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BRAEESFUMEELZYHEE (20213 A31H)
g Ok Bv)

A HiE e 34, 427, 623
2 4%
Bk 697, 302
ZHURE 552
Z OIS 53, 499
NN 751, 353
#H
gt A 213,245
s 8 FHok A 18, 992
HE, FEEHRBLIOY—v v STk A 103,341
KAAFILE A 5
#BHEGT A 335,583
REHELE (REPERE) 415, 770
BB H )5 FEIELE 1, 628, 507
T U NRT ¢ TEBNI)) D EBELE 34, 206
SMEZ RIS 30 D FEHEE A 3,578
2RI O E T ) D BHER 2,074, 905
BEE 03D 2 e 25 s 13, 140, 299
TV 3T 4 TEBNZ DD D iR A 7,233
AL PE B Rk 15, 222, 437
X R 21, 143, 855
AL A30, 269, 397
Srlid s A 954,968
BiRGiEEEE (20213 A31A) 39, 569, 550

AL G8AA (20214 3 31 REA)
GREAS#AREL « 51)

SIS FALEE (%)
1 |MICROSOFT 5.38
2 |WALT DISNEY 3. 46
3 | SK HYNIX 2. 95
4 | CAP GEMINI 2.87
5 | INFINEON TECHNOLOGIES 2.75
6 | ENERGIAS DE PORTUGAL 2. 68
7 | HOME DEPOT 2. 65
8 |BHP BILLITON 2. 65
9 | TELEKOMUNTKAST INDONESIA PERSERO “B” 2.61
10 | TAIWAN SEMICONDUCTOR 2. 58
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g Ok Bv)

A HiE e 1, 860, 028, 462
2 4%
Bk 60, 867, 789
ZHURE 42,573
Z OIS 2,872,959
NN 63, 783, 321
#H
B E R A 2,703, 587
s 8 FHok A 276, 095
HE, FEEHRBLIOY—v v STk A 2, 886, 477
KRR A 19,713
#BHEGT A 5, 885, 872
REHELE (REPERE) 57, 897, 449
BB H )5 FEIELE 34, 896, 954
T U NRT ¢ TEBNI)) D EBELE 6, 009, 149
SMEZ RIS 30 D FEHEE 60, 951, 619
2RI O E T ) D BHER 159, 755, 171
BEE 03D 2 e 25 s A 1,099, 177
T U T ¢ TEENI 0D RS B 79, 291, 575
AL PE B Rk 237,947, 569
X R 656, 602, 894
AL A1, 129, 522, 499
Srlid s /\ 48,757,288
BiRGiEEEE (20213 A31A) 1,576, 299, 138

AL G8AA (20214 3 31 REA)
GREASAREL - 82)

SIS FALEE (%)
1 |US (GOVT) 0% 06/05/2021 12. 68
2 | HSBC GLOBAL LIQUIDITY FUND 8.01
3 |US (GOVT) 0% 29/04/2021 6. 98
4 |BRAZIL (GOVT) 0% 01/10/2021 5. 40
5 |POLAND (GOVT) 4% 25/10/2023 3.18
6 | INDONESTA (GOVT) 8.375%  15/03/2024 2.63
7 | SOUTH AFRICA (GOVT) 10.5% 21/12/2026 2.37
8 |RUSSIA (GOVT) 8.15% 03/02/2027 2. 07
9 | SOUTH AFRICA (GOVT) 9% 31/01/2040 1. 87
10 | CHINA (GOVT) 3.19% 11/04/2024 1.75
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BRAEESFUMEELZYHEE (20213 A31H)

g Ok Bv)

A HiE e 2,211,126, 123
2 4%
Bk 76, 545, 056
Z OIS 4,378, 742
AN 80, 923, 798
#
(EgiberT A 166, 420
7o B FEek A 13, 498
HE, FEEHBLIOY—v v STk A 3,700, 013
KELFILE A 207, 845
#BHEE A 4,087, 776
REHELE (REPERE) 76, 836, 022
BB H )5 FEIELE 52, 055, 732
T U NRT ¢ TEBNI) D EBELE 58, 804, 277
SE ARG )5 EBELE 81, 808, 330
LRI AT OB E T D FEHELR 269, 504, 361
BB D> D FEAMR LS HE I 182, 800, 866
TV 3T 4 TEBNZ DD D iR AR A 31,318, 854
L PE B Rk 420, 986, 373
X EFH 1, 857, 689, 496
AL A1, 852,739, 337
Srlid s A\ 69,956, 866

HRMEEL (202143 A31H)

2,567,105, 789

A LAI88FF (20214 3 A31HIRTE)

GRS I%K @ 611)

SIS FAAEE (%)
1 |AIRCASTLE 5.25% 11/08/2025 0.92
2 |HSBC GLOBAL LIQUIDITY FUND 0.71
3 |AT&T 3.3% 01/02/2052 0. 66
4 |ACUITY BRANDS LIGHTING 2.15% 15/12/2030 0. 66
5 |AERCAP IRELAND CAPITAL 3.5% 15/01/2025 0. 65
6 |BNP PARIBAS 4.375% VRN 01/03/2033 0. 64
7 | AT&T 3.5% 15/09/2053 0. 64
8 |UBS GROUP 1.008% VRN  30/07/2024 0.61
9 |[NISSAN MOTOR ACCEPTANCE CORP 3.45% 15/03/2023 0.58
10 | HILLENBRAND 4. 5% 15/09/2026 0. 56
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BRAEESFUMEELZYHEE (20213 A31H)

g Ok Bv)

A HiE e 2, 089, 394, 931
2 4%
Bk 101, 594, 701
Z OIS 6, 722, 407
AN 108, 317, 108
#
(EgiberT A 5,889,611
7o B FEek A 80, 797
HE, FEEHBLIOY—v v STk A 3,701, 978
KELFILE A 84, 764
#BHEE A 9, 757, 150
REHELE (REPERE) 98, 559, 958
BB H )5 FEIELE A 37,291, 454
T U NRT ¢ TEBNI) D EBELE 56, 056, 371
SE ARG )5 EBELE A 759, 920
LRI AT OB E T D FEHELR 116, 564, 955
BB D> D FEAMR LS HE I 362, 429, 635
TV 3T 4 TEBNZ DD D iR AR 11,947, 160
L PE B Rk 490, 941, 750
X EFH 907, 447, 249
AL Al,338,112, 678
Srlid s A 90,591, 254

HRMEEL (202143 A31H)

2,059, 079, 998

A LAI88FF (20214 3 A31HIRTE)

(GRS %K @ 248)

SIS FAAEE (%)
1 |HSBC GLOBAL LIQUIDITY FUND 6. 24
2 | PANAMA (GOVT) 3.87% 23/07/2060 1. 68
3 | UKRAINE (GOVT) 7.375% 25/09/2032 1. 47
4 | CAMEROON (GOVT) 9.5% 19/11/2025 1.36
5 |QATAR (GOVT) 4.817% 14/03/2049 1.32
6 | PERU (GOVT) 2.783% 23/01/2031 1.15
7 | GHANA (GOVT) 10.75% 14/10/2030 1.09
8 | ARGENTINA (GOVT) 0.125% 09/07/2030 1.08
9 |EGYPT (GOVT) 7.0529% 15/01/2032 1. 08
10 | PETROLEOS MEXICANOS 6.35% 12/02/2048 1.07
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BRAEESFUMEELZYHEE (20213 A31H)

g Ok Bv)

A HiE e 1, 348, 464, 273
2 4%
Bk 87, 846, 470
Z OIS 4,945, 973
AN 92, 792, 443
#
(EgiberT A 2,085,663
7o B FEek A 26, 225
HE, FEEHBLIOY—v v STk A 2, 580, 770
KELFILE A 30, 136
#BHEE A 4,722,794
REHELE (REPERE) 88, 069, 649
BB H )5 FEIELE 1, 797, 525
T U NRT ¢ TEBNI) D EBELE 74, 669, 963
SE ARG )5 EBELE 12, 666, 843
LRI AT OB E T D FEHELR 177, 203, 980
BB D> D FEAMR LS HE I 263, 009, 508
TV 3T 4 TEBNZ DD D iR AR A 19,679, 205
L PE B Rk 420, 534, 283
X EFH 956, 160, 037
AL A 989, 229, 035
Srlid s A 82,607, 398

HRMEEL (202143 A31H)

1, 653, 322, 160

A LAI88FF (20214 3 A31HIRTE)

(GRS %5% : 508)

SIS FAAEE (%)
1 |HGIF GLOBAL ASSET BACKED HIGH YIELD “ZC” 4. 86
2 | HSBC GLOBAL LIQUIDITY FUND 3.22
3 |FORD MOTOR 7.45% 16/07/2031 1.26
4 | GRUBHUB HOLDINGS 5.5% 01/07/2027 0.98
5 | TALEN ENERGY SUPPLY 6.625% 15/01/2028 0.91
6 | REALOGY GROUP 5. 75% 15/01/2029 0.87
7 |UNIVISION COMMUNICATIONS 6.625% 01/06/2027 0.83
8 |NGL ENERGY OPERATING 7.5% 01/02/2026 0. 80
9 | EMBARQ 7.995% 01/06/2036 0.78
10 |DISH 7.375% 01/07/2028 0.74
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BRAEESFUMEELZYHEE (20213 A31H)

g Ok Bv)

A HiE e 149, 524, 687
2 4%
Bk 47, 468, 915
AT 39,128
Z OIS 5, 591, 025
NN 53, 099, 068
#H
gt A 2, 686, 442
s 8 FHok A 1, 837
HE, FEEHRBLIOY—v v STk A 1,392, 072
KRR A 41, 594
#BHEGT A 4,121,945
REHELE (REPERE) 48,977, 123
BB H )5 FEIELE 318, 734
T U NRT ¢ TEBNI)) D EBELE 13, 029, 380
SMEZ RIS 30 D FEHEE 83, 374
2RI O E T ) D BHER 62, 408, 611
BEE 03D 2 e 25 s 19, 935, 745
T U T ¢ TEENI 0D RS B A 4,770, 185
AL PE B Rk 77,574,171
X R 1, 662, 601, 232
AL A 112,051,715
Srlid s /\ 38,245,287

HRMEEL (202143 A31H)

1, 739, 403, 088

A LAI88FF (20214 3 A31HIRTE)

GRS %K : 295)

SIS FALEE (%)
1 |HSBC GLOBAL LIQUIDITY FUND 4. 43
2 |NEW WORLD DEVELOPMENT FINANCE 5. 75% PERP 1. 51
3 |MEDCO OAK TREE 7.375% 14/05/2026 1. 31
4 |THETA CAPITAL 8.125% 22/01/2025 1.24
5 |FORTUNE STAR 5.95% 19/10/2025 1.22
6 |ABJA INVESTMENT 5.45% 24/01/2028 1. 21
7 |MEDCO BELL 6.375% 30/01/2027 1. 21
8 |KAISA GROUP HOLDINGS 9.375% 30/06/2024 1.17
9 | INDIKA ENERGY CAPITAL 8.25% 22/10/2025 1.15
10 | YES BANK 3. 75% 06/02/2023 1.08
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BRAEESFUMEELZYHEE (20213 A31H)
g Ok Bv)

A HiE e 1, 392, 852, 009
2 4%
Bk 13, 855,970
ZHURE 13,338
Z OIS 827, 644
NN 14, 696, 952
#H
gt A 4, 490
HE, FEEHRBLIOY—v v STk A 1, 969, 048
KRR A 11,423
#BHEF A 1,984, 961
REHELE (REPERE) 12,711, 991
BB H )5 FEIELE 12,936, 685
T U NRT ¢ TEBNI) D EBELE A 1, 728, 850
SE ARG )5 EBELE 12,927, 953
LRI AT OB E T D FEHELR 36, 847, 779
BB D> D FEAMR LS HE I A 73,888, 205
T U T ¢ TEENI 0D RIS B 3,713,714
L PE B Rk A 33,326,712
X EFH 2,681, 189, 149
AL A 672,550, 754
Srlid s A 16,800, 954
BAKMEEEZE (202143 A31A) 3, 351, 362, 738

A LGS (20214 3 B31BEHAE)
(GRELASI%K : 278)

SIS FAAEE (%)
1 |US (GOVT) 0.375% 31/01/2026 3.19
2 |US (GOVT) 0.5% 28/02/2026 2. 84
3 |HGIF BOND TOTAL RETURN Z ACC 2.25
4 |US (GOVT) 0.125% 31/01/2023 2.08
5 |US (GOVT) 0.125% 28/02/2023 1.93
6 |US (GOVT) 1.375% 31/01/2022 1. 57
7 |US (GOVT) 1.75% 31/05/2022 1. 45
8 |UK (GOVT) 0.125% 31/01/2023 1. 41
9 |US (GOVT) 1.5% 15/01/2023 1.37
10 | JAPAN (GOVT) 0. 1% 01/02/2023 1.35
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BRAEESFUMEELZYHEE (20213 A31H)

g Ok Bv)

A HiE e 883, 092, 894
2 4%
Bk 34, 285, 240
Z OIS 1, 295, 582
AN 35, 580, 822
#
(EgiberT A 234, 407
7o B FEek A 578, 771
HE, FEEHBLIOY—v v STk A 1, 334, 543
KELFILE A 92,911
#BHEE A 2, 240, 632
REHELE (REPERE) 33, 340, 190
BB H )5 FEIELE A 54,095,614
T U NRT ¢ TEBNI) D EBELE 8,574
SE ARG )5 EBELE 806, 620
LRI AT OB E T D FEHELR A 19,940, 230
BB D> D FEAMR LS HE I 353, 436, 544
TV 3T 4 TEBNZ DD D iR AR 1, 640
L PE B Rk 333, 494, 674
X EFH 641, 665, 485
AL A 345,511, 667
Srlid s A 32,083,044

HRMEEL (202143 A31H)

1, 480, 658, 342

A LAI88FF (20214 3 A31HIRTE)

GBS : 58)

SIS FAAEE (%)
1 |PROLOGIS 3.94
2 |DUKE REALTY 3.90
3 |CAPITAMALL REIT 3. 13
4 | DEUTSCHE WOHNEN 2.71
5 | PUBLIC STORAGE 2. 65
6 | CUBESMART 2.62
7 | INVITATION HOMES REIT 2. 58
8 | CAMDEN PROPERTY REIT 2. 55
9 |FIRST INDUSTRIAL REALTY TRUST 2.39
10 | SEGRO REIT 2. 37
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BRAEESFUMEELZYHEE (20213 A31H)
g Ok Bv)

A HiE e 932, 447, 372
2 4%
Bk 14, 499, 398
Z OIS 3,127,210
AN 17, 626, 608
#
(EgiberT A 480, 922
HE, FEEHBLIOY—v v SRk A 1,112, 549
XELFILE A 9, 080
HBHEG A 1,602, 551
REHELE (REPERE) 16, 024, 057
BB h )5 RS A 472, 494
T U NRT ¢ TEBNI)) D EBELE 6, 381, 564
SE ARG S22 EBIELE 29, 924, 470
LRI OGN D FEHBLR 51, 857, 597
BB D> D FEAMR LS HE I 89, 898, 162
T U RTF ¢ TEEBUZ DD D AT R 48 HE ek A 36,823,503
U PERRIE IR 104, 932, 256
ERR 755, 649, 087
AL A 421,494, 099
Srlid s A 9, 780, 040
BARMEEEZE (20214£3 A31A) 1,361, 746, 576

FAALGISEIA (20214 3 B31HIRTE)
GRS @ 240)

SIS FAAEE (%)
1 |HSBC GLOBAL LIQUIDITY FUND 9. 47
2 |USs (GOVT) 0% 08/04/2021 8. 08
3 |AVOCA FRN 15/04/2030 (XS1577526772) 3.02
4 |TOWER BRIDGE FUNDING FRN 21/07/2064 2.34
5 |ELM PARK FRN 15/04/2034 1. 74
6 | ST PAUL’S CLO FRN 22/04/2035 (XS2319911074) 1.73
7 |DRYDEN FRN 15/10/2031 1.59
8 |GLENBEIGH FRN 24/03/2046 1.33
9 | INVESCO CLO FRN 15/04/2034 1.32
10 | DBGS MORTGAGE TRUST FRN 15/05/2035 (US23306GAC15) 1.25
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DT,

Income Statement (2021 3 A31H)
BAL : BHHRRY R

Investment income 154. 8
Total income 154. 8
Fund expenses AN 2.9
Profit before tax 151.9
Profit for the year 151.9
Earnings per share - basic and diluted (pence) 7.9

BEL (20214 3 A31ARE)
(& 5% . 116)

Ei'd e BEER (%)

Affinity Water 8

A63 Motorway

Northwest Parkway

Southmead Hospital

High Speed 1

Pinderfields & Pontefract Hospitals

Royal School Military Engineering

Home Office

Dutch High Speed Rail Link

Queen Alexandra Hospital

S|o|o|N (oo |w|No| =
W W|W[H [k |O1[Oo1|
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7 7 > KiZ. GCP Infrastructure Investments Limited?NEH T 25T v —V—EDIFEFREEANTT, UT
IZGCP Infrastructure Investments Limited{ERL7=7 =27 /b« LiRk— MIHESE, ZO—E&2HELT-
HDOTT,

STATEMENT OF COMPREHENSIVE INCOME (202149 A30R)

BAL : TR RN

Income
Net income/gains on financial assets at fair value through profit or loss 97, 324
Unrealised losses on derivative financial instruments at fair value

. A20, 851
through profit or loss
Other income 449
Total income 76, 922
Expense
Investment advisory fees A 7,951
Operating expenses AN 2,733
Total expenses A10, 684
Total operating profit before finance costs 66, 238
Finance costs A 3,882
Total profit/(loss) and comprehensive income/(loss) for the year 62, 356
Basic and diluted earnings/(loss) per share (pence) 7.08

REE (2021459 A0RKRTH)

(B Jesy - 49)
e BEE (%)
Cardale PFI Investments 11.

GCP Bridge Holdings

[e2]

Gravis Solar 1

Gravis Asset Holdings

GreenCo Alpha Holdings

GCP Programme Funding

GCP Biomass 2

GCP Green Energy 1

GCP Social Housing 1

olo|o|N|o ok |w|no|—

GCP Rooftop Solar Finance

el el Bl il ol el R S
o|w|o|o|o ||| | o
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COMPANY STATEMENT OF COMPREHENSIVE INCOME (20204&12A31H)
BN TR R

Administrative expenses A\ 8,615
Other operating expenses A 3,107
Other operating income 5, 181
Results from operating activities /A 6,541
Finance income 18,773
Profit before tax 12,232
Tax expense AN 427
Profit from continuing operations 11, 805
Profit from continuing operations attributable to owners of the Company 11, 805
Other comprehensive income for the year -
Total comprehensive income for the year attributable to owners of the Company 11, 805
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Golden Ears Bridge, (Canada) 9

Ohio River Bridges, (US)

Northern Territory Secure Facilities, (Australia)

McGill University Health Centre, (Canada)

A1/A6 Motorway, (Netherlands)
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