Schroder Special Situation Fund
UK reporting fund status report to investors
Period of account ended 31112/2021
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‘Schroder Soecial Stuation Fund 'SCHRODER SSF DIVERSIFIED ALTERNATIVE ASSETS SACC LU2069313885 50073-0083 01 January 2021 31 December 2021 30 June 2022
'SCHRODER SSF DIVERSIFIED ALTERNATIVE ASSETS SDIS 500730027 N 30 June 2022 19312 2410612021 19649 16/12/2021 01793 16/06/2022
'SCHRODER SSF DIVERSIFIED ALTERNATIVE ASSETS S DIS (EUR HEDGED) SV 500730084 30 June 2022 16210 2410612021 15776 16/12/2021 03329 16/06/2022
'SCHRODER SSF DIVERSIFIED ALTERNATIVE ASSETS S DIS (USD HEDGED) 500730028 30 June 2022 15153 2410612021 15575 16/12/2021 03206 16/06/2022

'SCHRODER SSF FIXED MATURITY BOND 2023 (1} 500730033 30 June 2022
'SCHRODER SSF FIXED MATURITY BOND 2023 (1} ADIS 500730034 30 June 2022 0.9690 250312021 10137 2410612021 1.0008 3010012021 08466 16/12/2021
'SCHRODER SSF FIXED MATURITY BOND 2023 (1} ADIS (SGD HEDGED) 500730035 30 June 2022 09243 250312021 0.97%9 2410612021 0.9466 3010912021 08099 16/12/2021
'SCHRODER SSF FIXED MATURITY BOND 2023 (1} A1DIS 500730036 N 30 June 2022 0.9923 250312021 10386 2410612021 10260 3010912021 0.8693 16/12/2021
'SCHRODER SSF FIXED MATURITY BOND | AACC 500730037 30 June 2022

'SCHRODER SSF FIXED MATURITY BOND | AACC HKD 500730043 N 08 July 2021
'SCHRODER SSF FIXED MATURITY BOND | AACC (SGD HEDGED) 500730047 08 July 2021

'SCHRODER SSF FIXED MATURITY BOND | oIS 500730038 30 June 2022 08135 250312021 10544 2410612021 0.9006 3010012021 08070 16/12/2021
'SCHRODER SSF FIXED MATURITY BOND | ADIS HKD 500730044 08339 250312021 10768 2410612021 0.91%9 3010912021 08240 16/12/2021
'SCHRODER SSF FIXED MATURITY BOND | ADIS (EUR HEDGED) 500730052 0.9462 250312021 12180 2410612021 10155 3010912021 0.8837 16/12/2021
'SCHRODER SSF FIXED MATURITY BOND | ADIS (GBP Hedged) 500730053 0.8671 250312021 11425 2410612021 09636 3010912021 08447 16/12/2021
'SCHRODER SSF FIXED MATURITY BOND | ADIS (SGD HEDGED) 50073-0048

'SCHRODER SSF FIXED MATURITY BOND | ATACC 500730039

'SCHRODER SSF FIXED MATURITY BOND | A1 ACC HKD 500730045

'SCHRODER SSF FIXED MATURITY BOND | A1 ACC (SGD HEDGED) 500730049

'SCHRODER SSF FIXED MATURITY BOND | Dis 500730040 0.8674 250312021 11078 2410612021 09579 3010912021 08510 16/12/2021
'SCHRODER SSF FIXED MATURITY BOND | A1DIS HKD 500730046

'SCHRODER SSF FIXED MATURITY BOND | A1 DIS (SGD HEDGED) 500730050

'SCHRODER SSF FIXED MATURITY BOND | Acc 500730041

'SCHRODER SSF FIXED MATURITY BOND | A2DIS 500730042 N 08955 250312021 1.1403 2410612021 09922 3010012021 08781 16/12/2021

'SCHRODER SSF FIXED MATURITY BOND | A2 Dis (EUR HEDGED) 500730054 10302 250312021 13177 2410612021 11209 3010912021 0.9628 16/12/2021
'SCHRODER SSF FIXED MATURITY BOND | A2 DIS (GBP HEDGED) LU2005150482 500730051 01 January 2021 31 Decomber 2021 USD Ni 30 June 2022 Yes 0.9503 250312021 12369 240612021 10634 3010912021 0.9204 16/12/2021
'SCHRODER SSF FIXED MATURITY BOND Il AACC Lute83208271 500730055 01 January 2021 31 Decomber 2021 USD 4.0021 30 June 2022 Yes
'SCHRODER SSF FIXED MATURITY BOND Il AACC (EUR HEDGED) LU195616932 500730064 01 January 2021 31 Decomber 2021 USD 45322 30 June 2022 Yes
'SCHRODER SSF FIXED MATURITY BOND Il ADIS LU1e95616262 500730056 01 January 2021 31 Decomber 2021 USD 03225 30 June 2022 Yes 07580 250312021 08628 240612021 08793 3010012021 07451 16/12/2021
'SCHRODER SSF FIXED MATURITY BOND Il ADIS (EUR HEDGED) LU1995617070 500730065 01 January 2021 31 Decomber 2021 USD 0.4482 30 June 2022 Yes 08750 250312021 0.9906 240612021 0.9872 3010912021 08121 16/12/2021
'SCHRODER SSF FIXED MATURITY BOND Il 1 AC LU1995616429 500730057 01 January 2021 31 Decomber 2021 USD 45792 30 June 2022 Yes
'SCHRODER SSF FIXED MATURITY BOND Il A1 ACC (EUR HEDGED) LU1095617153 500730066 01 January 2021 31 Decomber 2021 USD 5.1950 30 June 2022 Yes
'SCHRODER SSF FIXED MATURITY BOND Il A1DIS LU195616692 500730058 01 January 2021 31 Decomber 2021 USD 0.4692 30 June 2022 Yes 0.8765 250312021 0.9017 2410612021 10177 3010012021 08505 16/12/2021
'SCHRODER SSF FIXED MATURITY BOND Il A1 DIS (EUR HEDGED) LU195617237 50073-0067 01 January 2021 31 Decomber 2021 USD 05237 30 June 2022 Yes 10137 250312021 11417 240612021 11461 3010912021 0.9207 16/12/2021
'SCHRODER SSF FIXED MATURITY BOND Il A1 DIS (GBP HEDGED) LU2005150649 500730068 01 January 2021 08 Januarv2021  USD Ni 08 July 2021 No
'SCHRODER SSF FIXED MATURITY BOND Il A2 ACC LU1095616775 500730059 01 January 2021 31 December 2021 USD 43005 30 June 2022 Yes
'SCHRODER SSF FIXED MATURITY BOND Il A2DIS LU1995616858 50073-0060 01 January 2021 31 Decomber 2021 USD 0.2080 30 June 2022 Yes 0.8008 250312021 09009 2410612021 0.9207 3010012021 07858 16/12/2021
'SCHRODER SSF FIXED MATURITY BOND Il A2DIS HKD LU2000515994 500730061 01 January 2021 31 Decomber 2021 USD 0.4662 30 June 2022 Yes 08192 250312021 09311 2410612021 09516 3010912021 08019 16/12/2021
'SCHRODER SSF FIXED MATURITY BOND Il A2 DIS (GBP HEDGED) LU1995617310 500730062 01 January 2021 31 Decomber 2021 USD 0.0380 30 June 2022 Yes 0.8545 250312021 0.9860 24/0612021 0.9969 3010912021 08218 16/12/2021
'SCHRODER SSF FIXED MATURITY BOND Il A2 DIS (SGD HEDGED) LU1995617401 500730063 01 January 2021 31 Decomber 2021 USD 0.4374 30 June 2022 Yes 0.7568 250312021 08740 2410612021 08773 3010912021 07507 16/12/2021
'SCHRODER SSF FIXED MATURITY BOND Il AACC LUte83208354 500730069 01 January 2021 31 Decomber 2021 USD 18693 30 June 2022 Yes
'SCHRODER SSF FIXED MATURITY BOND Il AACC HKD LU2041115291 500730075 01 January 2021 08Januarv2021  USD Ni 08 July 2021 No
'SCHRODER SSF FIXED MATURITY BOND Il AACC (SGD HEDGED) LU2041115887 500730081 01 January 2021 08 Januarv2021  USD Ni 08 July 2021 No
'SCHRODER SSF FIXED MATURITY BOND Il DIS LU2041114567 500730070 01 January 2021 31 December 2021 USD Ni 30 June 2022 Yes 07886 250312021 08182 2410612021 08634 3010912021 06863 16/12/2021
'SCHRODER SSF FIXED MATURITY BOND Il ADIS HKD LU2041115374 500730076 01 January 2021 19 January 2021 USD Ni 19 Julv 2021 No
'SCHRODER SSF FIXED MATURITY BOND Il ADIS (EUR HEDGED) LU2041115457 500730077 01 January 2021 19 January 2021 USD Ni 19 Julv 2021 No
'SCHRODER SSF FIXED MATURITY BOND Il ADIS (SGD HEDGED) LU2041115960 500730082 01 January 2021 19 January 2021 USD N 19 Julv 2021 No
'SCHRODER SSF FIXED MATURITY BOND Il A1ACC LU2041114841 500730071 01 January 2021 31 Decomber 2021 USD 21131 30 June 2022 s
'SCHRODER SSF FIXED MATURITY BOND Il A1DIS LU2041114724 500730072 01 January 2021 19 January 2021 USD Ni 19 Julv 2021 No
'SCHRODER SSF FIXED MATURITY BOND Il A1 DIS (EUR HEDGED) LU2041115531 500730078 01 January 2021 19 January 2021 USD Ni 19 Julv 2021 No
'SCHRODER SSF FIXED MATURITY BOND Il A2 ACC LU2041114997 500730073 01 January 2021 31 December 2021 USD Ni 30 June 2022 Yes
'SCHRODER SSF FIXED MATURITY BOND Il A20DIS LU2041115028 500730074 01 January 2021 31 Decomber 2021 USD Ni 30 June 2022 Yes 08433 250312021 0.8804 2410612021 09338 3010012021 07360 16/12/2021
'SCHRODER SSF FIXED MATURITY BOND Il A2 DIS (GBP HEDGED) LU2041115705 50073-0080 01 January 2021 31 Decomber 2021 USD Ni 30 June 2022 Yes 09121 250312021 0.9589 2410612021 10070 3010912021 7767 16/12/2021

AA LU1983302305 500730089 01 January 2021 31 Decomber 2021 USD 18295 30 June 2022 Yes
AACC (EUR HEDGED) LU2055183714 50073-0096 01 January 2021 25 Januarv2021  USD Ni 25 July 2021 No
ADIS LU2055183045 50073-0090 01 January 2021 31 December 2021 USD Ni 30 June 2022 Yes 0.9509 250312021 1.0252 240612021 08547 3010012021 07677 16/12/2021
ADIS (EUR HEDGED) LU2055183805 500730097 01 January 2021 31 Decomber 2021 USD Ni 30 June 2022 Yes 11277 250312021 11990 2410612021 09752 3010912021 08514 16/12/2021
1 AC LU2055183128 500730091 01 January 2021 31 Decomber 2021 USD 23804 30 June 2022 Yes
A1 ACC (EUR HEDGED) LU2055183987 50073-0098 01 January 2021 25 Januarv2021  USD Ni 25 July 2021 No
A1DIS LU2055183391 500730092 01 January 2021 31 December 2021 USD Ni 30 June 2022 Yes 10833 250312021 1.1508 2410612021 0.9963 3010012021 08761 16/12/2021
A1 DIS (EUR HEDGED) LU2055184019 500730099 01 January 2021 25 Januarv2021  USD Ni 25 July 2021 No
A1 DIS (GBP HEDGED) LU2055184100 500730100 01 January 2021 31 December 2021 USD Ni 30 June 2022 Yes 14712 250312021 1.2607 2410612021 10756 3010912021 0.9262 16/12/2021
LU2055183474 500730093 01 January 2021 31 Decomber 2021 USD 20703 30 June 2022 Yes
A2DIS LU2055183557 500730094 01 January 2021 31 Decomber 2021 USD Ni 30 June 2022 Yes 1.0049 250312021 10740 2410612021 09059 3010912021 08073 16/12/2021
A2DIS HKD LU2055183631 500730095 01 January 2021 25 Januarv2021  USD Ni 25 July 2021 No
A2 DIS (GBP HEDGED) LU2055184282 500730101 01 January 2021 25Januarv2021  USD Ni 25 July 2021 No
A2 DIS (SGD HEDGED LU2055184365 500730102 01 January 2021 25 Januarv2021  USD Ni 25 July 2021 No
LU1683302487 00730112 01 January 2021 31 December 2021 USD 0.8063 30 June 2022 Yes
ADis LU2090783171 500730113 01 January 2021 31 Decomber 2021 USD Ni 30 June 2022 Yes 0725 250312021 07204 2410612021 07773 3010912021 06334 16/12/2021
Al Acc LU2090783411 500730114 01 January 2021 31 Decomber 2021 USD 14162 30 June 2022 Yes
A1Dis LU2090783254 500730115 01 January 2021 31 Decomber 2021 USD Ni 30 June 2022 Yes 0.8605 250312021 08831 2410612021 0.9203 3010912021 07563 16/12/2021
LU2090783502 500730116 01 January 2021 19 January 2021 USD Ni 19 July 2021 No
LU2090783338 500730117 01 January 2021 31 Decomber 2021 USD Ni 30 June 2022 Yes 07734 250312021 07740 2410612021 08348 3010912021 06780 16/12/2021
AAcc EUR Hedged LU2090783841 500730119 01 January 2021 19 January 2021 USD Ni 19 Julv 2021 No
A Dis EUR Hedged LU2090783684 500730120 01 January 2021 31 December 2021 USD Ni 30 June 2022 Yes 08617 250312021 08502 2410612021 08976 3010012021 07009 16/12/2021
A1 Acc EUR Hedged LU2090783924 500730121 01 January 2021 19 January 2021 USD Ni 19 Julv 2021 No
A1 Dis EUR Hedged LU2090783767 500730122 01 January 2021 19 January 2021 USD Ni 19 Julv 2021 No
A1 Dis GBP Hedged LU2090784062 500730123 01 January 2021 19 January 2021 USD Ni 19 Julv 2021 No
A2DIS HKD LU2090784492 500730118 01 January 2021 25Januarv2021  USD Ni 25 July 2021 No
A2 Dis GBP Hedged LU2090784146 500730124 01 January 2021 25Januarv2021  USD Ni 25 July 2021 No
A2 Dis SGD Hedged LU2090784229 500730125 01 January 2021 25 Januarv2021  USD N 25 July 2021 No
Ahcc LU2007434778 500730085 01 January 2021 31 December 2021 USD 18964 30 June 2022 Yes
ADis LU2007434851 500730086 01 January 2021 31 Decomber 2021 USD Ni 30 June 2022 Yes 1.0204 250312021 10792 2410612021 11313 3010012021 09163 16/12/2021
A1Dis LU2097434935 500730087 01 January 2021 31 Decomber 2021 USD Ni 30 June 2022 Yes 10634 250312021 11084 2410612021 11674 3010912021 09513 16/12/2021
SGD Hedged A Dis LU2097435072 500730088 01 January 2021 31 Decomber 2021 USD Ni 30 June 2022 Yes 0.7495 250312021 0.8027 240612021 08232 3010912021 06785 16/12/2021
1ACC LU0086349122 500730013 01 January 2021 31 Decomber 2021 USD 01429 30 June 2022 Yes
SACC LU1604448271 50073-0020 01 January 2021 31 Decomber 2021 GBP 07138 30 June 2022 Yes
sDis LU1604448511 500730021 01 January 2021 31 Decomber 2021 GBP Ni 30 June 2022 Yes 04850 16/12/2021 0.1851 16/06/2022
AACC LU1775314484 500730029 01 January 2021 31 Decomber 2021 EUR 05728 30 June 2022 Yes
cAcc LU0269939624 50073-0006 01 January 2021 31 Decomber 2021 GBP Ni 30 June 2022 Yes
cois LU0338805616 50073-0004 01 January 2021 31 Decomber 2021 GBP N 30 June 2022 Yes
1ACC LU0269940127 500730005 01 January 2021 31 Decomber 2021 GBP 00474 30 June 2022 Yes
10Is LU0338806184 50073-0003 01 January 2021 31 Decomber 2021 GBP 0.0036 30 June 2022 Yes 00392 16/12/2021
S Acc LU1076529814 500730016 01 January 2021 30 November 2021 GBP Ni 30 Mav 2022 No
SDis LUT076531554 500730017 01 January 2021 31 Decomber 2021 GBP Ni 30 June 2022 Yes
XACC LU0g79301793 500730015 01 January 2021 31 Decomber 2021 GBP 0.0872 30 June 2022 Yes
X1ACC LU1673002919 500730025 01 January 2021 31 Decomber 2021 GBP Ni 30 June 2022 Yes
X2 ACC LU2218772024 500730126 01 January 2021 31 Decomber 2021 GBP Ni 30 June 2022 Yes
AACC LU2124946568 500730103 01 January 2021 31 Decomber 2021 USD 0853 30 June 2022 Yes
AACC SGD Hedged LU2124946745 500730105 01 January 2021 31 Decomber 2021 USD 07856 30 June 2022 Yes
SACC LU2124946661 500730104 01 January 2021 31 Decomber 2021 USD 16370 30 June 2022 Yes
AACC LU2124946828 500730108 01 January 2021 31 Decomber 2021 USD 11828 30 June 2022 Yes
AACC SGD Hedged LU2124947123 500730108 01 January 2021 31 Decomber 2021 USD 11233 30 June 2022 Yes
SACC LU2124947040 500730107 01 January 2021 31 Decomber 2021 USD 18628 30 June 2022 Yes
AACC LU2124947396 500730109 01 January 2021 31 Decomber 2021 USD 06971 30 June 2022 Yes
AACC SGD Hedged LU2124947552 500730111 01 January 2021 31 Decomber 2021 USD 06194 30 June 2022 Yes
Schroder Soecial Situation Fund ‘Schroder SSF Wealth Management USD Growth sAcC Lu2124947479 500730110 01 January 2021 31 Decomber 2021 USD 16277 30 June 2022 Yes



