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() FidelitylJ it 747074 AV F—FvaFtABEHTHETF 770 RTT,

(7#) [GCPJ %, GCP Infrastructure Investments Limited3¥E1T 9 DAMEREIEADGHESATYT, THI CL | %, HICL Infrastructure
PLCAARAT T HAMNEREIEADFERTYT, [BILFINGER BERGER] I&, Bilfinger Berger Global Infrastructure SICAV
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MOANTFLTZERHNCHESE, T2 HE - R L b0 TT,

BRMAEERSUVMEELYHEE (202243 A318)
HH Ck Rov)

HIEHiE e -
IPEAS

BEHE 15, 229
s AR 15, 229
% H

e E FER A 31, 621
W, FEEHEB LY —E L SRR A 550
LHEE A 32,171
PGS (RREERRTE) A 16, 942
SMELBEE S0 5 EZBHHRE A 91, 456
LRI O E T D EBER A 108,398
BEIZD D> D AR S HE 457,419
HIE PERREE IR 349, 021
X ERH 26, 662, 600
HiIRMEESZ (2022 3 A31R) 27,011, 621

A LLI88FR (20224 3 B31HERHE)
(R SRIAEL - 37)

gtz AR (%)
1 |NATIONAL GRID 6. 96
2 | AMERICAN TOWER 6.81
3 | SEMPRA 6. 46
4 | ENBRIDGE 6. 09
S |WILLIAMS COMPANIES 5.91
6 |PEMBINA PIPELINE CORP 4.14
7 | CELLNEX TELECOM 3.80
8 | CENTERPOINT ENERGY 3.79
9 | VINCI 3.28
10 | NISOURCE 3. 26
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STATEMENT OF COMPREHENSIVE INCOME
FOR THE FINANCIAL YEAR ENDED 31 JANUARY 2022

Fidelity Emerging Markets Quality Income

UCITS ETF
31 January 2022 31 January 2021
Note usb usb
Operating Income
Interest on Cash 2i 1,335 920
Dividend Income 2j 4,362,338 2,544,805
Miscellaneous Income 50 539
Net Gain/(Loss) in Financial Assets
at Fair Value Through Profit or Loss and
Financial Derivative Instruments 12 338,765 22,825,481
Total Operating Income/(Loss) 4,702,488 25,371,745
Operating Expenses
Management Fees 7 605,872 384,895
Transaction Costs 2k, 9 300,536 182,943
Capital Gain Tax Expenses 363,774 42,574
Other Expenses 187 4,511
Total Operating Expenses 1,270,369 614,923
Finance Costs
Interest Expenses 2i - -
Overdraft Expense 4,094 3,623
Distribution Paid 20 1,255,438 199,742
Income Equalisation 2p 259,385 19,802
Total Finance Costs 1,518,917 223,167
Net Investment Income/(Loss) for the
Financial Year before Tax 1,913,202 24,533,655
Foreign Withholding Tax 2m (471,328) (329,864)
Net Investment Income/(Loss) for the
Financial Year after Tax 1,441,874 24,203,791
Net Increase/(Decrease) in Net Assets Attributable to
Holders of Redeemable Participating Shares from
Operations 1,441,874 24,203,791




STATEMENT OF CHANGES IN NET ASSETS ATTRIBUTABLE TO HOLDERS OF REDEEMABLE PARTICIPATING

SHARES

FOR THE FINANCIAL YEAR ENDED 31 JANUARY 2022

Fidelity Emerging Markets Quality Income

UCITS ETF
31 January 2022 31 January 2021
usb usD
Increase/(Decrease) in Net Assets
Net Increase/(Decrease) in Net Assets Attributable to
Holders of Redeemable Participating Shares from
Operations 1,441,874 24,203,791
Capital Transactions
Subscriptions 84,225,075 83,328,641
Redemptions (116,067,919) (26,968,214)
Total Capital Transactions (31,842,844) 56,360,427
Total Increase/(Decrease) for the Financial Year (30,400,970) 80,564,218
Net Assets Attributable to Holders of Redeemable
Participating Shares
Beginning of the Financial Year 138,002,704 57,438,486
End of the Financial Year 107,601,734 138,002,704

FAA LAI88AR (20224 1 A31HIRTE)

RSB : 145)

fALES FALEE (%)
1 Samsung Electronics 5. 00
2 Tencent Holdings 4. 97
3 E Ink Holdings 2.86
4 Li Ning 2.19
5 Housing Development Finance 1. 66
6 Saudi National Bank 1. 58
7 Zhongsheng Group Holdings 1.55
8 China Meidong Auto Holdings 1.52
9 Infosys 1. 48
10 Bosideng International Holdings 1. 46




@HSBC GIF #O—nNJL-ANAVE-RUFK

Ty RIF NIRRT N FBEORERBREIENTT, MU BE#RRIIV S £ 7V OFFESICHEIL L TE
RENTEY, MYOEENICLDMBEEHOEEREZZIT TEY 9, INOHEEESFO EHFEEL IO
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MDHOAFLEERHCESE, ZO0o—8 a8 - BRLEZLOTT,

BRAEERJUVMEELYHEE (202243 A318)
e Ok Rv)

PR R 3, 351, 362, 738
&S
BEHE 21, 816, 938
= HUFILE, 767
Z DI AE 815, 004
I &gt 22,632, 709
“H
gt A 5,311
e FER A 37
HE, FEEHEB IO —E Y SR A 3,799, 863
FALFILE A 3,613
EHAR N 3, 808, 824
BEELE (RREERRTE) 18, 823, 885
BB D RBHELE A 40,331,746
T UNT ¢ TEBNI D EBHRE 66, 339, 034
SME BB 20 5 ZBHHLE A 120, 231, 399
2RI O E T D EBELR A 75,400, 226
PG DD D AR 5 HE A 95,052,826
T U T ¢ TEENI 3D D MR 4% 8 A 14,133,393
HIE PERREE IR A 184, 586, 445
A% ERH 1, 105, 743, 088
MEAIEE A1, 959, 386, 022
rBicés A 21,053, 435
HiIRMEESZ (2022 3 A31H) 2,292,079, 924

A LR (202223 A318)
GREAERIR %K« 167)

s FAALEER (%)
1 |HGIF BOND TOTAL RETURN 7 ACC 5. 47
2 [US (GOVT) 0.375% 31/01/2026 4. 44
3 | GERMANY (GOVT) 0% 10/03/2023 3. 80
4 |US (GOVT) 0.5% 28/02/2026 3.53
5 [US (GOVT) 0.125% 31/01/2023 3. 02
6 [US (GOVT) 0.125% 28/02/2023 2. 80
7 |US (GOVT) 0.375% 31/10/2023 2.12
8 | JAPAN (GOVT) 0. 1% 20/12/2030 2.01
9 [US (GOVT) 0.125% 31/10/2022 1.95
10 | JAPAN (GOVT) 0. 1% 01/02/2023 1.81
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BRAEERJUVMEELYHEE (202243 A318)

e Ok Rv)

PR R 2,567, 105, 789
&S
BEHE 52, 838, 597
£ OAIAE 3, 370, 293
N2k & Et 56, 208, 890
“H
(Egaiks A 49, 681
e FER A 14, 774
WE, FEEHEB IO —E Y SR A 2,736, 034
FALFILE A 110, 879
EHAE A 2,911, 368
BEELE (RREERRTE) 53, 297, 522
BB D RBHELE 37, 625, 005
T UNT ¢ TEBNC D EBHRE 18, 537, 003
SME B BRES Z ) B RBHLE A 36,836, 354
BRI OB T ) D EBHER 72,623, 176
BEE 203D 2 AR 2 4 ek A 185, 585, 044
T U NT ¢ TEENI D D MR 4% 8 A 11,152,379
HIE PERREE IR A 124, 114, 247
A% ERH 1, 928, 384, 977
MEAIEE A1, 141, 818, 538
rBicés A 54,153,051

HARMEEL (20224 3 A31H)

3, 175, 404, 930

A LGIEEA (20224 3 A31R)

GREA 851 %% - 590)

EE e FAALEER (%)
1 |HSBC GLOBAL LIQUIDITY FUND 3.32
2 [US (GOVT) 1.875% 15/11/2051 1.92
3 |HSBC GIF GLOBAL ASSET BACKED BOND “Z7” 1.82
4 |DNB BANK FRN 28/03/2025 1.24
5 |BANK OF AMERICA 2.972% VRN 04/02/2033 0. 89
6 |ATT 3.5% 15/09/2053 0. 88
7 | JPMORGAN CHASE 2.963% VRN 25/01/2033 0.74
8 |AIRCASTLE 5.25% 11/08/2025 0.70
9 | STANDARD CHARTERED FRN 30/03/2026 0. 69
10 | LOWES 4. 25% 01/04/2052 0.63
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BRAEERJUVMEELYHEE (202243 A318)
e Ok Rv)

PR R 1, 653, 322, 160
&S
BEHE 88, 552, 831
£ OAIAE 954, 607
N2k & Et 89, 507, 438
“H
(Egaiks A 2,411, 588
e FER A 45, 347
WE, FEEHEB IO —E Y SR A 2, 540, 860
FALFILE A 23, 496
EHAE A 5,021, 291
BEELE (RREERRTE) 84, 486, 147
BB D RBHELE A 4,111, 607
T UNT ¢ TEBNC D EBHRE A 18,428, 147
SME B BRES Z ) B RBHLE A 6, 554, 799
BRI OB T ) D EBHER 55, 391, 594
BEE 203D 2 AR 2 4 ek A 150, 393, 162
T U NT ¢ TEENI D D MR 4% 8 A 2, 488, 064
HIE PERREE IR A 97,489, 632
A% ERH 739, 234, 510
MEAIEE A 641,136, 198
rBicés A 69,534, 631
HiIRMEESZ (2022 3 A31H) 1, 584, 396, 209

A LGSR (202223 A318)
GREAERIN S - 474)

AR FALEE (%)
1 |HGIF GLOBAL ASSET BACKED HIGH YIELD “ZC” 7.28
2 |HGIF ASTA HY BOND “ZC” 2.31
3 |MACYS RETAIL HOLDINGS 5.875% 01/04/2029 1. 30
4 | GLOBAL ATRCRAFT LEASING 6.5% 15/09/2024 1. 18
5 | AMERICAN AIRLINES ADVANTAGE 5. 75% 20/04/2029 1. 15
6 | GRUBHUB HOLDINGS 5.5% 01/07/2027 1. 05
7 | PETSMART FINANCE 7.75% 15/02/2029 0. 98
8 | CHSCOMMUNITY HEALTH SYSTEMS 6.875% 15/04/2029 0.95
9 |FIRST QUANTUM MINERALS 7.5% 01/04/2025 0.95
10 | OCCIDENTAL PETROLEUM 8.875% 15/07/2030 0.91
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BRAEERJUVMEELYHEE (202243 A318)
e Ok Rv)

PR R 1, 739, 403, 088
&S
BEHE 168, 333, 284
SRATTHS 1, 818
Z DI AE 9, 783, 316
I &gt 178, 118, 418
“H
gt A 15,425,072
e FER A 2,443
HE, FEEHEB IO —E Y SR A 5,117,512
FALFILE A 25, 241
EHAR A 20,570, 268
BEELE (RREERRTE) 157, 548, 150
BB D RBHELE A 534,831,997
T UNT ¢ TEBNI D EBHRE A 30, 857, 055
SME BB 20 5 ZBHHLE 923, 946
2RI O E T D EBELR A 407, 216, 956
PG DD D AR 5 HE A 406, 276, 936
T U T ¢ TEENI 3D D MR 4% 8 1,611, 766
HIE PERREE IR A 811, 882, 126
A% ERH 2,551, 543, 559
MEAIEE A 895,753, 252
rBicés A 115,921, 579

HARMEEL (20224 3 A31H)

2,467, 389, 690

A LGSR (202243 A31R)

GREAER#R %K - 291)

AR FALEE (%)
1 |HSBC GLOBAL LIQUIDITY FUND 5.61
2 | INDIKA ENERGY CAPITAL 8.25% 22/10/2025 1.59
3 | THETA CAPITAL 6.75% 31/10/2026 1. 36
4 | ADARO INDONESIA 4.25% 31/10/2024 1. 19
5 |AZURE POWER ENERGY 3.575% 19/08/2026 1. 17
6 | THETA CAPITAL 8.125% 22/01/2025 1.14
7 |KRUNG THAI BANK 4. 4% VRN PERP 1. 07
8 |MEDCO OAK TREE 7.375% 14/05/2026 1. 04
9 |FORTUNE STAR 5.95% 19/10/2025 1. 04
10 | PAKUWON JATI 4.875% 29/04/2028 1. 03
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e Ok Rv)

PR R 1,576, 299, 138
&S
BEHE 39, 221, 833
= HUFILE, 43,279
Z DI AE 673, 494
I &gt 39, 938, 606
“H
gt A 2,234,274
e FER A 424, 448
HE, FEEHEB IO —E Y SR A 1, 987, 584
Z DA F Lok} A 63, 055
FALFILE A 6, 795
EHAR A 4,716, 156
REHELE (RREERRTE) 35, 222, 450
BB D RBHELE 22,721, 812
T UNRT ¢ TN D EBER A 75,652,242
SMEBHE 20 B ZBHHLE A 618, 581
2RI O E T D EBELR A 18,326, 561
PG DD D AR 5 L A 41,186, 159
T U T ¢ TGN 3D D R 4% 8 A 14,976, 960
HIE PERREEIR A 74, 489, 680
A% ERH 271, 040, 863
MEAIEE A 612,139,710
SyBicés A 28,714, 454
HiIRMEESZ (2022 3 A31H) 1,131, 996, 157

A LG (202223 A318)
GREAEBINEL : 71)

EALES FALLE (%)
1 |US (GOVT) 0% 21/04/2022 16. 79
2 |US (GOVT) 0% 19/05/2022 15.01
3 |HSBC GLOBAL LIQUIDITY FUND 8. 02
4 |BRAZIL (GOVT) 0% 01/01/2024 3. 44
5 |POLAND (GOVT) 2.5% 25/04/2024 2. 86
6 |SOUTH AFRICA (GOVT) 6.25% 31/03/2036 2.51
7 |MEXICO (GOVT) 8.5% 31/05/2029 2. 40
8 |POLAND (GOVT) 1.75% 25/04/2032 1. 90
9 | CHINA DEVELOPMENT BANK 3.09% 18/06/2030 1.73
10 | POLAND (GOVT) 3. 25% 25/07/2025 1.71
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BRAEERJUVMEELYHEE (202243 A318)
e Ok Rv)

PR R 2,059, 079, 998
&S
BEHE 80, 478, 050
£ OAIAE 5, 294, 992
N2k & Et 85, 773, 042
“H
(Egaiks A 3, 698, 647
e FER A 1, 083, 031
WE, FEEHEB IO —E Y SR A 2,797,104
FALFILE A 137, 993
EHAE A 7,716, 775
BEELE (RREERRTE) 78, 056, 267
BB D RBHELE A 59,273, 600
T UNT ¢ TEBNC D EBHRE A 34,737,968
SME B BRES Z ) B RBHLE A 2,041, 221
BRI OB T ) D EBHER A 17,996, 522
BEE 203D 2 AR 2 4 ek A 128,863, 778
T U NT ¢ TEENI D D MR 4% 8 4, 356, 066
HIE PERREE IR A 142, 504, 234
A% ERH 909, 819, 577
MEAIEE A1, 074, 847, 159
rBicés A 69,457, 068
HiIRMEESZ (2022 3 A31H) 1,682,091, 114

A LFI8H (202245 3 B31AEA)
GREA SRR %K - 287)

EE e FAALEER (%)
1 |HSBC GLOBAL LIQUIDITY FUND 8. 00
2 | PETROLEOS MEXICANOS 6. 7% 16/02/2032 1.41
3 | PETROLEOS MEXICANOS 6.5% 13/03/2027 1.41
4 |PANAMA (GOVT) 3.87% 23/07/2060 1.39
5 |GHANA (GOVT) 7.875% 26/03/2027 1.32
6 |QATAR PETROLEUM 2.25% 12/07/2031 1.18
7 | COLOMBIA (GOVT) 5.2% 15/05/2049 1.17
8 |DOMINIC (GOVT) 5.5% 22/02/2029 1.12
9 | ECUADOR (GOVT) 0.5% 31/07/2030 1. 10
10 | ECUADOR (GOVT) 0.5% 31/07/2035 1.01
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e Ok Rv)

PR R 1, 361, 746, 576
&S
BEHE 23, 477, 567
£ OAIAE 656, 948
N2k & Et 24,134, 515
“H
T N A 708, 672
e FER A 36
WE, FEEHEB IO —E Y SR A 1, 884, 193
FALFILE A 3, 988
EHAE A 2, 596, 889
BEELE (RREERRTE) 21,537, 626
BB D RBHELE A 8, 832, 204
T UNT ¢ TEBNC D EBHRE A 4,636,915
SME B BRES Z ) B RBHLE 77, 330
BRI OB T ) D EBHER 8, 145, 837
BEE 203D 2 AR 2 4 ek A 56, 147, 194
T U NT ¢ TEENI D D MR 4% 8 A 1, 238, 222
HIE PERREE IR A 49,239, 579
A% ERH 678, 540, 633
MEAIEE A\ 389,787, 522
rBicés A 15,907, 538
HiIRMEESZ (2022 3 A31H) 1, 585, 352, 570

AL LI8HE (20224 3 A31 BEAE)
R8BI 2K« 300)

4 AR (%)
1 [APIDOS CLO XXXI FRN 15/04/2031 1.13
2 | INVESCO CLO FRN ARROW CMBS FRN 15/04/2034 1.11
3 |HSBC GLOBAL LIQUIDITY FUND 1. 07
4 |MORGAN STANLEY CAPITAL TRUST FRN 15/11/2034 1. 04
5 |DBGS MORTGAGE TRUST FRN 15/05/2035 1. 04
6 | CAMB COMMERCTAL FRN APIDOS CLO FRN 15/12/2037 (US12482HAJ32) 1.01
7 | GLENBEIGH FRN 24/03/2046 1. 00
8 |HPS LOAN MANAGEMENT FRN 22/01/2035 0.94
9 |TOWER BRIDGE FUNDING FRN 21/07/2064 0. 86
10 | ALLEGANY PARK CLO FRN 20/01/2035 0. 85
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WIEFEELEE AR A LM 1Z. HSBCAVRAMA LV - T7 X (W I BV T NT) 2R - 2—
MDOATLTEERNCESE, T E2HF: - FRR L= b0 TY,

BRAEERJUVMEELYHEE (202243 A318)
e Ok Rv)

PR R 1, 480, 658, 342
&S
BEHE 38, 654, 333
£ OAIAE 743, 413
N2k & Et 39, 397, 746
“H
(Egaiks A 248, 196
e FER A 736, 150
WE, FEEHEB IO —E Y SR A 1, 623, 998
ZOfhE A 191
ALFILE A 60, 841
EHAE N 2,669, 376
BEELE (RREERRTE) 36, 728, 370
BB D RBHELE 128, 427, 591
T UNT ¢ TEBNI D EBHRE A 2,431
SME BB 20 5 ZBHHLE A 383, 874
2RI O E T D EBELR 164, 769, 656
PG DD D AR 5 HE 82, 833, 644
T U T ¢ TEENI 3D D MR 4% 8 675
HIE PERREE IR 247, 603, 975
A% ERH 565, 916, 223
MEAIEE A 715,927,225
rBicés A 32,980, 856
HiIRMEESZ (2022 3 A31H) 1,545, 270, 459

A LAI88FE (20224 3 B31HERHE)
(RASRINEL - 56)

AR FALEE (%)
1 |DUKE REALTY 3. 98
2 |PROLOGIS 3.95
3 |SEGRO REIT 3. 27
4 |PUBLIC STORAGE 3.01
S | CUBESMART 2. 96
6 | INVITATION HOMES REIT 2. 83
7 | CAMDEN PROPERTY REIT 2.59
8 |FIRST INDUSTRIAL REALTY TRUST 2.45
9 |DEUTSCHE ANNINGTON IMMOBILIEN 2.39
10 | LEG IMMOBILIEN GMBH 2. 38




@DGCP AVIFARIYFY— AURR ALY

7 7 K%, GCP Infrastructure Investments Limited?VEH T 2T v — T —EORRKREEANTT, L
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Statement of comprehensive income
For the year ended 30 September 2022

Year ended
30 September
2022
£000
Income
Net income/gains on financial assets at fair value through profit or loss 157,039
Net gains/(losses) on derivative financial instruments at fair value through profit or loss 386
Otherincome 60
Totalincome 157,485
Expenses
Investment advisory fees (8,558)
Operating expenses (3,892)
Total expenses (12,450)
Total operating profit before finance costs 145,035
Finance costs (4,716)
Total profit and comprehensive income for the year 140,319
Basic and diluted earnings per share (pence) 15.88
BEE (20224 9 AR IRTE) GREAEEIAEK - 48)
R4 FLALEE (%)
1 Cardale PFI Investments 11.7
2 Gravis Asset Holdings I 6.5
3 Gravis Solar 1 6.4
4 Gravis Asset Holdings H 5.1
5 GCP Bridge Holdings 5.0
6 GCP Biomass 2 4.2
7 GCP Programme Funding S8 4.1
8 GCP Programme Funding S3 4.0
9 GCP Green Energy 1 3.6
10 GCP Rooftop Solar Finance 3.4
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Income Statement

For the year ended 31 March 2022

Year ended

31 March 2022

Total

£m

Dividends received 79.3

Interest received 80.5

Net gain / (loss) on revaluation of investment in Investment Entity Subsidiary 212.0

Total income 371.8

Company expenses 3.1)

Profit before tax 368.7

Profit for the year 368.7

Earnings per share - basic and diluted (pence) 19.0

TEN LARGEST INVESTMENTS (2022% 3 B31HIR#) (B - 115)
e i BEE (%)

1 Affinity Water 9
2 Northwest Parkway 7
3 A63 Motorway 7
4 Southmead Hospital 5
5 High Speed 1 5
6 Royal School of Military Engineering 4
7 Pinderfields and Pontefract Hospitals 4
8 Home Office 3
9 Dutch High Speed Rail 2
10 Blankenburg Tunnel 2
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Company Statement of Comprehensive Income

Forthe year ended 31 December 2021

In thousands of Pounds Sterling 2021

Administrative expenses (9.498)
Other operating expenses (12,611)
Other operating income -

Results from operating activities (22,109)
Net finance result 20,118

Profit (loss) before tax (1,991)
Tax expense (459)
Profit (loss) from continuing operations (2,450)
Profit (loss) from continuing operations attributable to owners of the Company (2,450)

Other comprehensive income for the year -

Total comprehensive income (loss) for the year attributable to owners of the Company (2,450)
&% (2021512831H8RHE) (&5 - 54)
oA BELE (%)
1 Ohio River Bridges (US) 11
2 Golden Ears Bridge (Canada) 9
3 Northern Territory Secure Facilities (Australia) 6
4 McGill University Health Centre (Canada) 5
5 Victoria Correctional Facilities (Australia) 4
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Structured Investments SICAV
Statement of Operations
For the Year Ended 31 December 2021

Global Enhanced
Equity Income

Portfolio
UsD
Income
Interest income on bank accounts 814
Interest income on swap contracts 324,592
Total Income 325,406
Expenses
Interest expense on bank accounts 598
Interest expense on swap contracts 120,199
Management company fees 28,009
Investment manager fees 84,123
Fund administration and domiciliary fees 52,001
Depositary fees 31,091
Audit fees 21,998
Legal fees 129,998
Taxe d'abonnement 8,413
Transfer agency and shareholder services fees 48,181
Directors fees 10,662
Statutory fees 64,999
Tax service fees 80,001
Other expenses 4,800
685,073
Less: Fee waived/reimbursed by Platform Arranger (353,964)
Total Expenses 331,109
Net loss for the year (5,703)
Net realised gain/(loss) on:
investment securities (657,473)
swap contracts 16,079,354
foreign currencies and forward foreign exchange contracts (1,835)
Net change in unrealised gain/(loss) on:
investment securities 35,899
swap contracts 272,243
foreign currencies and forward foreign exchange contracts -
Net investment gain/(loss) 15,722,485




Structured Investments SICAV - Global Enhanced Equity Income Portfolio

Schedule of Investments
As at 31 December 2021

Transferable Securities Admitted to an Official Exchange Listing
or Dealt in on Another Regulated Market

Common Stock: 94.99% % of
Holdings Market Value Shareholders'
United States Security UsD Equity
USD 7,262 Adobe Inc 4,143,189 3.24
USD 1,860 Alphabet Inc 5,431,293 4.25
USD 3,031 Amazon.com Inc 10,223,230 8.00
USD 34,151 Applied Materials Inc 5,395,175 4.22
USD 4,944 Avery Dennison Corp 1,064,344 0.83
USsD 1,838 Booking Holdings Inc 4,403,701 3.45
USD 34,479 Catalent Inc 4,430,896 3.47
USD 9,241 Charles River Laboratories International Inc 3,473,507 2.72
USD 4,640 Cintas Corp 2,039,512 1.60
USD 1,934 Constellation Brands Inc 482,320 0.38
USD 145,693 CSX Corp 5,437,263 4.26
USD 48,343 Dollar Tree Inc 6,829,416 5.34
USD 20,167 Eastman Chemical Co 2,413,990 1.89
USD 25 Ecolab Inc 5,850 0.00
USD 4,330 Fastenal Co 276,297 0.22
USD 134,214 FirstEnergy Corp 5,551,091 4.34
USD 62,563 Gilead Sciences Inc 4,589,622 3.59
USD 19,136 Global Payments Inc 2,608,045 2.04
USD 8,272 Hershey Co/The 1,582,185 1.24
usD 19 Intuitive Surgical Inc 6,903 0.00
usD 16,111 Microsoft Corp 5,466,785 4.28
USD 4,745 Netflix Inc 2,904,367 2.27
USD 245,749 News Corp 5,529,353 4.33
USD 3,311 O'Reilly Automotive Inc 2,323,560 1.82
USD 28,284 PayPal Holdings Inc 5,427,134 4.25
USD 61,462 Pfizer Inc 3,589,381 2.81
USD 27,163 salesforce.com Inc 6,935,529 5.43
USD 7,247 Tractor Supply Co 1,715,510 1.34
USD 55 Truist Financial Corp 3,218 0.00
USD 53,030 Twitter Inc 2,357,714 1.84
USD 16,883 Universal Health Services Inc 2,207,452 1.73
USD 23,903 Verisk Analytics Inc 5,452,035 4.27
USD 8,090 Vertex Pharmaceuticals Inc 1,799,620 1.41
USD 109,675 Wells Fargo & Co 5,275,367 4.13
Total Common Stock 121,374,854 94.99
Total Transferable Securities Admitted to an Official Exchange Listing
or Dealt in on Another Regulated Market 121,374,854 94.99
Swap Contracts: 0.13%
Net Local Unrealised % of
Notional Next Reset Gain Shareholders’
Amount Pay Receive Currency Date usb Equity

Total Return Swap

Global

Enhanced

Equity Income

Portfolio
121,397,340  Basket Basket+0.33% usb 28 January 2022 22,486 0.02

Goldman Sachs i-Select IV Series

128,097,667 0.15% B01 Excess Return Strategy usb 26 January 2022 149,422 0.11
Unrealised gain on swap contracts 171,908 0.13
Other assets and liabilities 6,225,316 4.88
Shareholders’ Equity 127,772,078 100.00
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