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2022 30
2022
12.9844 S38 USD Index Swap CB CIXBPFB7<Index> 2022 12 30 7,024,648.01 2,034,633.04
7.3504 S38 AUD Index Swap CB CIXBGMA7<Index> 2022 12 30 1,625,082.56 836,897.75
12.9844 S38 USD Index Swap CB CIXBPFB7<Index> 2022 12 16 7,024,648.01 2,034,633.04
7.3504 S38 AUD Index Swap CB CIXBGMA7<Index> 2022 12 16 1,625,082.56 836,897.75
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1802
2021 12 31
2.1
2022 12 30
12
CGML
47,998.09
2021 12 31
9.1
8.8504 $38 AUD Index Swap CB CIXBGMA7<Index> 2022 12 30 1,956,714.03  1,946,215.95
9.2
15.2662 $38 USD Index Swap CB CIXBPFB7<Index> 2022 12 30 8,259,117.20  4,598,060.85

9,677,642.67  6,008,975.70

Red Arc Global Investments (Cayman) Trust

Statement of net assets as at December 31, 2021

Target Setting at Maturity Fund 1802
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Note 2 - Significant accounting policies

2.1 - Presentation of financial statements

The financial statements are prepared in accordance with generally accepted accounting principles
applicable to investment funds in Luxembourg. The Notes are scheduled to mature
Decermber 30, 2022, Upon maturity of the Notes, the Manager intends to compulsorily redeem all
remaining units in issue and terminate the Series Trust. As the maturity date of the Notes are within
bwelve months from the date financial statements are approved, the financial statements are prepared
on a non-going concern basis whereby assets have been stated at their realizable amounts and
liabilities have been stated at amounts expected to be settled. No provision for liguidation cost has
been made as it is not considered to be material in the context of the financial statement.

Note 9 - Swap contracts

Swap transactions that provide for the Active Portion are entered into between, the Manager, acting
as agent for the Trustee, and CGML.

In the Statement of net assets, this coupon accrued interest receivable is reflected under the item
“Interest receivable on swaps” of USD 47,993,009,

As at December 31, 2021, the Series Trust has the following open swap contracts:
9.1 - Swap contracts of AUD Denominated Units

anti Index Cey Index Ticker Maturity Cost Market valus
88504 538 AUD Index Swap AUD CB CI{BGMA7<Index= 30 022 195671403 1946215.95

9.2 - Swap contracts of USD Denominated Units

Quantity Index Swap Cey Index Ticker Maturity Cost Market value
15.2662__ 538 USD Index Swap _USD _CB CIXBPFB/<Index> _ 30J12/2027 8,259,117.20 _ 4,598,060.85
Total {(combined) Cey Cost Market value

uUsD 967764267 6,0083975.70
1802
2021 12 31
2022 12 28

12
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CGML
47,998.09
2021 12 31
9.1
8.8504 $38 AUD Index Swap CB CIXBGMA7<Index> 2022 12 16 1,956,714.03  1,946,215.95
9.2
15.2662 $38 USD Index Swap CB CIXBPFB7<Index> 2022 12 16 8,259,117.20  4,598,060.85

9,677,642.67  6,008,975.70

Red Arc Global Investments (Cayman) Trust

Statement of net assets as at December 31, 2021

Target Setting at Maturity Fund 1802

Note 2 - Significant accounting policies

2.1 - Presentation of financial statements

The financial statements are prepared in accordance with generally accepted accounting principles
applicable to  investment funds in Luxembourg. The MNotes are scheduled to
mature December 28, 2022. Upon maturity of the Notes, the Manager intends to compulsorily
redeem all remaining units in issue and terminate the Series Trust. As the maturity date of the Notes
are within twelve months from the date financial statements are approved, the financial statements
are prepared on a non-going concern basis whereby assets have been stated at their realizable
amounts and liabilities have been stated at amounts expected to be settled. No provision for
liquidation cost has been made as it is not considered to be material in the context of the financial
statement.
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Note 9 - Swap contracts

Swap transactions that provide for the Active Portion are entered into between, the Manager, acting
as agent for the Trustee, and CGML.

In the Statement of net assets, this coupon accrued interest receivable is reflected under the item
“Interest receivable on swaps” of USD 47,993.09,

As at December 31, 2021, the Series Trust has the following open swap contracts:
9.1 - Swap contracts of AUD Denominated Units
Quantity Index Swap Cey Index Ticker Maturity Cost Market value
B.B504 538 AUD Index Swap AUD (B CIXBGMA7<Index> 16/12/2022 1956714.03 1946,215.95

9.2 - Swap contracts of USD Denominated Units

Quantity Index Swap Cey Index Ticker Maturity Cost Market value
152662 538 USD Index Swap USD  CB CIXBPFB7<Index> 16/12/2022 8,259,117.20 4 598,060.85
__ Total (combined) Coy Cost Market value

USD 9,677 642.67 6,008,975.70
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