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Fidelity Investments Canada ULC
FUTURES CONTRACTS HELD AS AT DECEMBER 31, 2024

FUND SECURITY DESCRIPTION
MATURITY 
DATE

TRADED 
SHARES/PAR

UNREALIZED 
GAIN/LOSS (000s)

MARKET VALUE 
(000s)

Fidelity Asset Allocation Currency 
Neutral Private Pool

S&P/TSX 60 IX FUT MAR25 PTH5 Mar-2025 (4) 29 (1,188)

E-MINI RUSS 2000 FUT MAR25 RTYH5 Mar-2025 (10) 64 (1,125)

MSCI EMGMKT FUT MAR25 MESH5 Mar-2025 (70) 141 (3,758)

TOTAL (84) 234 (6,071)

Fidelity Asset Allocation Private Pool S&P/TSX 60 IX FUT MAR25 PTH5 Mar-2025 (35) 257 (10,396)

E-MINI RUSS 2000 FUT MAR25 RTYH5 Mar-2025 (100) 638 (11,249)

MSCI EMGMKT FUT MAR25 MESH5 Mar-2025 (698) 1,402 (37,476)

TOTAL (833) 2,297 (59,120)

Fidelity Asset Allocation Private Pool 
Trust

S&P/TSX 60 IX FUT MAR25 PTH5 Mar-2025 (3) 22 (891)

E-MINI RUSS 2000 FUT MAR25 RTYH5 Mar-2025 (7) 45 (900)

MSCI EMGMKT FUT MAR25 MESH5 Mar-2025 (53) 106 (2,846)

TOTAL (63) 174 (4,637)

Fidelity Balanced Class Portfolio MSCI EAFE FUT MAR25 MFSH5 Mar-2025 (140) 522 (15,873)

S&P/TSX 60 IX FUT MAR25 PTH5 Mar-2025 46 (339) 13,663 

E-MINI RUSS 2000 FUT MAR25 RTYH5 Mar-2025 40 (255) 4,500 

MSCI EMGMKT FUT MAR25 MESH5 Mar-2025 (136) 273 (7,302)

TOTAL (190) 201 (5,012)

Fidelity Balanced Currency Neutral 
Private Pool

MSCI EAFE FUT MAR25 MFSH5 Mar-2025 (51) 190 (5,782)

S&P/TSX 60 IX FUT MAR25 PTH5 Mar-2025 8 (59) 2,376 

MSCI EMGMKT FUT MAR25 MESH5 Mar-2025 (29) 58 (1,557)

TOTAL (72) 189 (4,963)

Fidelity Balanced Income Currency 
Neutral Private Pool

MSCI EAFE FUT MAR25 MFSH5 Mar-2025 (40) 149 (4,535)

S&P/TSX 60 IX FUT MAR25 PTH5 Mar-2025 13 (96) 3,861 

E-MINI RUSS 2000 FUT MAR25 RTYH5 Mar-2025 9 (57) 1,012 

MSCI EMGMKT FUT MAR25 MESH5 Mar-2025 (56) 112 (3,007)

TOTAL (74) 108 (2,668)

Fidelity Balanced Income Private Pool MSCI EAFE FUT MAR25 MFSH5 Mar-2025 (486) 1,812 (55,100)

S&P/TSX 60 IX FUT MAR25 PTH5 Mar-2025 152 (1,119) 45,147 

E-MINI RUSS 2000 FUT MAR25 RTYH5 Mar-2025 112 (715) 12,599 

MSCI EMGMKT FUT MAR25 MESH5 Mar-2025 (684) 1,374 (36,724)

TOTAL (906) 1,352 (34,078)

Fidelity Balanced Income 
Private Pool Trust

MSCI EAFE FUT MAR25 MFSH5 Mar-2025 (49) 183 (5,555)

S&P/TSX 60 IX FUT MAR25 PTH5 Mar-2025 15 (110) 4,455 
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Fidelity Balanced Income 
Private Pool Trust (continued)

E-MINI RUSS 2000 FUT MAR25 RTYH5 Mar-2025 11 (70) 1,237 

MSCI EMGMKT FUT MAR25 MESH5 Mar-2025 (67) 135 (3,597)

TOTAL (90) 137 (3,460)

Fidelity Balanced Portfolio MSCI EAFE FUT MAR25 MFSH5 Mar-2025 (382) 1,424 (43,309)

S&P/TSX 60 IX FUT MAR25 PTH5 Mar-2025 126 (927) 37,425 

E-MINI RUSS 2000 FUT MAR25 RTYH5 Mar-2025 108 (690) 12,149 

MSCI EMGMKT FUT MAR25 MESH5 Mar-2025 (371) 745 (19,919)

TOTAL (519) 552 (13,655)

Fidelity Balanced Private Pool MSCI EAFE FUT MAR25 MFSH5 Mar-2025 (693) 2,583 (78,569)

S&P/TSX 60 IX FUT MAR25 PTH5 Mar-2025 99 (729) 29,405 

MSCI EMGMKT FUT MAR25 MESH5 Mar-2025 (394) 791 (21,154)

TOTAL (988) 2,646 (70,318)

Fidelity Balanced Private Pool Trust MSCI EAFE FUT MAR25 MFSH5 Mar-2025 (92) 343 (10,431)

S&P/TSX 60 IX FUT MAR25 PTH5 Mar-2025 13 (96) 3,861 

MSCI EMGMKT FUT MAR25 MESH5 Mar-2025 (52) 104 (2,792)

TOTAL (131) 352 (9,361)

Fidelity Canadian Asset Allocation 
Fund

MSCI EAFE FUT MAR25 MFSH5 Mar-2025 (356) 1,327 (40,362)

MSCI EMGMKT FUT MAR25 MESH5 Mar-2025 (1,401) 2,814 (75,220)

TOTAL (1,757) 4,141 (115,581)

Fidelity Canadian High Dividend ETF S&P/TSX 60 IX FUT MAR25 PTH5 Mar-2025 3 (25) 891 

TOTAL 3 (25) 891 

Fidelity Canadian High Quality ETF S&P/TSX 60 IX FUT MAR25 PTH5 Mar-2025 4 (35) 1,188 

TOTAL 4 (35) 1,188 

Fidelity Canadian Low Volatility ETF S&P/TSX 60 IX FUT MAR25 PTH5 Mar-2025 2 (7) 594 

TOTAL 2 (7) 594 

Fidelity Canadian Momentum ETF S&P/TSX 60 IX FUT MAR25 PTH5 Mar-2025 2 (18) 594 

TOTAL 2 (18) 594 

Fidelity Canadian Value ETF S&P/TSX 60 IX FUT MAR25 PTH5 Mar-2025 2 (18) 594 

TOTAL 2 (18) 594 

Fidelity ClearPath® 2010 Portfolio E-MINI RUSS 2000 FUT MAR25 RTYH5 Mar-2025 4 (26) 450 

TOTAL 4 (26) 450 



PAGE 3

Fidelity Investments Canada ULC
FUTURES CONTRACTS HELD AS AT DECEMBER 31, 2024

FUND SECURITY DESCRIPTION
MATURITY 
DATE

TRADED 
SHARES/PAR

UNREALIZED 
GAIN/LOSS (000s)

MARKET VALUE 
(000s)

Fidelity ClearPath® 2015 Portfolio E-MINI RUSS 2000 FUT MAR25 RTYH5 Mar-2025 9 (57) 1,012 

TOTAL 9 (57) 1,012 

Fidelity ClearPath® 2020 Portfolio E-MINI RUSS 2000 FUT MAR25 RTYH5 Mar-2025 32 (204) 3,600 

TOTAL 32 (204) 3,600 

Fidelity ClearPath® 2025 Portfolio E-MINI RUSS 2000 FUT MAR25 RTYH5 Mar-2025 87 (555) 9,787 

TOTAL 87 (555) 9,787 

Fidelity ClearPath® 2030 Portfolio E-MINI RUSS 2000 FUT MAR25 RTYH5 Mar-2025 136 (868) 15,299 

TOTAL 136 (868) 15,299 

Fidelity ClearPath® 2035 Portfolio E-MINI RUSS 2000 FUT MAR25 RTYH5 Mar-2025 142 (907) 15,974 

TOTAL 142 (907) 15,974 

Fidelity ClearPath® 2040 Portfolio E-MINI RUSS 2000 FUT MAR25 RTYH5 Mar-2025 130 (830) 14,624 

TOTAL 130 (830) 14,624 

Fidelity ClearPath® 2045 Portfolio E-MINI RUSS 2000 FUT MAR25 RTYH5 Mar-2025 98 (626) 11,024 

TOTAL 98 (626) 11,024 

Fidelity ClearPath® 2050 Portfolio E-MINI RUSS 2000 FUT MAR25 RTYH5 Mar-2025 64 (409) 7,199 

TOTAL 64 (409) 7,199 

Fidelity ClearPath® 2055 Portfolio E-MINI RUSS 2000 FUT MAR25 RTYH5 Mar-2025 56 (358) 6,299 

TOTAL 56 (358) 6,299 

Fidelity ClearPath® 2060 Portfolio E-MINI RUSS 2000 FUT MAR25 RTYH5 Mar-2025 37 (236) 4,162 

TOTAL 37 (236) 4,162 

Fidelity ClearPath® 2065 Portfolio E-MINI RUSS 2000 FUT MAR25 RTYH5 Mar-2025 7 (45) 787 

TOTAL 7 (45) 787 

Fidelity ClearPath® Income Portfolio E-MINI RUSS 2000 FUT MAR25 RTYH5 Mar-2025 16 (102) 1,800 

TOTAL 16 (102) 1,800 

Fidelity Climate Leadership 
Bond Fund®

EURO-BOBL FUTURE MAR25 OEH5 Mar-2025 (39) 52 (4,597)

EURO-BUND FUTURE MAR25 RXH5 Mar-2025 (26) 84 (3,469)

EURO-BUXL 30Y BND FUT MAR25 UBH5 Mar-2025 (5) 41 (663)

EURO-OAT FUTURE MAR25 OATH5 Mar-2025 2 (5) 247 

LONG GILT FUTURE MAR25 G H5 Mar-2025 9 (21) 832 

US 10YR NOTE FUT (CBT)MAR25 TYH5 Mar-2025 39 (56) 4,241 
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Fidelity Climate Leadership 
Bond Fund® (continued)

US 10YR ULTRA FUT MAR25 UXYH5 Mar-2025 29 (54) 3,228 

US 2YR NOTE (CBT) FUT MAR25 TUH5 Apr-2025 37 3 7,608 

US 5YR NOTE (CBT) FUT MAR25 FVH5 Apr-2025 18 (16) 1,913 

US LONG BOND(CBT) FUT MAR25 USH5 Mar-2025 1 (3) 114 

US ULTRA BOND CBT FUT MAR25 WNH5 Mar-2025 41 (213) 4,875 

TOTAL 106 (187) 14,328 

Fidelity Global Asset Allocation 
Currency Neutral Private Pool

E-MINI RUSS 2000 FUT MAR25 RTYH5 Mar-2025 (4) 26 (450)

MSCI EMGMKT FUT MAR25 MESH5 Mar-2025 (1) 2 (54)

TOTAL (5) 28 (504)

Fidelity Global Asset Allocation 
Private Pool

E-MINI RUSS 2000 FUT MAR25 RTYH5 Mar-2025 (46) 293 (5,175)

MSCI EMGMKT FUT MAR25 MESH5 Mar-2025 (15) 30 (805)

TOTAL (61) 324 (5,980)

Fidelity Global Balanced Class 
Portfolio

MSCI EAFE FUT MAR25 MFSH5 Mar-2025 (1,172) 4,369 (132,876)

S&P/TSX 60 IX FUT MAR25 PTH5 Mar-2025 358 (2,635) 106,333 

E-MINI RUSS 2000 FUT MAR25 RTYH5 Mar-2025 152 (970) 17,098 

MSCI EMGMKT FUT MAR25 MESH5 Mar-2025 (1,051) 2,111 (56,428)

TOTAL (1,713) 2,875 (65,872)

Fidelity Global Balanced Portfolio MSCI EAFE FUT MAR25 MFSH5 Mar-2025 (3,745) 13,960 (424,589)

S&P/TSX 60 IX FUT MAR25 PTH5 Mar-2025 1,147 (8,441) 340,682 

E-MINI RUSS 2000 FUT MAR25 RTYH5 Mar-2025 472 (3,013) 53,095 

MSCI EMGMKT FUT MAR25 MESH5 Mar-2025 (3,366) 6,760 (180,721)

TOTAL (5,492) 9,266 (211,533)

Fidelity Global Equity Class Portfolio E-MINI RUSS 2000 FUT MAR25 RTYH5 Mar-2025 10 (64) 1,125 

TOTAL 10 (64) 1,125 

Fidelity Global Equity Portfolio E-MINI RUSS 2000 FUT MAR25 RTYH5 Mar-2025 34 (217) 3,825 

TOTAL 34 (217) 3,825 

Fidelity Global Growth Class Portfolio MSCI EAFE FUT MAR25 MFSH5 Mar-2025 (217) 809 (24,602)

S&P/TSX 60 IX FUT MAR25 PTH5 Mar-2025 64 (471) 19,009 

E-MINI RUSS 2000 FUT MAR25 RTYH5 Mar-2025 (149) 951 (16,761)

MSCI EMGMKT FUT MAR25 MESH5 Mar-2025 (126) 253 (6,765)

TOTAL (428) 1,542 (29,119)

Fidelity Global Growth Portfolio MSCI EAFE FUT MAR25 MFSH5 Mar-2025 (979) 3,649 (110,994)

S&P/TSX 60 IX FUT MAR25 PTH5 Mar-2025 290 (2,134) 86,136 
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Fidelity Global Growth Portfolio 
(continued)

E-MINI RUSS 2000 FUT MAR25 RTYH5 Mar-2025 (691) 4,409 (77,731)

MSCI EMGMKT FUT MAR25 MESH5 Mar-2025 (568) 1,141 (30,496)

TOTAL (1,948) 7,065 (133,085)

Fidelity Global Growth Private Pool MSCI EAFE FUT MAR25 MFSH5 Mar-2025 (14) 52 (1,587)

S&P/TSX 60 IX FUT MAR25 PTH5 Mar-2025 12 (88) 3,564 

MSCI EMGMKT FUT MAR25 MESH5 Mar-2025 13 (25) 698 

TOTAL 11 (61) 2,675 

Fidelity Global Income Class Portfolio MSCI EAFE FUT MAR25 MFSH5 Mar-2025 (577) 2,151 (65,417)

S&P/TSX 60 IX FUT MAR25 PTH5 Mar-2025 54 (397) 16,039 

E-MINI RUSS 2000 FUT MAR25 RTYH5 Mar-2025 186 (1,188) 20,923 

MSCI EMGMKT FUT MAR25 MESH5 Mar-2025 (629) 1,263 (33,771)

TOTAL (966) 1,829 (62,226)

Fidelity Global Income Portfolio MSCI EAFE FUT MAR25 MFSH5 Mar-2025 (884) 3,295 (100,224)

S&P/TSX 60 IX FUT MAR25 PTH5 Mar-2025 82 (603) 24,356 

E-MINI RUSS 2000 FUT MAR25 RTYH5 Mar-2025 281 (1,794) 31,610 

MSCI EMGMKT FUT MAR25 MESH5 Mar-2025 (963) 1,934 (51,703)

TOTAL (1,484) 2,832 (95,962)

Fidelity Growth Class Portfolio MSCI EAFE FUT MAR25 MFSH5 Mar-2025 (34) 127 (3,855)

S&P/TSX 60 IX FUT MAR25 PTH5 Mar-2025 16 (118) 4,752 

MSCI EMGMKT FUT MAR25 MESH5 Mar-2025 (48) 96 (2,577)

TOTAL (66) 105 (1,680)

Fidelity Growth Portfolio MSCI EAFE FUT MAR25 MFSH5 Mar-2025 (145) 541 (16,439)

S&P/TSX 60 IX FUT MAR25 PTH5 Mar-2025 70 (515) 20,791 

MSCI EMGMKT FUT MAR25 MESH5 Mar-2025 (203) 408 (10,899)

TOTAL (278) 433 (6,547)

Fidelity Income Allocation Fund MSCI EMGMKT FUT MAR25 MESH5 Mar-2025 (410) 823 (22,013)

TOTAL (410) 823 (22,013)

Fidelity Income Class Portfolio MSCI EAFE FUT MAR25 MFSH5 Mar-2025 (110) 410 (12,471)

S&P/TSX 60 IX FUT MAR25 PTH5 Mar-2025 11 (81) 3,267 

E-MINI RUSS 2000 FUT MAR25 RTYH5 Mar-2025 58 (370) 6,524 

MSCI EMGMKT FUT MAR25 MESH5 Mar-2025 (127) 255 (6,819)

TOTAL (168) 214 (9,498)

Fidelity Income Portfolio MSCI EAFE FUT MAR25 MFSH5 Mar-2025 (120) 447 (13,605)

S&P/TSX 60 IX FUT MAR25 PTH5 Mar-2025 12 (88) 3,564 
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Fidelity Income Portfolio 
(continued)

E-MINI RUSS 2000 FUT MAR25 RTYH5 Mar-2025 63 (402) 7,087 

MSCI EMGMKT FUT MAR25 MESH5 Mar-2025 (138) 277 (7,409)

TOTAL (183) 234 (10,363)

Fidelity International High 
Dividend ETF MSCI EAFE FUT MAR25 MFSH5 Mar-2025 4 (15) 454 

TOTAL 4 (15) 454 

Fidelity International High Quality ETF MSCI EAFE FUT MAR25 MFSH5 Mar-2025 19 (61) 2,154 

TOTAL 19 (61) 2,154 

Fidelity International Low Volatility ETF MSCI EAFE FUT MAR25 MFSH5 Mar-2025 5 (19) 680 

TOTAL 5 (19) 680 

Fidelity International Momentum ETF MSCI EAFE FUT MAR25 MFSH5 Mar-2025 6 (19) 907 

TOTAL 6 (19) 907 

Fidelity International Value ETF MSCI EAFE FUT MAR25 MFSH5 Mar-2025 7 (22) 794 

TOTAL 7 (22) 794 

Fidelity Sustainable World ETF MSCI EAFE FUT MAR25 MFSH5 Mar-2025 19 (46) 2,154 

S&P500 EMINI FUT MAR25 ESH5 Mar-2025 11 (72) 3,265 

TOTAL 30 (118) 5,419 

Fidelity U.S. High Dividend ETF SP500 MIC EMIN FUTMAR25 HWAH5 Mar-2025 17 (16) 505 

TOTAL 17 (16) 505 

Fidelity U.S. High Quality ETF SP500 MIC EMIN FUTMAR25 HWAH5 Mar-2025 33 (23) 979 

TOTAL 33 (23) 979 

Fidelity U.S. Low Volatility ETF SP500 MIC EMIN FUTMAR25 HWAH5 Mar-2025 19 (14) 564 

TOTAL 19 (14) 564 

Fidelity U.S. Momentum ETF SP500 MIC EMIN FUTMAR25 HWAH5 Mar-2025 9 (6) 267 

TOTAL 9 (6) 267 

Fidelity U.S. Value ETF SP500 MIC EMIN FUTMAR25 HWAH5 Mar-2025 56 (47) 1,662 

TOTAL 56 (47) 1,662 
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No recipient is authorized to pass this communication on to any other person whatsoever or reproduce it by any means without the prior written 
consent of Fidelity.

The listing of derivatives holdings provides information on a fund’s investments as at the date indicated. The information provided in this listing may 
differ from a fund’s holdings in its annual report.

Commissions, trailing commissions, management fees, brokerage fees and expenses may be associated with investments in mutual funds and ETFs. 
Please read the mutual fund’s or ETF’s prospectus, which contains detailed investment information, before investing. Mutual funds and ETFs are not 
guaranteed. Their values change frequently. Past performance may not be repeated. 

© 2025 Fidelity Investments Canada ULC. All rights reserved.
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