Investments as at 31 March 2019

1. Internally Managed Investments

1.1 Term deposits, Call accounts and Money Market Funds

Appendix 1

Principal

Instrument Type Counterparty Amount In;gt(zst End Date
£

Call Account NatWest 2,000,000 0.40% n/a
Call Accounts 2,000,000

Fixed Deposit Flintshire County Council 5,000,000 0.90% 10/04/19
Fixed Deposit Thurrock Borough Council 10,000,000 0.90% 31/05/19
Fixed Deposit Blackpool Borough Council 10,000,000 0.95% 28/06/19
Fixed Deposit Northumbria Police and 5,000,000 0.95% |  04/07/19

Crime Commissioner
i i Plymouth City Counci 10,000, 1.00% 5/07/1

Fixed Deposit ly h City C I 0,000,000 009 25/07/19
Fixed Deposit Thurrock Borough Council 10,000,000 0.95% 30/08/19
Fixed Deposit Falkirk Council 5,000,000 1.00% 05/09/19
Fixed Deposit Highland Council 5,000,000 1.05% 23/10/19
Fixed Deposit Highland Council 5,000,000 1.05% 06/01/20
Total Local Authority Deposits 65,000,000

Treasury Bill DMO 9,963,533 0.73% 31/05/19
Treasury Bill DMO 9,963,732 0.73% 10/06/19
Treasury Bill DMO 9,963,485 0.74% 08/07/19
Treasury Bill DMO 9,962,495 0.76% 29/07/19
Treasury Bill DMO 9,981,957 0.73% 29/04/19
Treasury Bill DMO 2,528,429 0.76% 27/08/19
Total Govt Deposits 52,363,630

Money Market Fund éSﬁédee” Sterling Liquidity 14,849,903 0.78% n/a
Money Market Fund Eﬁ:}’ésc“e Managed Sterling 14,952,121 0.76% n/a

Federated (PR) Short-term 0

Money Market Fund GBP Prime Eund 17,801,495 0.78% n/a
Money Market Fund EuSanC Global Liquidity 14,980,930 0.71% n/a
Money Market Fund Insight Liquidity Funds PLC 775,066 0.71% n/a
Money Market Fund :;Srlllgl Sterling Liquidity 14,518,342 0.75% n/a
Money Market Fund SSgA GBP Liquidity Fund 14,991,850 0.71% n/a
Total Money Market Funds 92,869,707

Equity and Loan Notes Kent PFI (Holdings) Ltd £2,135,741 n/a
Icelandic Recoveries Heritable Bank Ltd £366,905 na

outstanding




1.2 Bond Portfolio

quus_ted Coupon Maturity
Bond Type Issuer Pr|n<£:|pal Rate Date
Floating Rate Covered Bond ggﬁgﬂ;agigﬂ;\'ew Zealand 3,000,000 1.39% | 24/01/22
Floating Rate Covered Bond | Bank of Montreal 5,005,692 1.18% 17/04/23
Fixed Rate Covered Bond Bank of Nova Scotia 4,990,619 0.88% 14/09/21
Fixed Rate Covered Bond Bank of Scotland 4,703,496 1.71% 20/12/24
Floating Rate Covered Bond gg”mamdzgémpe”a' Bank of 5,036,629 1.10% | 10/01/22
Floating Rate Covered Bond | Coventry Building Society 3,002,075 1.08% 17/03/20
Floating Rate Covered Bond | Leeds Building Society 5,000,000 1.31% 01/10/19
Floating Rate Covered Bond | Lloyds 2,502,932 1.06% 27/03/23
Floating Rate Covered Bond | Lloyds 2,503,912 1.04% 27/03/23
Floating Rate Covered Bond | Lloyds 4,500,000 1.31% 14/01/22
Floating Rate Covered Bond | Lloyds 1,400,682 1.13% 18/07/19
Floating Rate Covered Bond | Lloyds 5,006,909 1.05% 27/03/23
Fixed Rate Covered Bond National Australia Bank 3,001,889 1.10% 10/11/21
Fixed Rate Covered Bond National Australia Bank 4,971,050 1.35% 10/11/21
Floating Rate Covered Bond | Nationwide Building Society 4,000,000 1.46% 10/01/24
Floating Rate Covered Bond | Nationwide Building Society 4,505,119 1.15% 12/04/23
Floating Rate Covered Bond | Nationwide Building Society 5,588,223 1.14% 12/04/23
Fixed Rate Covered Bond Santander UK 3,397,332 0.65% 14/04/21
Floating Rate Covered Bond | Santander UK 3,752,281 1.11% 13/04/21
Floating Rate Covered Bond | Santander UK 5,003,249 1.08% 16/11/22
Floating Rate Covered Bond | Santander UK 5,008,721 1.04% 05/05/20
Floating Rate Covered Bond | Santander UK 2,003,372 1.40% 12/02/24
Floating Rate Covered Bond | TSB 2,504,200 1.54% 15/02/24
Total Bonds 90,388,382

Total Internally managed investments

£305,124,366




2. Externally Managed Investments

Market Value at

Investment Fund 31 March 2019
£

CCLA - Diversified Income Fund 5,020,086
CCLA — LAMIT Property Fund 50,691,932
Fidelity Multi Asset Income Fund 25,386,396
Kames Diversified Monthly Income Fund 10,372,034
M&G Global Dividend Fund 10,620,448
Pyrford Global Total Return Sterling Fund 4,931,918
Schroder Income Maximiser Fund 23,618,516
Threadneedle Global Equity Income Fund 9,795,431
Threadneedle UK Equity Income Fund 9,330,936
Total External Investments 149,767,697

3. Total Investments

Total Investments £455,084,491




