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For the year ended 31 December 2022

Man
Alternative
Style Risk
Premia
uss
Income
Net (loss)/gain on financial assets and
liabilities at fair value through profit or loss 5,399,411
Other income -
5,399,411
Other comprehensive income
Adjustment to foreign currency on
aggregation -
Less Expenses
Management fees 3,737,381
Administration fees 1,154,396
Performance fees 560,046
Research fees -
Depositary fees 201,641
Legal fees 6,886
Audit fees 13,129
Directors' fees 1,620
Transaction and brokerage costs 14,696
Liquidation expenses -
Other expenses 144,566
Total expenses 5,834,361
Expense reimbursement 721,930
Net expenses 5,112,431
Finance cost
Distributions to holders of Redeemable
Participating Shares -
Withholding tax 1,155,010
Net (loss)/gain for the year/period
attributable to Redeemable Participating
Shareholders (868,030)

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

(2022412 A 31 HIRTE)

Fair % of Fair % of
Value Net Value Net
Nominal _Description US$ _ Assets Nominal D US$ _ Assets
Equities Futures contracts (a) (continued)
Argentina Germany (continued)
4,114 Mercadolibre Inc 3,481,431 0.99 (18) EURO BUXL 30 Years Bond Futures March 2023 205,424 0.06
Bermuda 578,190 0.16
78,719 Arch Capital Group Limited 4,628,079 1.31 Japan
(31) Japan OSE 10 Years Bond March 2023 157,945 0.04
Canada
7,650 Lululemon Athletica Inc 2,450,907 0.69 Singapore
(28) Nikkei 225 (SGX) Index Futures March 2023 28,078 0.01
United States
24,197 Adobe Inc 8,143,016 2.31 South Korea
Advanced Micro Devices Inc 1,664,783 0.47 (76) KOSPI2 Index Futures March 2023 176,815 0.05
Alliant Energy Corporation 5,628,770 1.59
Alistate Corporation 6,249,397 177 United Kingdom
Alphabet Inc 14248175 4.04 (141) 3 Month Euro EURIBOR Futures June 2025 0.04
Amazon.com Inc 520,082 0.15 (161) 3 Month Euro EURIBOR Futures September 2024 0.03
Ameren Corporation 14,186,208 4.02 (224) 3 Month Euro EURIBOR Futures Decermber 2023 0.09
American Financial Group Inc 2,425,189 0.69 (65) 3 Month SONIA Futures September 2024 0.03
Ameriprise Financial Inc 3,047,378 0.86 (73) 3 Month SONIA Futures December 2023 0.02
57.919 Ametek Inc 8,092,443 2.00 (42) Long Gilt Futures March 2023 0.07
19,490 Analog Devices Inc 3,196,945 0.91 977,210 0.28
296,258 APA Corporation 13,829,323 3.92 United States
67,294 Apolio Global Management Inc 4,292,684 1.22 5 3 Month SOFR Futures March 2023 1518 0.00
S2o5e Aumodssline srmors 270 (69 S Monih SOF Futres Sume 2025 50 000
y Bank of America Corporation 2.49 (81) 3 Month SOFR Futures September 2024 35,213 0.01
Bank of New York Mellon Gorporation e (201) 3 Month SOFR Futures December 2023 233,300 0.07
> ° (16) S&P500 E-mini Index Futures March 2023 41,962 0.01
Biogen Inc 2.18 United States 5 Years Treasury Note CBT Futures March
Booz Allen Hamilton Holding Corporation 1.65 (88) 2023 16,516 0.00
Baoston Scientific Gorporation 0.85 (40) MSCI EMGMKT Index Futures March 2023 21,204 0.01
CDW Corporation 215 (1) MSCI EAFE Index Futures March 2023 285 0.00
Crowdstrike Holdings Inc 0.01 (10) Nasdaq 100 E-mini Index Futures March 2023 87,490 0.08
Dropbox Inc 1.91 (14) E-mini Russell 2000 Index Futures March 2023 12,498 0.00
Elevance Health Inc 0.58 United States 2 Years Treasury Note CBT Futures March
Enphase Energy Inc 0.03 (77) 2023 6,195 0.00
Epam Systems Inc 0.61 United States 10 Years Treasury Note CBT Futures
IPG Photonics Corporation 2.32 (169) March 2023 127,765 0.04
Liberty Siriusxm Group 2.85 (31) United States Long Bond CBT Futures March 2023 36,844 0.01
Meta Platforms Inc 0.37 (292) CBOE Volatility Index Futures January 2023 452,795 0.13
NVR Inc 0.49 (76) Cboe Vix Future February 2023 7,087 0.00
Paypal Holdings Inc 1.88 (18) United States Ultra Bond CBT Futures March 2023 38,062 0.01
Procter & Gamble Company 2.53 128,029 002
Ulta Salon Cosmetics & Fragrance Inc 0.33
18,251 Vertex Pharmaceuticals Inc 1.08
3,002 Zebra Technologies Corporation 792,820 0.22 Total futures contracts 3,381,071 0.96
189,957,015 53.83
Government bonds
United States
Total equities 200517432 56:82 50,000,000 United States Treasury Bill 0% 16/03/2023# 19,831,183 5.62
Equity swaps (b) 50,000,000 United States Treasury Bill 0% 20/04/20234# 49,361,428 13.99
Argentina 69,192,611 19.61
(4,114) Mercadolibre Inc 0.21
United States Total government bonds 69,192,611 19.61
Alliant Energy Corporation 76,017 0.02
Alphabet Inc - Class A 4,870,707 1.38 Total return swap (b)
Amazon.com Inc 186,862 0.05 United States
American Financial Group Inc 51.408 001 1,702,362 AHL Risk Style Premia Segregated Portfolio 2,308,096 0.65
Ameriprise Financial Inc 91,508 0.03
2;‘5;2%";@5 e e e Total total return swaps 2303006 065
(296,258) APA Corporation 286,155 0.07
(52,058) Autodesk Inc 741,306 0.21
(90.575) Avantor Inc 0.24
(27,796) Biogen Inc 0.03
(55,587) Booz Allen Hamilton Holdings 0.05
(42,516) CDW Corporation 0.14
(339) Crowdstrike Holdings Inc - Class A 0.00
(301,131) Dropbox Inc - Class A 0.01
(10,809) Facebook Inc - Class A 0.04
(86,599) IPG Photonics Corporation 0.10
(256,790) Liberty Sirius Group-C 0.19
(93,011) Paypal Holdings Inc 0.53
(67.294) Tango Holdings 0.08
(3.092) Zebra Technologies Corporation - Class A 0.10
3.36
Total equity swaps 12,595,904 3.57
Futures contracts (a)
Australia
(57) Australian 10 Years Bond Futures March 2023 104,322 0.03
(156) Australian 3 Years Bond Futures March 2023 55.069 0.02
159,391 0.05
Canada
(69) Canadian 10 Years Bond Futures March 2023 180,413 0.05
Germany
(49) EURO SCHATS Futures March 2023 24,971 0.01
(57) EURO BOBL Futures March 2023 149,479 0.04
(36) EURO BUND Futures March 2023 198,316 0.05
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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
AUD2,319,749 £1,300,000 21 February 2023 24 10,702 0.00
AUD100,000 US$67,267 3 January 2023 1 559 0.00
AUD500,000 US$336,634 6 January 2023 3 2,536 0.00
AUD9,208,095 US$6,098,231 12 January 2023 69 149,625 0.00
AUD20,671,858 US$13,973,245 31 January 2023 1 64,549 0.02
CAD100,000 Us$73,552 6 January 2023 1 253 0.00
CHF2,220 Us$2,396 12 January 2023 3 7 0.00
CHF900,000 US$954,994 25 January 2023 6 20,638 0.01
CNY11,000,000 Us$1,552,892 5 January 2023 9 37,827 0.01
CNY3,000,000 US$432,428 13 January 2023 5 1,675 0.00
CNY5,500,000 US$792,243 6 February 2023 1 5,089 0.00
DKK6,338,209 US$890,673 31 January 2023 a 21,279 0.02
€1,100,000 AUD1,702,928 19 January 2023 8 19,815 0.00
€2,100,000 CAD2,882,574 19 January 2023 17 116,746 0.03
€3,700,000 CHF3,639,945 13 February 2023 14 7,150 0.00
€7.400,000 £6,464,885 3 January 2023 37 122,464 0.02
€400,000 £354,236 4 January 2023 a 885 0.00
€6,000,000 £5,284,563 6 January 2023 8 48,708 0.03
€1.800,000 £1,588,046 26 January 2023 17 12,992 0.00
€900,000 £791,736 3 February 2023 7 9,680 0.00
€200,000 JPY28,051,946 19 January 2023 2 572 0.00
€800,000 NOKS8,289,048 26 January 2023 6 13,080 0.00
€700,000 SEK7,625,008 9 January 2023 6 15,363 0.00
€377,058 US$401,052 3 January 2023 2 1,477 0.00
€400,000 Us$397,927 9 January 2023 a 29,275 0.03
€1,700,000 US$1,809,333 18 January 2023 17 7.426 0.00
€105,326,053 US$110,013,539 31 January 2023 7 2,649,150 0.77
€900,000 Us$919,424 1 February 2023 7 43,329 0.01
£600,000 US$684,388 23 January 2023 5 37,840 0.01
JPY121,297,888 AUD1,300,000 20 January 2023 a 39,540 0.03
JPY887,744,897 €6,200,000 19 January 2023 a8 120,058 0.01
JPY87,884,820 €600,000 23 January 2023 1 26,800 0.01
JPY43,245,870 €300,000 10 February 2023 1 8,504 0.01
JPY1,178,493,503 £7,250,000 10 January 2023 108 221,377 0.02
JPY10,000,000 US$75,441 4 January 2023 1 400 0.00
JPY2,442,514 Us$17,831 12 January 2023 9 712 0.00
JPY216,643,032 US$1,568,900 31 January 2023 3 80,131 0.03
JPY1,000,000,000 US$7,268,460 14 February 2023 83 357,497 0.14
KRW2,800,000,000 US$2,200,806 10 January 2023 7 24,626 0.01
KRW700,000,000 US$550,772 17 January 2023 7 5676 0.00
MXNZ2,000,000 US$102,432 4 January 2023 a 108 0.00
MXN191,500,000 US$9,425,592 31 January 2023 30 339,794 0.10
MXN46,500,000 US$2,346,962 16 February 2023 10 17,852 0.00
NOK523,926 Us$52,914 31 January 2023 1 343 0.00
NOK2,000,000 US$200,170 1 February 2023 2 3,137 0.00
NZD1,982,227 AUD1,800,000 19 January 2023 7 32,333 0.01
NZD13,123,941 Us$s,191,321 31 January 2023 1 112,943 0.04
NZD2,200,000 Us$1,388,631 2 February 2023 7 3,465 0.00
SEK1,505,952 US$143,651 3 January 2023 2 915 0.00
SEKS,108 Us$583 4 January 2023 1 4 0.00
SEK1,000,000 Uss8s,878 13 January 2023 1 7,176 0.01
SEK500,000 US$45,483 19 January 2023 1 2,561 0.00
SEK18,000,000 US$1,665,322 24 January 2023 27 64,787 0.00
SEK795,547 Us§74,778 31 January 2023 3 1,719 0.00
SEK2,000,000 US$185,950 14 February 2023 2 6,514 0.00
SGD100,000 Us$74,431 3 January 2023 1 139 0.00
SGD2,700,000 Us$1,951,952 11 January 2023 15 61,751 0.02
SGD3,300,000 US$2,428,633 21 February 2023 4 33,947 0.01
US$165,778 AUD243,177 31 January 2023 1 642 0.00
US$295,612 CAD400,000 6 January 2023 2 388 0.00
US$75,532 CAD100,000 18 January 2023 1 1,722 0.00
US$2,612,355 CADS,500,000 26 January 2023 3 28,897 0.02
Us$1,378 CHF1,272 12 January 2023 1 1 0.00
US$108,465 CHF100,000 25 January 2023 1 62 0.00
US$1,318,744 €1,233,000 12 January 2023 1 1,615 0.00
Us$107,019 €100,000 18 January 2023 1 151 0.00
Uss241,144 £200,000 3 January 2023 a 537 0.00
US$120,503 £100,000 4 January 2023 2 197 0.00
US$301,397 £250,000 6 January 2023 2 615 0.00
Us$83,537 £69,271 12 January 2023 3 180 0.00
US$2,847,630 £2,322,107 31 January 2023 3 51,751 0.02
US$2,759,116 £2,250,000 14 February 2023 10 49,282 0.02
US$75,926 JPY10,000,000 5 January 2023 1 75 0.00
US$152,716 JPY20,000,000 14 February 2023 2 196 0.00
US$1,283,419 MXNZ25,000,000 3 January 2023 a 1,439 0.00
US$626 NOK®,105 31 January 2023 1 6 000
US$99,290 NZD154,827 31 January 2023 1 1,322 0.00
US$64,595 NZD100,000 2 February 2023 1 1,317 0.00
US$1,213,778 SEK12,500,000 24 January 2023 12 12,318 0.00
US$152,903 SEK1,580,648 31 January 2023 7 914 0.00
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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
US$436,845 SEK4,500,000 14 February 2023 4 3.803 0.00
Total unrealised gain on forward currency contracts 5,182,780 1.47
Total financial assets at fair value through profit or loss - trading 293,172,894 83.08
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Financial liabilities at fair value through profit or loss

Fair % of
Value Net
Nominal Description US$  Assets
Equity swaps
Bermuda
(73,719) Arch Capital Group Limited (1,153,702)  (0.33)
Canada
(7.650) Lululemon Athletica Inc (313,574)  (0.09)
United States
(24,197) Adobe Inc (186,713)  (0.04)
(25,708) Advanced Micro Devices Inc (178,893)  (0.05)
(46,087) Allstate Corporation (315,263)  (0.09)
(159,539) Ameren Corporation (116,464)  (0.03)
(264,809) Bank of America Gorporation (357,492)  (0.10)
(136,188) Bank of New York Mellon Gorporation (412,650)  (0.12)
(65,043) Boston Scientific Corporation (304,401)  (0.09)
(3.991) Elevance Health Inc (15924)  (0.00)
(388) Enphase Energy Inc (2,631)  (0.00)
(6.532) Epam Systems Inc (267,159)  (0.08)
(376) NVR Inc (123,967)  (0.03)
(59,000) Procter & Gamble Company (1,152,270)  (0.39)
(2,501) Ulta Beauty (151,185)  (0.04)
(13,251) Vertex Pharmaceuticals Inc (111,043)  (0.03)
(3,646,005) (1.0
Total equity swaps (5.113,281)  (1.45)
Futures contracts
Australia
44 SPI 200 Index Futures March 2023 (120,643) __ (0.03)
Canada
7 S&P/TSX 60 Index Futures March 2023 (42628 (0.01)
France
10 CAC 40 10 Euro Index Futures January 2023 (28.232) _ (0.01)
Germany
46 EURO BTP Futures March 2023 (420,393)  (0.12)
32 EURO OAT Futures March 2023 (0.08)
24 EURO Stoxx 50 Index Futures March 2023 ©.01)
©.21)
Hong Kong
(14) Hang Seng Index Futures January 2023 (11,839)  (0.01)
(34) HSCEI Index Futures January 2023 (8.738)  (0.00)
(20,077) __(©.01)
italy
9 FTSE/MIB Index Futures March 2023 (50,940) _ (0.01)
Japan
6 TOPIX Index Futures March 2023 (15,525) _ (0.00)
Netherlands
2 Amsterdam Index Futures January 2023 (17,558) _ (0.01)
Singapore
16 FTSE Taiwan Index Futures January 2023 (6,402)  (0.00)
South Africa
61 FTSE/JSE Top 40 Index Futures March 2023 (89,289) 08)
South Korea
1 Korea 10 Years Bond Futures March 2023 (2,610)  (0.00)
Sweden
23 OMXS30 Index Futures January 2023 (24,182)  (0.01)
United Kingdom
41 FTSE 100 Index Futures March 2023 (6,822)  (0.00)
United States
1 3 Month SOFR Futures March 2026 (250) _ (0.00)

Total futures contracts

(©.33)
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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
AUD1,723,586 €1,100,000 19 January 2023 3 (6,794)  (0.00)
AUD707,956 £400,000 21 February 2023 6 (658)  (0.00)
AUD1,300,000 JPY121,328,934 20 January 2023 8 (39,776)  (0.01)
AUD1,800,000 NZD1,991,071 19 January 2023 11 (37,928)  (0.00)
AUD300,448 US$205,219 12 January 2023 4 (1,360)  (0.00)
AUD243,652 Us$166,183 31 January 2023 1 (724)  (0.00)
CAD2,851,672 €2,100,000 19 January 2023 a (189,555)  (0.04)
CAD1,000,000 US$750,779 18 January 2023 5 (12,677)  (0.01)
CHF2,652,956 €2,700,000 13 February 2023 3 ®719)  (0.00)
CHF100,000 US$108,476 4 January 2023 1 (334)  (0.00)
CHF 100,000 US$108,559 25 January 2023 1 (186)  (0.00)
€1,900,000 CHF1,875,626 13 February 2023 7 (3,3851)  (0.00)
€10,300,000 JPY1,498,550,969 19 January 2023 33 (379,935)  (0.13)
€600,000 JPY87,542,840 23 January 2023 6 (24,201)  (0.00)
€300,000 JPY43,208,327 10 February 2023 2 ®217)  (0.00)
£1,700,000 AUD3,083,267 21 February 2023 4 (47,805)  (0.02)
£6,397,008 €7,400,000 3 January 2023 40 (204,016)  (0.03)
£2,015,329 €2,300,000 26 January 2023 2 (33,264)  (0.01)
£778.758 €900,000 3 February 2023 1 (25,207)  (0.01)
£8,200,000 JPY1,360,581,042 10 January 2023 a7 (460,359)  (0.17)
£282,939 US$341,109 3 January 2023 3 (725)  (0.00)
£399,250 US$481,548 5 January 2023 1 (1,214)  (0.00)
£7,435 Us$8,979 12 January 2023 7 @1 (0.00)
£158,883,688 US$192,527,998 31 January 2023 8 (1,234,493)  (0.35)
£350,000 US$432,319 14 February 2023 7 (10,788)  (0.00)
JPY335,904,860 €2,400,000 19 January 2023 22 (12,332)  (0.00)
JPY130,000,000 Us$994,427 14 February 2023 9 (3,054)  (0.00)
MXNZ25,000,000 Us$1,291,308 3 January 2023 a1 ©,327)  (0.00)
MXN4,000,000 US$205,410 4 January 2023 4 (330)  (0.00)
MXN71,500,000 US$3,674,039 6 January 2023 12 9,523)  (0.00)
MXN64,500,000 US$3,282,791 16 February 2023 9 (2,565)  (0.00)
NOK8,352,159 €800,000 26 January 2023 1 ©.617)  (0.00)
NOK6,004 Usse14 31 January 2023 1 @ (0.00)
NZD854,192 US$541,365 31 January 2023 2 (869)  (0.00)
NZD9,800,000 US$6,253,324 2 February 2023 49 (62,169)  (0.00)
SEK7,672,632 €700,000 9 January 2023 7 (10,790)  (0.00)
SEK4,500,000 US$435,532 24 January 2023 El (3,004)  (0.00)
SEKS59,642,549 Us$s,757,918 31 January 2023 10 (22,899)  (0.02)
SEK2,500,000 US$241,949 14 February 2023 2 (1,869)  (0.00)
US$67,608 AUD100,000 3 January 2023 1 (217)  (0.00)
Us$736,984 AUD1,100,000 6 January 2023 3 ©9,190)  (0.00)
US$7,984,955 AUD12,603,012 12 January 2023 26 (566,407)  (0.19)
US$2,055,543 CAD2,800,000 6 January 2023 8 (11,025)  (0.00)
US$658,957 CAD900,000 18 January 2023 7 (6,334)  (0.00)
US$8,719,691 CAD11,900,000 26 January 2023 1 (64,064)  (0.02)
US$126,008 CHF117,199 12 January 2023 3 ®49)  (0.00)
US$861,135 CHF800,000 25 January 2023 8 (6,091)  (0.00)
US$1,568,607 CNY11,000,000 5 January 2023 10 (22,115)  (0.00)
US$1,850,484 CNY13,000,000 13 January 2023 3 (30,634)  (0.01)
US$647,048 CN'Y4,500,000 6 February 2023 5 (6,313)  (0.00)
Us$85,523 DKK607,214 31 January 2023 6 (1,845)  (0.00)
US$106,505 €100,000 3 January 2023 1 (250)  (0.00)
US$1,170,469 €1,100,000 6 January 2023 7 (4,092)  (0.00)
US$400,331 €400,000 9 January 2023 2 (26,872)  (0.01)
US$4,635,275 €4,400,000 18 January 2023 16 (66,927)  (0.01)
US$3,746,134 €3,519,396 31 January 2023 6 (18,411)  (0.01)
Us$928,844 €900,000 1 February 2023 3 (33,910)  (0.09)
US$60,127 £50,000 3 January 2023 1 (24)  (0.00)
US$120,292 £100,000 4 January 2023 2 (14)  (0.00)
US$781,067 £650,000 6 January 2023 3 (963)  (0.00)
US$709,839 £600,000 23 January 2023 3 (12,389)  (0.00)
Us$120,332 £99,984 31 January 2023 1 48  (0.00)
US$74,739 JPY10,000,000 4 January 2023 1 (1,102)  (0.00)
US$75,404 JPY10,000,000 5 January 2023 1 447)  (0.00)
US$524,593 JPY70,000,000 6 January 2023 4 (6,436)  (0.00)
Us$5,218 JPY708,365 12 January 2023 5 (159)  (0.00)
Us$17,736 JPY2,381,518 31 January 2023 1 @92)  (0.00)
US$7,910,157 JPY1,140,000,000 14 February 2023 14 (783,434)  (0.22)
US$2,104,326 KRW?2,800,000,000 10 January 2023 26 (121,110)  (0.01)
Us$1,233,942 KRW1,627,582,000 12 January 2023 1 (59,716)  (0.02)
Us$1,270,981 KRW1,700,000,000 17 January 2023 2 (80.395)  (0.03)
US$1,738,629 KRW2,200,000,000 3 February 2023 1 (10,889)  (0.01)
US$3,790,321 MXN75,500,000 31 January 2023 84 (59,738)  (0.00)
US$1,778,085 MXNS35,500,000 16 February 2023 39 (27.359)  (0.00)
Us$195,522 NOK2,000,000 1 February 2023 a (7,786)  (0.00)
US$2,339.726 NZD8,700,000 2 February 2023 2 (1,526)  (0.00)
US$143,251 SEK1,500,000 3 January 2023 3 (744)  (0.00)
Us$47,957 SEK500,000 4 January 2023 1 @4y (0.00)
Us$8,457 SEKS8,160 5 January 2023 1 @ (©0.00)
Us$88,847 SEK1,000,000 13 January 2023 2 (7,207)  (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$44,650 SEKS500,000 19 January 2023 1 (3394)  (0.00)
US$3,608,097 SEK40,000,000 24 January 2023 12 (236,582)  (0.08)
US$59,362 SEK640,161 31 January 2023 4 (2,192)  (0.00)
Us$74,134 SGD100,000 3 January 2023 1 (435 (0.00)
US$74,451 SGD100,000 4 January 2023 1 (120)  (0.00)
US$1,627,671 SGD2,200,000 11 January 2023 21 (18,125)  (0.00)
US$73,954 SGD100,000 21 February 2023 1 (670)  (0.00)
Total unrealised loss on forward currency contracts (5,128,132)  (1.45)
Total financial liabilities at fair value through profit or loss - trading (11.417.367)  (3.29)
Total financial assets at fair value through profit or loss - trading 293,172,894  83.08
Total financial liabilities at fair value through profit or loss - trading (11,417,367)  (3.29)
Other net assets 71,115,533 20.15

Net assets attributable to holders of redeemable participating shares

“*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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