report. However,
future events or conditions may cause the Trust to cease to continue as a going concern.

e FEvaluate the overall presentation, structure and content of the financial statements,
including the disclosures, and whether the financial statements represent the underlying
transactions and events in a manner that achieves fair presentation.

We communicate with those charged with governance regarding, among other matters, the
planned scope and timing of the audit and significant audit findings, including any significant
deficiencies in internal control that we identify during our audit.

WeWG

September 28, 2018



1 WEEE
(1) EfExriask

Ja— )L Ta—F % —X kL7 g UHHEE VR TARER Y 7 R
(VLT e AL A e 2= hTA K (FAL~2) TIOFT « hTAR)

B R

20184E3 H29H GEMHZETLZH)
(55 N/ CHER)

201843 H29H

R GEma T L) B 20174F7ASLA
5 Nv M 5 Nv M
B
REMI & B & B« (&
A 201843 H29H : ML ; 3
20174ETH31H : 8,557, 3585
KoL) - - 9, 854, 448 790, 721
B4 8 9, 442, 208 757, 643 6, 443 517
BEIZ X B RINE - - 110, 131 8, 837
9, 442, 208 757, 643 9,971, 022 800, 075
Al
ARFLHRIE AT RN 4 - - 3, 185 256
AL R FEE A 4 - - 2,171 174
AL T2 B 4 - - 724 58
KILE R4 8 9, 442, 208 757, 643 - -
9,442, 208 757, 643 6, 080 488
I PE - - 9, 964, 942 799, 587
WG PE DR
St B 5 - - 5,231,943 419, 811
FITE =4 - - 4,732,999 379, 776
- - 9, 964, 942 799, 587
ZIRFEAR1 O Y 72 b FUEEMRS
20184E3H29H : #EL (20174F
TH31H :86,860H) - - 114. 72 9

I DRI B H NN TSl & TS 7EE 0,

20184E9 28 H . ZRERtLOMF L L TR LT,

BN\YArY « 770 RewRxUAVDE (FA~Y) VITFTy RERFEFLT

Ja—sN)L e Ta—Fxy—R L7 a Umis RVETARERE 7 7 K

(TR 5 FVEESTARHERTL 7 7 o 1)



Fa—r)b e Ta—Fx—X LT Vg U RS NLVBTAERE Y 7 F
(ZVvT g4 AL R e 2= —W)L e TR (A=) LIOYT « FTA|)

B A AhRES AR

201843 H29H (GEHAZK T LZH)
(5 N/ TH)

201843 H29H GEMHZETLZH)

e (%)
JEAR TRy 7 T PE
5 KL TH 5 KL +M 5 KL TH
ZL7o c XL X A
=T g T
(0% #EL) 2018 - - - - - - -
FIH X H N7
— O X B EH
201747 H 31 H
R (%)
JEAR Y- IRF A TG e

5 KL TH 5 RL TH 5 KV TH
LT e LR A
THE—F g T
(% : 85, 90007) 8,590,000 689,262 8,557,358 686,642 9,854,448 790, 721 98. 89
20183 X H -~
7 g — 2 R HB AR

NSO BN TSkl & TS &0,



Ta—)v e Ta—F%—RX L7 g miEsE SVRTAERE Y 7 0 R
(ZVvT g4 AL R e 2= —W)L e TR (A=) LIOYT « FTA|)

BRI

KHGeEART - 20174E8 H 1 H ~20184FE3H29H GEMHAR T L-H)
(5 N/ TH)

SHE IR - 20174F8 H1H ~

e 201843 H 29 H %J%%?ﬁf
GEHZ&ETLEZH)
5 KL M 5 RV M
BEINIE
= R R 41, 321 3, 316 78, 740 6, 318
#H
TR T2 R 4 22,023 1,767 41, 685 3, 345
Hi 7 4 14, 746 1,183 27,791 2,230
RATH 2= B i 4 4,915 394 9, 264 743
41, 684 3, 345 78, 740 6, 318
BEMBER (363) (29) - -
BEIHRDEHRBIORE
B () &
P& R D ARFZHMLE 3 1,232, 406 98, 888 195, 195 15, 662
BB IR D REFBOLEE 3 (1, 297, 090) (104, 079) (831, 974) (66, 758)
(64, 684) (5, 190) (636, 779) (51, 095)
EAIZ X ARG EDRAR (65, 047) (5, 219) (636, 779) (51, 095)

T DY AR ICAS TSl & S S0,



Ta—)v e Ta—F%—RX L7 g miEsE SVRTAERE Y 7 0 R
(ZVvT g4 AL R e 2= —W)L e TR (A=) LIOYT « FTA|)

MUE PERA B AR E

KHGeEART - 20174E8 H 1 H ~20184FE3H29H GEMHAR T L-H)

(2 P CHoR)

SHE AR - 20174F8 A 1H ~

201843 H29H %gf;%?ﬁgﬂ
GEfZ#&TLIZH)
5N TH A2 M

Ed—g I Ei=E (363) (29) - -
BEITR D RIS 1,232, 406 98, 888 195, 195 15, 662
BB 4R D ARFEBHEOLH) (1, 297, 090) (104, 079) (831, 974) (66, 758)

(65, 047) (5,219) (636, 779) (51, 095)
2ZNHE]
DEHHAR EERICBIT S
HEREL (9, 899, 895) (794, 368) (1, 233, 726) (98, 994)

(9, 899, 895) (794, 368) (1,233, 726) (98, 994)

SEHHIMEERICBIT S
W& PE DIBEE (9, 964, 942) (799, 587) (1, 870, 505) (150, 089)
SEHUR AR A BE D
WA PERE 9, 964, 942 799,587 11, 835, 447 949, 676
SEHAREERBAEOH
GPERE - - 9, 964, 942 799, 587

IO BN TSkl & TS &0,

18 —



Ta—)v e Ta—F%—RX L7 g miEsE SVRTAERE Y 7 0 R
(ZVvT g4 AL R e 2= —W)L e TR (A=) LIOYT « FTA|)

Fyyia s Tu—§hE

KHGeEART - 20174E8 H 1 H ~20184FE3H29H GEMHAR T L-H)

(2 P CHoR)

SHE AR - 20174F8 H1H ~

GEHZETLEZH)
= Kv +H = Kv +H

EAFEBCL ATy o s 77—
AT X 5 W& PE D AR (65, 047) (5,219) (636, 779) (51, 095)
g o5EAIE 9, 789, 764 785, 531 1,261,129 101, 193
BeraEi2nvBim GEE) £

B4R A R EBHE O H) 1, 297, 090 104, 079 831, 974 66, 758

P& 2R D AR LB HILE (1, 232, 406) (98, 888) (195, 195) (15, 662)
B4 LIS 0O T8 F 7% i oD B R4

BEIZ LD RINE 110, 131 8, 837 (27, 402) (2, 199)

LR CA T M (3, 185) (256) (490) (39)

AHA 76 2 Ak (2,171) (174) (180) (14)

RIARATH 2 B (724) (58) (60) (5)

9, 893, 452 793, 851 1, 232, 997 98, 936

MEBEEHCIA2Fy vy 7r—
ZRAFOERE LIC KA CRILE (457, 687) (36,725)  (1,233,726) (98, 994)
Ra w7 LW -%H)
SHEBRE/ EETICRBT 2 HAEDHE 9, 435, 765 757, 126 (729) (58)

(B %8
Bl . M AEE AR 6, 443 517 7,172 575
B4 . SEHYE/FERES 9, 442, 208 757, 643 6, 443 517

I ORI B H NN TSl & TS 7EE 0,



Fa—r )V Ta—F ¥ —X L7 a g KVETARKERRE Y 7 K
(JLF g s AL A 2= _—F N« hFZA R (FA~v2) IIOFT « T A R)

[P e D SR AR E )

201843 H29H (GEHZK T LZH)

(52 N/ )

1.

rZ X N DL

Ja—sNb s Ta—F =X - B LT va LIRS RVESSTARRESRA T > o K (LR, T h
FAR EWVWI) IE, Z T 4 s AL AR 2= —HP ) NTRAE (FA~<2) 1T (BLF,
(A% —+« TG AN &) O T« hFANTHDH, vAX— -+ b7 A NI, 2007411
AIBIZ A = VR OFFEEIC K ST BEK I, 2001FE1LA BRIV A~ VR D I 2 —F
2T )b Ty FIEICEDEREINTARETLTH D, T A MI20104FE2H 3 A IR S
AU, 201043 H31IHICEAZBME LTz, v~ A X — « N T XA NOBGKEEFII, A~ iR,
KY1-1206 77> R A ~v, A~vF A, 12v—4 v b ANV =K Ty 7 - a—
k. 2 2 4 — 2204 (Camana Bay, 72 Market Street, Cassia Court, 2" Floor Suite
2204, Grand Cayman KY1-1206, Cayman Islands) |ZFF{ET %,

N7 A NOBERPIX, ZHEEICR L, WHEERD (4HZ25T) £ TZRAFDHRE SN
e, TA~EOGRAR— 74 VARt E L TEEINTWDHIRIETH S, RPM SPC 7
O—NR)L s TJa—F ¥y —X LI ay N AR YRITHRIR—=7 54 (UL
T, Za—n)e TJa—Fy—X kBl riary - R—rT7+VF] LWI) OERKICHET
THVE— HREREMTAZ L THDE, Tu—rb e Ja—Fy—X Bl g - R—F7
F VAOEERIE, EIZT VAT 4 7RG 28 U CEMNZR TTAROREZERT S 2 &
Thbd, NTANMIFEEETOEEEZI LT 4« AL A A X —Fat) (LUUIF, AR
FAERITIR) WD) DRITT DEREFICSE RV T TI00% DT AR ST 5 tHiE
LAIF, TRHAE] 2v)) ICHRETHZ LT, HEHWOERZ B, TS, M7 A ML, K
tHAE~OEE 28 U T, HEEwTYS, ERMYS., BLOBEIEM ([~X—Y R 7a—F
¥—R| BHSIHLLED) ZHEUETD I ARy —OREEICL Y . FORE A ZISHE IR
L TW5, AtfEix, TomE (20184:3H228, LIF, TAMEMHA] &vwo) £T
B IND, AHEBITHRIT. N7 A NOTLARMREESHETLH Y, 2o —E XDt
s USRI 2 52 1P B D = & id7auy,

AHAEOTHNZEV, T 2 MI2018FE3H 29 IEA 2151k LT, Zitattix. MEERD
HAER%, M A RNPER - BT H L ELEATWND,

2010453 H5 B, AFAERITIRITBIRE O 2 eAMSRAEE (LLF, TARREE) &) 2Rt L
Tro AFEENZESEIAMERITRIT, B\YA Y « 77U Re w3k VA (FA~y) U
T R (LT, 1ZFsth) 20 )) BREFITTIH2H 605 ZHFHE 2 EIE>HIFRE Y
WZEITT 2 2 L&, BRI OB RREDT CHRAET D, AGEED I HEWVAIE RTINS
FTHNEAT O RE & X1, ZRERFHIEARMERITIR D A 5 N X FH & [ABE & AT IR X
LXhH)FEHEA DY (LT, TREHE) L))  ZEESEBARERITERICH L THA I RE
Baw) T 57, ZitRthid, Z7vT 4 « A4 ZAEYTO U HR—NVHE (LLUF,  TRER
171 &V D) (CBHRR LB 0 RS X OMA] BRI TR AR S 7= AR 2 VL T ARHERITIA
DI E T O,

LD LT, EZEETHMICBONT, T A2 NOZFAEONY CEERE SIS
BT D, SHASHAROEHERE ONETH D, HkE X, AER I OZEOMOFMES (i
BERAT SN A FEDMD B 5P A ML, . HMEEEOMIE., 5. AR X
NDZIRAEAE E EEMICFREE E R D AT Ex2 WO N, TNHIZEL W) THhsbH,
RIX, BGARICE-S>TI N7 A NDOJFREEZER L, HOP LM, £ 721320104235 H ITH
5 SN TR > TSR SN DB DO ZHWZETHN D,



TJa—r e Ja—F ¥ —X - L7 a  iHHIRE NVEBITAERE Y 7 R
(VT4 AL A s 2=_"—H)L e NFZA K (A=) 1IOYT « FFAR)

WMBRRICTT DR (Fis)

201843 H29H (GEHZK T LZH)
(52 P TH)

1. PR DR (Fix)

AHMEOWHFB L T A FOEH O TITHEN, ZAEE KT 2 H 5w 5 SHAFH51320184F
BH29H ARG ST, > T, AREFHITMER) & 722 %,

NZAPNOEREIEENZ, Z VT 4+ AL AR <X ADN (FA~2) VUIT v R (LLF,
MEHSEE) S ) IRV EHIND, FTANOBEEYEEFETHL7 LT 4 « AL RS
Rtttz (I EBEThHs CITF. Atz (RITHEE] Lvwo) o APIEGEEESHE
i%f%ﬁf%@ Me—DZIMAEFRAETLH D (LT, [FftE TS &vo) , 3l
WL DO RVRY | AEIZFEFH SN TV DG E LT X TR FTRESZ R ER D2 8 E 1R R
6@%?%“90

2. EERSEHE

AT, RS EE2RIEE LT, KETRICAERZY RO LN EHFEA] (LLTF,
CKEGAAP ) &) 12> TR STV D, BT A MIKEGAAPIZEE S HE L & A7
EINTEY, KEMBRFHEERZES (FASB) OXFHEMEREE (ASC) B w7 946 [4:fh
- R -GS (LLF, TASC 946) LW 9)) ICHEEIND, RESICEA IS
HB L OMAESHCHEIL L TWE, FT A MIEVEASR TWAEEASEHFEHE. LLTFO
LB ThS,

(a) S F& VD DIEH]

KIEIGAAPIZ YL U 72 B RE R OAERRIC 72 V) | HEF T, M RERIER A BEO K ER X
A OSFCMAEEERL L OMBEBORR, 726 CICEFHIRE A EE P OISR LU
BHOGMICHBEGZDAMY BIREZIT ) ZENERINTWVD, EERORIR
I, LAY LRRLGE LD D,

ANTEAREO A0 1%, T ORPLIS X OERPE L OB RIS X FFE DR R TIThbh 5,
INSDRMOIZTFOMWE FEBRLOTHY , FiEEEFL L OEERHWICRET 5
FIHEZEATWDD, EHIZETET S Z E13 TR, B0 ZE X, RED ICK
X IREB L 2 BATREMEN D B,

(b) K&

BT O A< — A TRt &L, 078 H UL, DRVETE % 72 12 4 B EUE O A TE A
DEBITHE S HRERF LS D,

AAEL, AERITED AR T DR OFHMBE TR S5, L L2RR6, @H, ]
MEF W, P EE I BESENEAE T D & AR T OB FEHICE L T, %EA
HDEE DUNIETR G 2 S 2 12 DSBS BETH 5 LB 2556, EHSMIE,
FERHEORIBEZ/ T, REOFHMEZ RS2 L8 TE %,

ﬁﬁﬁ (TP TG DAL L2V, AHERATRIIAE OAfiks 2 H AR L, ZFtatt
DEFFIIE U TAHEDOE R LICHE LT 5, TBAMIRIIAAERIT RN AR Ui i
DRHMFEIZ D <,

=

8
=2t

W i



TJa—r e Ja—F ¥ —X - L7 a  iHHIRE NVEBITAERE Y 7 R
(VT4 AL A s 2=_"—H)L e NFZA K (A=) 1IOYT « FFAR)

WMBRRICTT DR (Fis)

201843 H29H (GEHZK T LZH)
(52 P TH)

2. EELRSFTTE (BX)
(b) RE (Fr&)

B RN & 5 BRI, MEFESRGEEZ O TEE SN D, REITHR L REIRR
DEER L OERFIL, BREFRECE Lsh D,

(c) Bi#
Blaid, HHNH233 5 H LN O SRS A BIZTRIF AN TV D@8 TH D,

(d) BEIZ 54X %
BB L DRINA L 1T, BEMIRER T CICiRE SR p o BREIC LI RNED Z L %
~T,

(e) FKH B iRt

RILBRSITE WVE INTZZRGERIIXT A2 RIS TH 20, MECREFHEEIER B O
G e/ - RV AN GAVAJ AN

(F) Z ot & &AL

TSI N T A FOZIEIEFEEEDZDIC, v AZ— -« N T A NDOEEKREMER
MAEORTEICHW., N T A NOEELRAT D,

(g) Zasa 21 1725 7= 0 #l B e

EER R ICBIR SN D ZARAEA 1 0 24 72 0 UG FEMEIE, ~ A% — « F T A FOIEFEHEK
WZHE> T, bT7 A NOMEEREZDHEERDOBITHEZWASF DETHRI L2 LIk v E
HEhs,

(h) =ZIHRFIE.
SHRIRIL, BAERIEF EES NS,
(i) B2

BREORFIE L TRAEL, TOREORFRMICHA SN WG HM ZRE, 3T
%ﬁiﬁéf& FVBEEFHAEFIGRHRIND, REOFEANC IV AL WG EMIE, 72
AN L DIMANSIERS D,

(7)) &
5 NNV LIAADOAMEIZ X A1, B5IB OFEBEEL — T RVICHE SIS, T DM
@@%@Tﬁﬁéhfwéﬁﬁﬁiﬁﬁ%m\Ehﬂ%%ﬁ@%@%ﬁv~bT@%éh

Do AEICBED LIS EAET L IR/ RERBRNH 5561203, BRFIEEICH LS
no,



Fa—r )V Ta—F ¥ —X L7 a g KVETARKERRE Y 7 K
(JLF g s AL A 2= _—F N« hFZA R (FA~v2) IIOFT « T A R)

WMBRRICTT DR (Fis)

201843 H29H (GEHZK T LZH)

(22 N THR)

2.

3.

HELRSF TR (BX)
(k) Bt

A= UVHEBICBOWTHIEERIIF Y B XL -« A VIR EN D BAIT R, v~ A X — -
K7 A NI, FA~ iERELY, ~AX— - N T A MO HMNO08/], FIE, BT
BERITFYEXIL - FA R ENDIBMOH S D LPEEH0RT D & OIRFEEZ ST
B LTEDo T, AMBEHERICHERUILE LS Tnzen,

EEEIL. N7 A MOMBHERIERIBRIZBWT, ¥ v 7 A« KUV a URNEERE Y H
IZ X VD SN D ATREMED Tmore—likely—than—not (S0%FBDFRIHENE) | 72 E 5 A Hkr4
H0IL, TRETOH v I A~ RV ay, EREFABETFRENDIF v 72 - KV v 3
Y OFHNEIT D,

more—likely-than-not DRI Zfi7=F % v 7 A « K¥ T a ik, N T A NOUBE#HET
RSN AEBRBEOCHERET HOICHESND, ¥y 7 A« HRT T a v hmore-
likely—than—not OFKBIE 2 i 7= X 7o L HIMr S 7546, b T 2 MIFTERLE L OE#E O
SRR IS EBICBITABAEEH & LTEFET 5,

BEICF LS N B O BRI S L SN o Ba, M T A MIBAEOH L
WUFICTHD 2 LD Y | STETEEDW TSN D TN 5 5.

B 7 A s IR a himore—1likely-than—not Dk BIRE 2T 7= I 72 LI S =854,
k7 A MIFTERE X OBEEO &R &2 BRFAEEICBIT2BEEH & LCEFET
b, WEIH ESNTFE EOEBEENG Easn L o2 GA. P T A NMIBAHED
FHENRMENCZR D Z BV | WEERDORIZ SR D AREER S D,

EEHIL, T XTCOL =T X ITA AT —ZBTDX I AR var, BIO
2017T4ES H1H 2 H20184E3H29H £ COREFAEEICTREND X v T A « R g V&,
more-likely-than-not D FEHEICEE S X M L, ZOR R TR T WM/ FEICBITH T
A N DOMBEFERIZOWNT, FIEBROG BTSN ER2 W B Lz, A—T v Xy T A A
Y — L ITEERBS LR OBFEOMNG L MO Z LT, FEEXIEO HFFHIRIEIC LY
EDDHLIND, v I AR va  AlElT2EEEOHMIIL Ea—Dxt5 Lo TE
D, TSRO D BLE, Bl L OMERIEEHCBE T 2 BIEMG T O o E A2 E D, £ D
il EFSERBERICEK S, BHMEIN D AIREERD D,

INTEATERE

ARAAF L, FEFE2(b) I SN HEHIHE - TRME S LD, 2 D X 9 e i I EAR O g
FHEDRH DT, HEE ST HmIE, IV REREEIICEERR SN D88 & & L < B 5 etk
NHD ., ZOEFEWNERRER L7200 55,

20184F3H29HBITE, R T A MIFBREZRA L TEHT (20174139, 854, 448%% Nv) | HEpE
25D 2EIG130% (2017421398.89%) Th 5, HIHFEOEIEIL, BASITHR TE 2 %N 720
7=, BHAHOWMETREL DTV, AEMEORIEIZHTZ> L, REEOMET —
ZEEAL TS b0 b H 5, £io, REBMARAEMENEFEZHNSZ ik, M
Bt RIS SN D WEEEOANIEMER CEE L X R R 2580135 D,



Fa—r )V Ta—F ¥ —X L7 a g KVETARKERRE Y 7 K
(JLF g s AL A 2= _—F N« hFZA R (FA~v2) IIOFT « T A R)

WMBRRICTT DR (Fis)

201843 H29H (GEHZK T LZH)
(52 P TH)

3. AIEERAE (i)

KEGAAPIZEE S < AN EAMERIE R X OBARICET 2 B mofasHzftvy, 7 X ME, AEfhE
OREIZHW BN D FHEHIE~DA 7y NEERIEMA T T =T 0% =28 T 72
BEONFEMEZAR L TWD, AFEMMEIE, JE B I8 2 TSESINE & O@E )-DOmkED
BANCBNT hT A SBEEDRHNC L » TITED Z IR 5. £ AEOBIRD -
WIZKHLND Z LI D flikE & LTEREIND, ZORICBWTERINS SIE, AEMME
HH_X—2DOMEICL D LD THY . TSN ENEREF ZITAE 2 MEAAT T 2ICHN D
EIZESDNWTIREZIND, EWVWH T ETHD,

COHEHTIE, SEEOAEMEE =T F—2RELTEY, ZHIZXLD, BLTDLEEVIC
S D,

(i) WETERDLOMST LB REN D AF LdRT —Z IS X, fiRsNENEEE -
WX EE DR EIC TN DR EZ K LA 7 b (BIELr[RER A 7 v b)

(i1) ZORMICBNTHND ZEDTE HREOHHRICESESHESMENEEELITRME
DAfFE R EIZ D . 3 K OBHR BB TRIEMERE D53 21T 5 129D DAEIZ DUV T
D, REEERBHFDREZ KR LA 7y b (BIEERRERA T v F)

AAEDOMEZ T ET DICHTz>TE, SFZEhA Ty MPAHVWOND, AIEAMEZHE
T HTDICHO LN AFMEEEICIB TR, BIEAERA 7y FERKBICFIA L, Bl5ER
BERA 7y NOFIRZR/IRIZT D, 427> MIKRBILTKRDIDIZHDES N, L-ULIR
KbHEWELIEN 252 5T\ 5,

Loyl IERERTIBICR T DR — OFE X 2T AMEISET 2 ARMEE IS < FFf 2 0
7o

LL2 [RAl—O&EOHE N, FEEOEEOR|A] Y ghifp<c. Bug |23 R iklak g oig F 5
HIZHED DO THRWEADOREEOGFEDORB| 72 & D, BErfehA 7 v NET-
TS RE R TS T — XIS EEE - IXEMAOMED R 281 v 7y
N,

LAUL3 BIERWRERA 7y R0 b O, (REHIECTERETCH Z R X, MHEENIF
LA ELRNED) |

BRAREERA T NI, BIERERA V7 y BRAFTTERWVWERICOZHNDI D E L,
ZHIZEVHERICBWTEEEZITABICET A sTENEEIN (b ELTH) 1FEAETTD
NTWRNE IR EBEICAND Z LN TE D, BIERIERA 7y NI, i mEN
BHEFTITAEEZMEREET 2BCHVSE (Y AZIZOWTOREEZET) 1220 TD,
FTZANAEOREEZRMRL, hTANAHOT =X Z2ETe, TOWRMICBWTAFARER K
EOBHRICKESWTEET S, 2L, THESNEOREITEH I I HT, LR
T, THBMEBNRRLDINEEHND Z EE2RT LD REWRN, RURBEHEE a2 L
72 LICEBEMIC AT RIRER G AT, BISARERA v 7y FERETHIZHZY, FTAMH
BT —2 T 5,



Fa—r )V Ta—F ¥ —X L7 a g KVETARKERRE Y 7 K
(ZVvF g4« AfA 2= _"—=W)Ls TR (IFA~Y) IOV T « T AR)

WMBRRICTT DR (Fis)

201843 H29H (GEHZK T LZH)

(52 F/LTH)

3.

ATEARERAE (&)

AEOFMICHN NS A 7y P FEZIFTFET, LT L L AE~DEREIRD Y A7 O
BIEL25 5O TR, LTORIZ, AEMEE =T L% —I2BW\W T, SEHARFERIZ
BIFD NI ANOEMEREEZ ST LIZLDTH D,

20184E3H29H CGEMZMK T LIZH) L3
B (NIEATE) -

2017%-7H31H L~L3

wE (N EAhE) 9, 854, 448

AAE DN IEMMEIL, BEARRERA V7 v M EHAAAT MR EEZ AN CEEHEIRD Z &
N, LWL BIREIND, DDHEHEA 7y NI R EMEICE D D BEIZ DN
THET D, AEOFMAEIL, FiHEH., DE 0K HEKREEAINOEHRSH N ME O E
THERDODLZENTEHHEHER (LLF TFHMEAT & )) IZBWT, EFER—r74+ U AT
bHAHARMEDFEREL LN 77 R, RPM SPC/ B — )L« Ta—Fy—RX kLTI g -
TUNCAR - URZGHIR— N7+ U A Ok, i, BIEE2EE LI HECE> THRET
o

BRER—PF 7+ U A, HYOFHMOIHO@EH L — ~, AMEOTEH, BIOMEHRA— N7+
U AOIEEE 7 — R DI & 52 KEICEHE IS, T A N OMEEMEDE|
AIIAHE O MO EICH T > TZEEICHA SN D,

KIEGAAPIE, & DNIEMME DR EICERE R BIEARNGERA 7y e HWAEEEZRET HZ &
ZESRLTWD, LTFTOFRIT, AEMEICEIT S L L30EEICHO W TOBEIEHREZ R LT
I/\éo

& (A IEAffE)

2017427 H 31 B BI(E D i 9, 854, 448
BE DR FEHLE O FEBHEE (64, 684)
B& D HILE (9, 789, 764)

201843 H29H (GEHZK T L2H) BEDEKS -




Fa—r )V Ta—F ¥ —X L7 a g KVETARKERRE Y 7 K
(ZVvF g4« AfA 2= _"—=W)Ls TR (IFA~Y) IOV T « T AR)

WMBRRICTT DR (Fis)

201843 H29H (GEHZK T LZH)
(& F/LTH)

3. AIEERAE (i)

B (ANIEAfE)

201647 H 31 B BIfE D= 11, 752, 356
BE OARFED AR D FEHMAH (636, 779)
B DFEHE (1,261, 129)
2017T4E7 H 31 A BIEDF% = 9, 854, 448

20184E3H 29 H #& T =t I GEM AT L7ZR) B R U201THTH 31 TRFHEEIC
B D LYILIEREDHERR D ZALIT 2,

F T A ME, AAETTARSEFEDO0. 84%DEE 7 — R U Z 2 TE Y . Z AU EE E O B
BLELTHmREND, 207 =R 0L, WeStmm, RAITHES B®Rm, ST Ssm,. B &
W T A FOZFOMOFEE, BH, AEOXHWVICTELEIND, LN > TREEIIAME
WX DYHETE 7 — R O & iR T 2HERNTA L,

4. BEEEEE MG

—HEEHEMMTEFE LT D, DD WVITMB R E 30 EOREICER LT E
(CR L CHERPENEATHEST 2 2N TE 256, MEFHIHEELHEE LHREND,

AW BHEFROMOIEBIZHRSN TV AGEZRE, BEYEFH CREINZREIZEBT S

BB E Y EEEEGIX, LT EBY THD,

(a) I CTT = F LR
TJVT 4 s AL A A —Fafn (LIF, T##iTaet) Evwd) id, FF7 AR
WCHBERITY— 228 L, BITFERENLE LN D FEE (LT, [ERSE AR
M v 9) 20T, EEREENEZITHET LI ENTEXHOMEYFHET
HD, Fio, WMRITSICE NEEEA®RM L Xhbihv, ZHUIAREENIOART 7
NiZXfhbnsd 7 —R AKXV Fbh 5, EEEH®RIET. A7 7> FOBEEREICK L
THERO. 44% & 35, BRI AN 1= B il N B B S ALl . S RE i, RS
FEARATHEN I L OB SR 2 BE % 72V R 0 IS W T, SR T2 s T 2 6y
AEEDORIAIZHE » TRIBEFRFBEICH T 2HTE2E D,

(b) B PEL LR
TJVT 4+ AR wRxVAVN (FA~2) VITy Rid, P77 A NOEHSHETH
D, BV AFEICE DX ZRAHFREIITT OMBEHE L TCWLT-OEYEETH L, FY
720 5,000k R/LOEBLSFEN T, TR 2 D S HmRIT S L - TEESHIC X
bbb,

() (CTTIHA A #i
K77 v ROBEFRESITK U TER 105OHRM N ITHEE I bnus, = O
X, RAENOAR T 7 o RicKhbih b 7 —R AL v b 5,



Fa—r )V Ta—F ¥ —X L7 a g KVETARKERRE Y 7 K
(JLF g s AL A 2= _—F N« hFZA R (FA~v2) IIOFT « T A R)

WMBRRICTT DR (Fis)

201843 H29H (GEHZK T LZH)
(55 L TH)

4. BRELSEFMMG] (BiX)
(d) e S FR

AAAE DOAEFR S5 L THEERO. 309D W s e =t Sdh b D, T OWmIMIT, AthfE

MBART 7 RIZSHhbD 7 —R AT Y b5,
(e) LRI

B\YA Y « 770 RewxU AN (FA~2) UIT v R (LUF, IZESHE v
) Ik, BROGEEICESE P TR NERVTOMHEREA L TNDLT-OEEYFEETH D,
ZRESARIZIE, RN & LT, i HREN 2> © 20, 000K RV O AR HREN 23 S TS

HIZ LD b D,
(1) BEEH T TR

Ny e F T e ma—a—r7 « 2arO o HR—IVEE (LLT [EIEBRERRITSHT)
EWV D) T, ZREEAE OBBRICE S BE Y EE TH Y . EEE RN SRR
40, 000K RV OEEEBERATHREN DRI RITSILIC K - TRIEEFBERITRIIC A b

5, £z, BIEHFFGRITRALESEEMORLVWR L 22T 2Nz AT 5,
(&) IRE W

TVT 4« AL AT HR—AXE (LI MRESRIT) &0 9) IIEHESEOBRKRIC
S EEYEE TH D, REWMN TN D TEIZROD, A LZ#HMHEICB VT,
TE B N 2 - T TStz L v hbns b o L 55, Fio. RESRITIIIR

EH EARE BRSOV THWR L 2% 2R 269 5,
5. ZEEAR
SR EER OZREFE D BOEEHIE, LT LB TH D,

KIRWIR - 201748 H 1 & T O EHIR

H~201843 H 29 H 20174ET A
GEfZ&TLZA)
FATH b 5 (SEHIR B hhd 86, 860 97, 280
BiE)
SEHR EE IR D B R O (86, 860) (10, 420)
AT AR 8 (SRR RS - 86, 860
1)

KNS A RDOZa—X FHIBIZ20104F4A1H 2 H20104F10A30H £ TL L., i@ EHREICH
DOBISNREIZEL T D56 2R E . UM ZREROBWE LIZTTE 2, 7 a2 —X R

B TR, HERIIAICIEERSALICHRFREITO 2L TE %,



Fa—r )V Ta—F ¥ —X L7 a g KVETARKERRE Y 7 K
(JLF g s AL A 2= _—F N« hFZA R (FA~v2) IIOFT « T A R)

WMBRRICTT DR (Fis)

201843 H29H (GEHZK T LZH)
(55 L TH)

5. ZR{EFEA (FZ)

BT, BES S HRADOEAMOME, > V4 A8H BEER D SEHSAENMA O
HETRETHZLNTELOHAR (&) 12 (BIF THEA) ) | BET MG ERZ Y
el BT OFITAEIZ L > THID . 22006 S T 2HRFEE LW TR S,

AtE OB R TFEENT., BHEE O ALEMPI AN K ) Z N TE D, YERTEE
WIZRAPFEOERE LA To 2w aNAHET b0 L L, 20T, BVWEINAHEDT &
W, WAHAINDERHBOERIOFNEG AN ET 2L U, UTFTO AT A FHERUHEWIRE S
b,

20104E3 A1 H2H201143A31H (WIFnb Y HAZ2ETe) £ T:10%720100% Kv
OARMAERE R (LLF.  ARfHEREE) & 9) 1Sk LTh. 0%
20114 H1H 22 H20124E3A31H (Wb H A2 ETe) £ T AFEZER D4, 0%
20124F4 H1H 2> H20134E3H31H (Wb H A2 ETe) £ T AFEZER 3. 0%
20134FF4 H1H M BH20144E3H31H (WIFN b Y HA2ETe) £ T AEEE R D2. 0%
201444 1H 2> H20154E3H31H (Wb Y HA2ETe) £ T AEZERE D1, 0%
2015FFAA1IH O IREMEER (T Y BEEET) £$T: 2L
R FHENIZ 3R A & I b 2 B EME 0 LR S D,
6. VR I 77 H—
B OEEEBOBRRIZBNT, FTZA NI MBIV AT, EHY A7 WEMEY 271257
NHAREMNEEZF T H28MMPEN THOIAEICKET D, ZOKEIIMEEL LA TR
AN
(a) ifitg J %2
THRY A71F. FTRARNPMEETARY v a B ERIFT4EH, AL — b, BEE
KO DOEEN Y A7 THDH, AUEDRHIERANCH & /2o v, T A MZ
BIAE, TS TR S AL A SRpE M Ic OWTHiSE U 2 7 12l K TR0,
B)IEH Y X2
Y 2 271%, BBIEOEBRBITOY 27 Thsb, RV 2713, BEIFsMcE T 54
BRpE mE A 2 DWW TR, BB eIk T 2 BE AT OIEEME DO NN, K U R
NEL 725, PTZAMEERY AZIZHTAGEROH D ERE L, HeBXOMRA LT

WEARHETH D, TRTOLEREHEIZEHETE DN RE T 5720, ZEathix
ERHY AZIZ XD ERLBERE HIAL TN,



TJa—r e Ja—F ¥ —X - L7 a  iHHIRE NVEBITAERE Y 7 R
(VT4 AL A s 2=_"—H)L e NFZA K (A=) 1IOYT « FFAR)

WMBRRICTT DR (Fis)

201843 H29H (GEHZK T LZH)
(& F/LTH)

6. VRAIT7 78— (&)
WIFHY X2 (FEE)

ARG Y A 2713, B RS RLa OB dn O M ICAH S 4 5,

(c) Bt Y X2

WEMEY A 71%, FTAMREDOII Y M AV FEBITT A1 OICHEREEE2TET D
Z LN L AR D AREMEICOWVWT DY R Th D, AEITHEMRAAB TS TG <7
W26, FEARIICHEMWEN 20, £2, T A NI, AEA~OME-DOREFZ THDH, =
NHOH, N7 A MIBELT OIVERD DGAE. I35 EDORITIROREFGES) M E
b3 572 EOWRBATKIST B 720 A TEAEIZ UMk THRE 2 BB IC Bk 5 = &
TX7RWAREMER & 5,

20184E3 22 HICAMME RN M L e 72 2 &M T X MIBUE, REWED 2 7 1Tl S
TRuy,

7. MBANATA b

S - 201748 A 201747 A
1H~20184F3H29H 31H & To0

GERAZETLEZH) S EHIR
SEASEEAEI N Y 72 0 O YE T E
ZASFESRLO Y 7= 0 oG FEMifiE (SFHAR, 114. 72 121. 66
EELEIIBIE)
PEEEM D OZARAFIO Y- () %@
BEE i+ - -
PGSR D AR FZBHILE 14. 53 2.13
BEITAR D AREH M (R (129. 25) (9.07)
(114.72) (6.94)
ZASFEARI O Y 7= 0 oG FEMifiE (SFHAR, - 114. 72
P RBITE)
wHlEY @ (100. 00)% (5.70)%
SEYRE PRI R A EIS @
HEHB LOZEOMmZE H 0. 43% 0.72%

B R - -

(6]

SEASRESR LA M 7o ) BRI, RFHHIRL R T O A RBUE D FEAT S AR D 2 Hn T
Hﬁéhé BEMGNC K D32 4RAEs1 1 E 72 0 REBMLE (HK) OLEFIL, FtlIf FET
(CARI 7R ARRER ORITPHRR L. B L ORI OBMSITON D Z &b, ZakiEF1H



Fa—r )V Ta—F ¥ —X L7 a g KVETARKERRE Y 7 K
(JLF g s AL A 2= _—F N« hFZA R (FA~v2) IIOFT « T A R)

WMBRRICTT DR (Fis)

201843 H29H (GEHZK T LZH)
(55 L TH)

7. MBANA T4 (BRX)

W=D MG PEMMED LB L, R INTZFOMOZIEFEHRIO Y- OfFRE 2 BT 572018
TR ThD,

@ ISR OBAIE 0 IX, ZAFESR O Y 72 OBIKBUE OMIE FEMIE & 3 1 BIE O MG FENE & % kb
A LICLVEE SN, FEABZ A W TITERRE I TE 5T, 12 A RS0
(ZOWTIHHBIEL Y STV RV, FREZOME Y 1T, ERTGIOX A I 712k, b &
B2 035D,

O SEHGRIE PERIT. A H RICHE SN A ME MG EEEZ VW TIRESNTEBY, 1FE42B2 51/
WZOWTIHERBRE SN TE T, 125 A RO OV TIEEAIEL /> STV 7220,

% ZIFEAIO M- 00,0055 RILAR., £7-13201843H 290 (GEMAK T LI-H) BL 201747431
HICHET L7z 3L A B2 1T L C0. 005%A i,

8. ®“BESH

kS A2 ML, AREAEOREICE . 201843 H 29 H I EH 2421k L7=, 9,442, 2085 KL DAFL
BER4IX., 201843 H29 S TIRA L CTWBl4e 2 AW T, 20184E3H 29 H LA IC A5 S
iz, ZiEstid, MEHEREOKRE, NI A MDNEE - T 5 L EALEATWNWD,

EFRICIRR7ZNEZBRE . 20184E3 H29 H LR, MERERICTE W TRRR O b5 FHEILH
AL TR,



(2) HISFHEE
77 v ROEFFHEEICO N, [ (1) SERHRE) oBEBIZRFELZY 7> ROBELRE
HEELZ ZTBRLI TSN,

(3) WEEEMEEMRILER

BRIETRO 20104 3 J131H BEARERAOK TIF OB
LR B IS R0 ek
ETH 20184 3 A29H =T 9, 644, 468. 46
K4y KEISRERA &i%fé%ﬁ%ﬁ’@ 225 | S I Al 5,921. 30
G| HET I BINEFE (% KoL)
SZAEME AR 821, 730 84, 590 (737, 140) I%{%EEZ:;%’E 9, 638, 547. 16
ffgﬁgw 82, 173, 000. 00 8, 459, 000. 00 (73,714, 000. 00)|| 5= #&% 1%k 84, 590
o . e LT 113. 94
R R HIR OWRM BB (ML)
S (FFL) s (%)
51 82, 173, 000. 00 79, 869, 693. 80 97.20 0 0
2 1) 65, 143, 000. 00 64, 736, 861. 71 99. 38 0 0
5 3 1) 43, 625, 000. 00 46, 842, 417. 33 107. 38 0 0
4 1) 23, 804, 000. 00 25, 464, 341. 68 106. 98 0 0
%5 1) 18, 408, 000. 00 19, 749, 020. 70 107. 28 0 0
% 6 1 15, 144, 000. 00 17, 386, 049. 26 114. 80 0 0
57 9, 728, 000. 00 11, 835, 447. 36 121. 66 0 0
5 8 1l 8, 686, 000. 00 9, 964, 941. 76 114. 72 0 0
15 FEHIM P — B2 72 D RN AR 4 e OME SRR 45 28 13.94 1. 74%

(k) IH&ETI H Td 5201842 A 28 H s D fE & Fofi L T\ 5,



	クレディ・スイス・ユニバーサル・トラスト（ケイマン）Ⅱ－グローバル・フューチャーズ・セレクション満期時豪ドル建元本確保型ファンド
	償還運用報告書（全体版）
	目次
	Ⅰ．ファンドの設定以来の運用の経過および運用状況
	１ ファンドの運用の経過（2010年3月31日～2017年７月31日）
	2 費用の明細
	３ 運用状況

	Ⅱ．ファンドの経理状況

