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For the year ended 31 December 2021

Man
Alternative
Style Risk
Premia
uss
Income
Net gain/(loss) on financial assets and
liabilities at fair value through profit or loss 42,803,359
Other income -
42,803,359
Other comprehensive income
Adjustment to foreign currency on
aggregation -
Less Expenses
Management fees 5,425,384
Performance fees 559,015
Transaction and brokerage costs 18,539
Administration fees 1,706,940
Research fees -
Depositary fees 272,607
Legal fees 34,235
Audit fees 8,480
Directors' fees 2,476
Liquidation expenses -
Other expenses 226,544
Total expenses 8,254,220
Expense reimbursement 1,050,272
Net expenses 7,203,948
Finance cost
Distributions to holders of Redeemable
Participating Shares -
Withholding tax 1,662,726
Net gain/(loss) for the year/period
attributable to Redeemable Participating

Shareholders 33,936,685

All recognised gains and losses for the year/period arose solely from continuing operations except for those that ceased operations during
the year/period.
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Financial assets at fair value through profit or loss

(2021512831 HIR)

Fair % of Fair % of
Value ot Value Net
Nominal Description US$  Assets Nominal D US$ _ Assets
Equities Futures contracts (a) (continued)
Austria France
233,278  Erste Group Bank AG 10,969,483 2.27 38 CAC40 10 EURO Futures January 2022 72,510 0.02
382,188 Raiffeisen Bank International AG 11,248,074 2.32
22,217,557 4.59 Germany
6 DAX Index Futures March 2022 3,781 0.00
Belgium (112) EURO-BUND Futures March 2022 292,884 0.06
55,052 D'leteren Group 10,743,041 2.22 93 EURO STOXX 50 March 2022 94,070 0.02
Denmark 390,735 0.08
51,595 Carlsberg A/S 8,910,447 1.84 italy
Finland 27 FTSE MIB Index Futures March 2022 85,836 0.02
26,260 Fiskars Oyj AB 686,846 0.14 Japan
272,499 Kesko Oyj 9,092,051 188 (3) Japan 10 Year (OSE) Bond Futures March 2022 9,639 0.00
1,334,523 Nokia Oyj 8,459,212 1.75
1,108,225 Nordea Bank Abp 13,464,588 2.78 Netherlands
91,702,607 P 11 Amsterdam Index Futures January 2022 30,736 0.01
Germany South Africa
58,282 Aurubis AG 5,836,466 1.21 116 FTSE JSE TOP 40 March 2022 118,179 0.02
288,039 GEA Group AG 15,752,262 3.25 Sweden
8,342 Henkel AG & Company KGaA 651,724 0.13 . oo
T Ko Group AG o 000 127 OMXS80 Index Futures January 2022 91,701 0.02
253 MorphoSys AG 9,595 0.00 Taiwan
2,545,394 Telefonica Deutschland Holding AG 7,065,773 1.46 108 FTSE TAIWAN INDEX January 2022 58,386 0.01
29,315,930 6.05 United Kingdom
Norway (260) 3 Month Euro EURIBOR September 2023 85,959 0.02
323,016 Leroy Seafood Group ASA 2,626,018 052 (339) 3 Month Euro EURIBOR June 2024 87,792 0.02
43,491 Nordic Semiconductor ASA 1,467,734 0.30 (181) ICE 3 Month SONIA Futures September 2023 140,651 0.03
80,303 Norsk Hydro ASA 633,077 0.13 (179) ICE 3 Month SONIA Futures Decermber 2022 97,708 0.02
4,626,829 0.05 (143) Long GILT Futures March 2022 4,646 0.00
60 FTSE 100 Index Futures March 2022 127,539 0.03
Sweden
148,160 Alfa Laval AB 5,963,154 1.23 544,295 012
170,848 Atlas CopCompany AB 2.07 United States
46,499 Evolution Gaming Group AB 1.36 39 S&P500 EMINI Futures March 2022 82,168 0.02
439,294 Indutrade AB 278 15 United States Long (CBT) Bond Futures March 2022 11,156 0.00
1,009,649 Storskogen Group AB-Class B 1.40 (609) CBOE V Index Futures January 2022 3,025,455 0.62
1,692,614 Svenska Handelsbanken AB 3.56 3,118,779 0.64
550,033 Swedbank AB 2.29
1,953,656 Telefonaktiebolaget Lm Ericsson 4.45
132,895 Thule Group AB 1.66 Total futures contracts 4,834,639 1.00
5 Trelleborg AB 0.00
100,710,708 20.80 Government bonds
Switzerland United States
138,107 AdecCompany Group AG 7,063,366 1.46 10,000,000 United States Treasury Bill 0% 08/03/2022# 9,999,198 2.06
Cie Financiere Richemont SA 000 5000000 United States Treasury Bill 0% 17/02/2022# 4,990,843 1.08
108,016 Dufry AG 5,352,491 1.41 10,000,000 United States Treasury Bill 0% 24/02/2022 9,999,666 2.07
1 Lonza Group AG 836 0.00 24,998,707 5.16
29,282 Nestle SA 4,095,591 0.85
84,009 Roche Holding Ag 14,150,043 2.92
17,349 Tecan Group AG 10,577,149 2.18 Total government bonds 24,998,707 5.16
26,908 Zurich Insurance Group AG 11,824,577 2.44 Preforred stocks
53,064,354 10.96 Germany
10,854 Bayerische Motoren Werke AG 904,754 0.19
Total equities 261,291,563 53.96
Equity swaps () Total preferred stocks 904,754 0.19
Germany Total return swap (b)
(10,854) Bayerische Motoren Werke AG 49,830 0.01 United States
(1) Kion Group AG 1 0.00 2,707,995 AHL Risk Style Premia Segregated Portfolio 13,712,581 2.83
(258) Morphosys AG 250 0.00
50,081 0.01 Total total return swaps 13,712,581 2.83
Norway
(43,491) Nordic Semiconductor ASA 0.01
Sweden
(148,160) Alfa Laval AB 266,285 0.06
(46,499) Evolution AB 385,930 0.08
(1,592,514) Svenska Handelsbanken Group Company -Class A 648,385 0.13
1,300,600 0.27
Switzerland
(2) Cie Financiere Richermnont SA 0.00
Total equity swaps 1,399,669 0.29
Futures contracts (a)
Australia
76 SPI 200 Futures March 2022 99,806 0.02
120 Australian 3 Year Bond Future March 2022 2,746 0.00
102,552 0.02
Canada
55 Canadian 10 Year Bond Futures March 2022 156,688 0.03
19 S&P/TSX 60 Index Futures March 2022 53,802 0.01
210,580 0.04
European Union
3 Month Euro EURIBOR Futures December 2023
(173) Perpetual 711 0.00
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Financial assets at fair value through profit or loss (continued)

Forward currency contracts (note 4)*(b)

Unrealised % of

gain Net
Amount Receivable Amount Payable Maturity Date Contracts US$ _ Assets
AUDS,399,762 €5,300,000 21 January 2022 a4 77,757 0.00
AUD468,083 £250,000 28 January 2022 2 1,758 0.00
AUD2,616,974 £1,400,000 17 February 2022 12 7,022 0.00
AUD100,000 JPY8,313,000 4 January 2022 1 514 0.00
AUD100,000 JPY8,356,600 5 January 2022 1 135 0.00
AUD1,400,000 JPY113,406,398 24 January 2022 1 32,047 0.01
AUD700,000 JPY56,863,410 23 March 2022 3 14,896 0.00
AUDS,700,000 JPY305,808,966 29 March 2022 4 33,022 0.01
AUD100,000 NZD106,057 5 January 2022 1 98 0.00
AUD9,500,000 NZD10,033,090 2 February 2022 14 41,456 0.01
AUD2,300,000 US$1,667,311 4 January 2022 1 4,917 0.00
AUD2,200,000 US$1,577,055 12 January 2022 17 22,502 0.00
AUD7,202 US$5,167 20 January 2022 3 71 0.00
AUD16,015,129 US$11,532,309 31 January 2022 4 112,612 0.02
AUD14,700,000 US$10,617,806 11 February 2022 97 71,087 0.00
CAD144,688 €100,000 4 January 2022 1 816 0.00
CAD13,163,555 €9,100,000 7 January 2022 17 71,228 0.01
CAD434,790 €300,000 8 February 2022 3 2,766 0.00
CAD100,000 Us$78,532 4 January 2022 1 635 0.00
CAD206 Us$161 20 January 2022 2 3 0.00
CAD24,000,000 US$18,984,766 27 January 2022 8 14,877 0.00
CHF103,769 €100,000 3 January 2022 1 170 0.00
CHF15,243,723 €14,600,000 31 January 2022 9 180,175 0.06
CHF500,000 US$547,199 3 January 2022 1 1,600 0.00
CHFE00,000 US$657,582 4 January 2022 8 9295 0.00
CHF1,365 US$1,486 20 January 2022 5 13 0.00
CHF3,500,000 US$3,813,191 25 January 2022 27 30,576 0.00
CNY5,000,000 US$779,650 12 January 2022 2 6,088 0.00
CNY30,000,000 US$4,699,045 26 January 2022 3 10,417 0.00
CNY500,000 US$78,275 16 February 2022 1 109 0.00
DKK15,418,884 US$2,330,445 31 January 2022 10 28,634 0.01
€2,200,000 AUDS3,435,717 21 January 2022 6 4,791 0.00
€5,700,000 CADS8,139,934 7 January 2022 14 38,803 0.01
€300,000 CAD430,453 8 February 2022 3 667 0.00
€100,000 CHF103,476 3 January 2022 1 152 0.00
€1,600,000 £1,340,736 4 January 2022 2 3,714 0.00
€200,000 £167.762 31 January 2022 2 373 0.00
€600,000 JPY78,048,100 4 January 2022 6 4,589 0.00
€1,800,000 JPY234,619,670 6 January 2022 17 9,665 0.00
€9,200,000 JPY1,193,200,742 31 January 2022 84 104,508 0.01
€600,000 NOKS,997,906 21 January 2022 6 2,697 0.00
€1,100,000 SEK11,277,264 3 January 2022 1 5,384 0.00
€1,600,000 US$1,810,391 10 January 2022 16 9,487 0.00
€2,664,633 US$3,017,119 12 January 2022 18 13,820 0.00
€141,065,268 US$1658,599,504 31 January 2022 16 1,918,948 0.41
€6,000,000 US$6,801,039 18 February 2022 40 28,825 0.00
£300,000 AUDS57,430 4 January 2022 6 1,052 0.00
£650,000 AUD1,209,285 5 January 2022 10 1.165 0.00
£5,400,000 AUD10,018,875 28 January 2022 32 28,718 0.00
£6,800,000 AUD12,425,917 17 February 2022 E) 173,199 0.04
£756,180 €900,000 4 January 2022 6 643 0.00
£252,065 €300,000 5 January 2022 3 213 0.00
£21,952,133 €25,800,000 20 January 2022 63 380,357 0.10
£30,285,453 €35,700,000 31 January 2022 28 394,120 0.08
£450,000 JPY69,526,550 4 January 2022 6 5716 0.00
£1,200,000 JPY186,465,030 5 January 2022 23 6,017 0.00
£18,650,000 JPY2,856,861,171 12 January 2022 66 448,888 0.09
£1,200,000 US$1,619,653 4 January 2022 1 5.676 0.00
£200,000 Us$270,191 5 January 2022 a 697 0.00
£6,550,000 US$8,775,786 10 January 2022 89 0.00
£28,502 Us$38,293 20 January 2022 6 0.00
£204,948,758 US$273,879,606 31 January 2022 14 0.76
£18,600,000 US$24,949,279 10 February 2022 17 0.06
JPY188,250,960 £1,200,000 12 January 2022 2 0.00
JPY121,666,666 US$1,056,480 4 January 2022 2 0.00
MXN26,500,000 US$1,290,319 3 January 2022 40 0.00
MXNZ274,000,000 US$13,150,242 12 January 2022 116 0.02
NOK39,449,424 €3,900,000 21 January 2022 5 0.01
NOK35,500,000 SEK35,881,445 24 January 2022 3 0.01
NOK1,500,000 US$169,870 3 January 2022 1 222 0.00
NOK19,702 Us$2,199 20 January 2022 2 35 0.00
NOK17,000,000 US$1,917,670 27 January 2022 14 9,202 0.00
NOK483,669 US$54,024 31 January 2022 4 794 0.00
NZD3,189,907 AUDS3,000,000 2 February 2022 9 1,665 0.00
NZD900,000 Us$614,885 5 January 2022 2 1,267 0.00
NZD7,126 US$4,850 20 January 2022 8 26 0.00
NZD2,500,000 US$1,701,398 21 January 2022 22 9,781 0.00
NZD377,715 US$255,752 1 February 2022 3 2,745 0.00
NZD500,000 US$340,901 24 February 2022 2 1,143 0.00
SEK27,854,660 €2,700,000 25 January 2022 5 5,212 0.00

14 —
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Financial assets at fair value through profit or loss (continued)

Forward currency contracts (note 4)**(b) (continued)

Unrealised % of
gain Net
Amount Receivable Amount Payable Maturity Date Contracts US$  Assets
SEK3,080,866 NOK3,000,000 24 January 2022 5 295 0.00
SEK1,000,000 US$110,376 3 January 2022 2 78 0.00
SEK183,500,000 US$1,482,193 10 January 2022 8 9,014 0.00
SEK541,282 US$59.213 20 January 2022 a 583 0.00
SEK341,786 US$37,670 31 January 2022 5 91 0.00
SGD100,000 US$73,839 3 January 2022 1 336 0.00
SGD100,000 US$74,047 4 January 2022 1 127 0.00
SGD3,100,000 US$2,275,684 12 January 2022 17 597 0.00
SGDS,300,000 US$3.910,295 8 February 2022 30 20,073 0.00
US$363,530 AUD500,000 4 January 2022 1 2 0.00
US$290,916 AUD400,000 5 January 2022 1 93 0.00
US$728,085 AUD1,000,000 12 January 2022 8 963 0.00
US$396,075 CADS500,000 27 January 2022 2 250 0.00
US$24,598,429 €21,400,000 12 January 2022 12 256,594 0.06
US$12,657,731 €11,100,000 18 February 2022 2 22,482 0.01
Us$2,985,628 £2,200,000 10 January 2022 3 5,896 0.00
US$1,491,589 £1,100,000 10 February 2022 6 1,899 0.00
US$6,614,515 JPY760,000,000 4 January 2022 a8 14,535 0.00
US$4,692,011 JPY540,000,000 5 January 2022 a2 2,519 0.00
US$46,736,953 JPYS5,339,037,640 20 January 2022 61 366,000 0.13
US$357,495 JPY40,648,129 31 January 2022 5 4,425 0.00
US$71,874,433 JPY8,190,000,000 28 February 2022 34 721,076 o.18
US$4,848,764 KRWS,739,160,423 20 January 2022 36 30,734 0.01
US$4,491,889 KRWS,300,000,000 28 January 2022 a 43,406 0.02
US$1,294,945 MXN26,500,000 3 January 2022 734 0.00
US$113,652 NOK1,000,000 3 January 2022 258 0.00
US$170,178 NOK1,500,000 4 January 2022 90 0.00
US$340,164 NOK3,000,000 27 January 2022 129 0.00
US$136,948 NZD200,000 6 January 2022 26 0.00
US$6,994,778 NZD10,100,000 21 January 2022 81,613 0.00
US$110,526 SEK1,000,000 4 January 2022 72 0.00
US$7,374,977 SEK64,000,000 10 January 2022 305,563 0.05
Total unrealised gain on forward currency contracts 10,607,778 2.19
Total financial assets at fair value through profit or loss - trading 317,749,691 65.62
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Financial liab

es at fair value through profit or loss

Fair % of Fair % of
Value Net value Net
Nominal _Description US$ __ Assets Nominal _Description USS _ Assets
Equity swaps Futures contracts (continued)
Austria United States (continued)
(233,278) Erste Group Bank AG ©3,372)  (0.02) 3 United States Ultra CBT Bond Futures March 2022 (5.258)  (0.00)
(382,188) Raiffeisen Bank International AG (300,068)  (0.06) G75.681) (0.0
(393,440)
Belgium Total futures contracts (1,083,073)  (0.21)
(55,052) Dieteren Group (230,777) __ (0.05)
Denmark
(51,595) Carlsberg AS (746,706) _ (0.15)
Finland
(26,260) Fiskars Oyj ABP (19,398)  (0.00)
(272,499) Kesko Oyj (526,326)  (©.11)
(1,334,523) Nokia Oyj (695,208)  (0.14)
(1,108,225) Nordea Bank ABP (180,137)  (0.04)
(1,421,061) __ (0.29)
Germany
(58,282) Aurubis AG (592,823)  (0.12)
(288,039) Gea Group AG (999.895)  (0.21)
(8,342) Henkel AG & Co Kgaa (156)  (0.00)
(2,545,394) Telefonica Deutschland Holding AG (325,321)  (0.07)
(1,918,195 (0.40)
Norway
(323,016) Leroey Seafood Group ASA (70,657)  (0.01)
(80,303) Norsk Hydro ASA (77.305) _ (0.02)
(147,962)  (0.03)
Sweden
(170,848) Atlas Copco AB-Class B (667,233 (0.18)
(1,953,656) Ericsson LM-Class B (1,582,364)  (0.33)
(439,294) Indutrade AB (498,573)  (0.10)
(1,009,649) Storskogen Group AB (451,123)  (0.09)
(650,083) Swedbank AB - Class A (10,125)  (0.00)
(132,895) Thule Group AB (434,692)  (0.09)
(5) Trelleborg AB- Class B (1) (0.00)
(3,844,121) _ (0.79)
Switzerland
(138,107) Adecco Group AG (201,376) (0.04)
(108,016) Dufry AG (75,266)  (0.02)
(1) Lonza Group AG (19)  (0.00)
(29,282) Nestle SA (241,613)  (0.05)
(34,009) Roche Holding AG (767,658)  (0.16)
(17,349) Tecan Group AG @75,716)  (0.08)
(26,908) Zurich Insurance Group AG (772,272) __(0.16)
(2,433,920) _ (0.51)
Total equity swaps (11,186,182)  (2.30)
Futures contracts
Australia
75 Australian 10 Year Bond Futures March 2022 (18,783)  (0.00)
Germany
241 Euro-Schatz Futures March 2022 @47.926)  (©.01)
98 EURO-BTP Futures March 2022 (275,020)  (0.06)
108 Euro-OAT Futures March 2022 (300,323)  (0.06)
6 EURO-BOBL Futures March 2022 (6,243 (0.00)
12 Euro-BUXL 30 Year Bond Future March 2022 (187,533)  (0.03)
(767,045) __(0.16)
Hong Kong
(64) HSCEI Futures January 2022 (22,415)  (0.01)
(28) HANG SENG Index Futures January 2022 (28,853 (0.01)
(51,268)  (0.02)
Japan
8 Top Index Futures March 2022 (1.607) __ (0.00)
Singapore
3 NIKKEI 225 (SGX) March 2022 (1.541) __ (0.00)
South Korea
15 KOREA 10 Year Bond Futures March 2022 ©.977)  (0.00)
45 KOSPI2 Index Futures March 2022 (7.171) _ (0.00)
(17,148)  (0.00)
United States
18 3 Month SOFR Futures March 2023 (2,338)  (0.00)
314 3 Month SOFR Futures June 2022 (86,725)  (0.02)
(1) 3 Month SOFR Futures June 2025 63)  (0.00)
(117) 3 Month SOFR Futures September 2024 (18,362)  (0.00)
(99) 3 Month SOFR Futures December 2023 (22,400) (0.01)
United States 5 Year Note (CBT) Bond Futures March
(80) 2022 (7,965) (0.00)
(20) MSCI Emerging Market Index March 2022 (15,280)  (0.00)
18 MSCI EAFE Index March 2022 (0.00)
13 NASDAQ 100 E-MINI March 2022 (0.00)
1 E-MINI Russell 2000 March 2022 (0.00)
United States 2 Year Note (CBT) Bond Futures March
20 2022 (3208)  (0.00)
United States 10 Year Note (CBT) Bond Futures March
@4s) 2022 (3.656)  (0.00)

16 —
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Financial liabilities at fair value through profit or loss (continued)

Forward currency contracts (note 4)**

Unrealised % of

loss Net

Amount Receivable Amount Payable Maturity Date Contracts US$ _ Assets
AUD156,146 €100,000 21 January 2022 1 (235)  (0.00)
AUDS58,458 £300,000 4 January 2022 2 (302)  (0.00)
AUDS9,488,945 £5,150,000 28 January 2022 59 (75,447) ©.02)
AUD4,547,661 £2,450,000 17 February 2022 21 (11,012)  (0.00)
AUD100,000 JPY8,372,290 6 January 2022 1 M (.00
AUDS,900,000 US$5,030,711 12 January 2022 3 (13,911)  (0.00)
AUD219,808 US$159,891 31 January 2022 1 (64)  (0.00)
AUD100,000 Us$72,723 11 February 2022 1 (10)  (0.00)
CAD143,626 €100,000 7 January 2022 1 @31)  (0.00)
CAD6,142,613 €4,300,000 8 February 2022 2 (31,190)  (0.01)
CHF206,766 €200,000 4 January 2022 2 (506)  (0.00)
CHF103,459 €100,000 31 January 2022 1 (152)  (0.00)
CNY500,000 US$78,565 26 January 2022 1 (74)  (0.00)
€4,000,000 AUDE,275,747 21 January 2022 7 (12,370)  (0.00)
€100,000 CAD144,379 4 January 2022 1 (572)  (0.00)
€3,500,000 CADS5,051,633 7 January 2022 26 (18,474)  (0.00)
€1,400,000 CAD2,031,890 8 February 2022 14 (15,180)  (0.00)
€3,000,000 CHF3,126,169 31 January 2022 20 (20,046)  (0.00)
€16,600,000 £14,150,027 20 January 2022 32 (279.648)  (0.06)
€9,200,000 £7,885,724 31 January 2022 32 (211,369)  (0.04)
€100,000 JPY13,097,000 6 January 2022 1 ©  (0.00)
€100,000 JPY13,102,430 31 January 2022 1 (18)  (0.00)
€100,000 NOK1,006,290 21 January 2022 1 (308)  (0.00)
€835,367 US$951,005 12 January 2022 9 (801)  (0.00)
£4,300,000 AUDS,079,513 28 January 2022 8 (50,949)  (0.02)
£587,479 €700,000 4 January 2022 6 (396)  (0.00)
£419,143 €500,000 5 January 2022 a (952)  (0.00)
£83,943 €100,000 20 January 2022 1 (74)  (0.00)
£1,257,640 €1,500,000 31 January 2022 1 (3.698)  (0.00)
£2,300,000 JPY360,077,976 12 January 2022 6 (12,010)  (0.00)
£100,000 US$135,656 10 February 2022 1 (230)  (0.00)
JPY8,343,023 AUD100,000 4 January 2022 1 (253)  (0.00)
JPY8,364,000 AUD100,000 5 January 2022 1 (71)  (0.00)
JPY113,420,090 AUD1,400,000 24 January 2022 10 (32,828)  (0.00)
JPY56,462,700 AUD700,000 23 March 2022 1 (18,378)  (0.01)
JPY66,662,518 AUD800,000 29 March 2022 5 (2,434)  (0.00)
JPY78,228,960 €600,000 4 January 2022 2 (3.019)  (0.00)
JPY1,410,477,956 €11,000,000 31 January 2022 28 (265,460)  (0.05)
JPY69,829,020 £450,000 4 January 2022 1 (3.091)  (0.00)
JPY2,067,809,643 £13,550,000 12 January 2022 61 (394,038)  (0.09)
JPY638,333,334 US$5,546,479 4 January 2022 3 (3,079)  (0.00)
JPY110,000,000 US$956,031 6§ January 2022 1 (765)  (0.00)
JPY1,702,088,946 US$15,028,095 20 January 2022 120 (245,426)  (0.02)
JPY261,231,436 Us$2,271,268 31 January 2022 5 (2,204)  (0.00)
JPY2,260,000,000 US$19,707.368 28 February 2022 22 (72,865)  (0.00)
KRW1,000,000,000 US$846,348 28 January 2022 6 (7,013)  (0.00)
MXNZ27,500,000 US$1,347,458 4 January 2022 33 (4.644)  (0.00)
MXN474,500,000 US$23,236,662 12 January 2022 34 (98,166)  (0.00)
NOK?7,000,000 US$794,249 27 January 2022 7 (833)  (0.00)
NOK®6,598 Us$751 31 January 2022 1 @ (0.00)
NZD106,117 AUD100,000 5 January 2022 1 (57)  (0.00)
NZDS5,092,940 AUD4,800,000 2 February 2022 15 (4,804)  (0.00)
NZD18,000,000 US$12,657,936 21 January 2022 12 (337,446)  (0.09)
NZD12,249,182 Us$8,423,687 1 February 2022 2 (40,740)  (0.01)
NZD19,200,000 US$13,435,759 24 February 2022 4 (301,259)  (0.08)
SEK11,278,161 €1,100,000 3 January 2022 7 (5.837)  (0.00)
SEK15,361,360 €1,500,000 4 January 2022 10 (9.206)  (0.00)
SEK61,500,429 €6,000,000 25 January 2022 8 (32,476)  (0.00)
SEK16,793,997 NOK16,500,000 24 January 2022 23 (15,033)  (0.00)
SEK1,000,000 US$110,585 4 January 2022 2 (131)  (0.00)
SEKS3,500,000 US$6,074,080 10 January 2022 10 (164,438)  (0.05)
SEK20,041 Uss2,216 20 January 2022 1 (2 (0.00)
SEK4,184 Us$464 31 January 2022 1 @ (©.00)
Us$1,306,288 AUD1,800,000 4 January 2022 9 (2,413)  (0.00)
US$1,379,086 AUD1,900,000 5 January 2022 6 (2,328)  (0.00)
US$5,831,648 AUDS, 100,000 12 January 2022 55 (57.638)  (0.00)
Uss1,111 AUD1,555 20 January 2022 3 (19)  (0.00)
US$293,897 AUD411,304 31 January 2022 1 (6171 (0.00)
US$47,659,079 AUDE6,600,000 11 February 2022 62 (767.893)  (0.19)
Us$79,147 CAD100,000 4 January 2022 1 (20)  (0.00)
US$28,405,864 CAD36,600,000 27 January 2022 142 (568,597)  (0.01)
US$546,116 CHF500,000 3 January 2022 5 (2,684)  (0.00)
Us$1,889 CHF1,737 20 January 2022 9 (16)  (0.00)
US$47,323,720 CHF43,600,000 25 January 2022 27 (658,640 (0.18)
Uss782,782 CNY5,000,000 12 January 2022 7 (2,957)  (0.00)
US$547,842 CNY3,500,000 26 January 2022 4 (1.596)  (0.00)
US$391,090 CNY2,500,000 16 February 2022 2 (830)  (0.00)
Us$142,823 DKK939,561 31 January 2022 8 (929)  (0.00)
US$113,084 €100,000 4 January 2022 1 (645)  (0.00)
US$5,316,506 €4,700,000 10 January 2022 17 (29,380)  (0.00)
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Financial liabilities at fair value through profit or loss (continued)

Forward currency contracts (note 4)** (continued)

Unrealised % of
loss Net
Amount Receivable Amount Payable Maturity Date Contracts US$  Assets
US$4,741,933 €4,200,000 12 January 2022 24 (35,437)  (0.00)
US$2,560,657 €2,269,000 20 January 2022 1 (20,673)  (0.01)
US$19,465,316 €17,259,041 31 January 2022 5 (173,781)  (0.04)
US$18,654,431 €16,500,000 18 February 2022 5 (127,698)  (0.09)
US$1,618,991 £1,200,000 4 January 2022 5 (6,340)  (0.00)
US$337,863 £250,000 5 January 2022 1 (747)  (0.00)
US$9,968,471 £7,450,000 10 January 2022 36 (121,979 (0.09)
US$457,344 £343,158 20 January 2022 7 (7,426)  (0.00)
US$7,193,145 £5,393,913 31 January 2022 3 (112,122)  (0.02)
US$45,389,598 £34,150,000 10 February 2022 57 (858,495)  (0.21)
US$1,736,562 JPY200,000,000 5 January 2022 18 (282)  (0.00)
US$1,056,616 JPY121,666,666 20 January 2022 2 ©1)  (0.00)
US$4,437,165 KRWS,289,090,577 20 January 2022 17 (3,031)  (0.00)
US$31,184,986 MXN657,500,000 12 January 2022 286 (877,316)  (0.18)
US$56,643 NOK500,000 3 January 2022 1 (54)  (0.00)
Us$12,627 NOK114,790 20 January 2022 2 (386)  (0.00)
US$20,271,214 NOK 182,000,000 27 January 2022 17 (357.612)  (0.11)
Us$1,380 NOK12,521 31 January 202 1 (39)  (0.00)
US$614,753 NZD900,000 5 January 2022 E) (1,396)  (0.00)
US$751,678 NZD1,100,000 6 January 2022 10 (1.392)  (0.00)
Uss$61,431 NZD90,064 20 January 2022 a (217)  (0.00)
US$19,359,538 21 January 2022 104 (147,907)  (0.00)
US$215,445 1 February 2022 1 (1,246)  (0.00)
US$17,085,370 NZD25,300,000 24 February 2022 54 (222,071)  (0.08)
US$110,134 SEK1,000,000 3 January 2022 2 (319)  (0.00)
US$165,482 SEK1,500,000 4 January 2022 3 (199)  (0.00)
US$8,896,915 SEK81,000,000 10 January 2022 34 (50,319)  (0.01)
US$59,430 SEK543,160 20 January 2022 5 (571)  (0.00)
Us$2,376 SEK21,619 31 January 2022 2 (1) (0.00)
US$7,176,258 SEK665,000,000 8 February 2022 6 (5.238)  (0.00)
US$73,966 SGD100,000 3 January 2022 1 (208)  (0.00)
US$73,957 SGD100,000 4 January 2022 1 (217)  (0.00)
US$2,336,667 SGDS,200,000 12 January 2022 3 (36,784)  (0.02)
Us$512,418 SGD700,000 20 January 2022 a (6,748)  (0.00)
US$6,647,603 SGD9,100,000 8 February 2022 8 (100,764)  (0.03)
US$662,288 SGDY00,000 15 February 2022 8 (65,109)  (0.00)
Total unrealised loss on forward currency contracts (8,112,009  (1.67)
Total financial liabilities at fair value through profit or loss - trading (20.281.264)  (4.18)
Total financial assets at fair value through profit or loss - trading 317,749,691  65.62
Total financial liabilities at fair value through profit or loss - trading (20,281,264)  (4.18)
Other net assets 182,000,501  37.96

Net assets attributable to holders of redeemable participating shares 479,468,928

“*The forward currency contracts are held with Citibank N.A., HSBC Bank Plc, Royal Bank of Scotland and The Bank of New York Mellon,

(a) Exchange traded derivative instruments
(b) OTC financial derivatives instrument

* Transferable securities dealt on another regulated market

#Transferable securities other than those listed on an official stock exchange or dealt on another regulated market

All other investments held at the year end are transferable securities listed on an official stock exchange
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