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C10 1

CI0 Chief Investment Officer 2

Deputy-CIO 0 5
ClI0

CI0 Deputy-CIO
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@ (2020 8 31 )
() ()
219,222,725 99.53
219,222,725 99.53
1,025,672 0.47
220,248,397 100.00
QY
« 2
©)) (2020 8 31 )
) ) (D)
0.9468 0.9516
1 230,372,767 99.53
218,139,627| 219,222,725
)

99.53%

99.53%
Q)
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() () )¢ )X )
1
1,068,459,754 | 1,070,542,981 1.0258 1.0278
(2015 8 10
2
832,662,128 834,537,995 0.8878 0.8898
(2016 2 8
3
582,390,416 583,915,395 0.7638 0.7658
(2016 8 8
4
397,958,526 399,007,578 0.7587 0.7607
(2017 2 8
5
364,511,557 365,436,320 0.7883 0.7903
(2017 8 8
6
318,513,929 319,308,970 0.8013 0.8033
(2018 2 8
7
310,991,631 311,817,958 0.7527 0.7547
(2018 8 8
8
272,961,164 273,701,221 0.7377 0.7397
(2019 2 8
9
236,255,607 236,934,054 0.6965 0.6985
(2019 8 8
2019 8 238,992,119 0.7058
9 242,554,581 0.7192
10 248,849,678 0.7511
11 248,760,221 0.7541
12 235,196,061 0.7629
2020 1 225,709,518 0.7700
10
221,506,528 222,089,661 0.7597 0.7617
(2020 2 10
2 221,271,043 0.7623
3 200,626,640 0.6896
4 205,945,444 0.7069
5 207,057,193 0.7087
6 207,648,461 0.7140
7 217,485,261 0.7450
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219,188,050 219,772,938 0.7495 0.7515

8 220,248,397 0.7527
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0.0120
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3.6
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0.9
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Ol | N|loja|ld~]lWwW]|IDN]|PF

4.0
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o
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[EEN
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1 1,169,698,522 409,557,531

2 248,363,219 352,043,323

3 61,374,981 236,818,825
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4 61,374,413 299,337,994
5 45,275,065 107,419,673
6 28,747,546 93,608,413
7 94,510,186 78,867,406
8 6,169,918 49,304,811
9 12,187,864 42,992,909
10 25,874,618 73,531,263
11 10,035,502 9,157,993
() 281,472,777
D) (2020 8 31 )
() ()
57,691,420 26.32
57,691,420 26.32
152,224,888 69.44
152,224,888 69.44
9,304,381 4.24
219,220,689 100.00
(D
« 2
) (2020 8 31 )
€))
) )y |7 7)) ™
163.70 157.47] 3.500000
1 |United Kingdom Gilt 140,000 14.14
32,229,583 31,003,008| 2045/01/22
Cooperatieve Rabobank 123.32 123.48| 4.625000
2 100,000 7.92
UA 17,343,616| 17,365,976| 2029/05/23
149.03 146.84| 6.125000
3 [Aegon NV 80,000 7.54
16,767,258 16,520,199 2031/12/15
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THAMES WATER UTIL 113.78 113.66] 4.000000
4 100,000 7.29
CAY FI 16,001,303| 15,984,990 2025/06/19
\Western Power 106.41 106.53] 3.625000
5 100,000 6.83
Distribution PLC 14,964,438| 14,981,313| 2023/11/06
105.86 105.86] 3.125000
6 [Barclays PLC 100,000 6.79
14,888,076| 14,887,513| 2024/01/17
105.62 105.66| 4.125000
7 |BAE Systems PLC 100,000 6.78
14,853,481 14,859,387 2022/06/08
Northumbrian Water 104.11 103.71] 1.625000
8 100,000 6.65
Finance PLC 14,641,973| 14,584,877| 2026/10/11
InterContinental Hotels 102.82 102.83| 3.875000
9 100,000 6.60
Group PLC 14,460,842 14,461,404| 2022/11/28
143.31 141.24] 6.250000
10 [INNOGY Finance BV 60,000 5.44
12,092,295| 11,917,801 2030/06/03
119.66 114.67] 1.500000
11 [United Kingdom Gilt 73,000 5.37
12,284,770| 11,772,010 2047/07/22
Italy Government 126.47 125.82| 6.000000
12 50,000 4.04
International Bond 8,893,230| 8,847,314| 2028/08/04
118.88 119.12] 7.375000
13 |Credit Agricole SA 50,000 3.82
8,359,117 8,376,485 2023/12/18
117.26 117.82] 5.375000
14 |HSBC Bank PLC 50,000 3.78
8,245,488 8,284,935| 2030/11/04
108.72 107.89| 1.250000
15 |United Kingdom Gilt 40,000 2.77
6,116,223| 6,069,084| 2027/07/22
)
26.32%
69.44%
95.76%
)
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