Annex A

SCHEDULE OF CASH INVESTMENTS AT 31 AUGUST 2019

VALUE NOMINAL MATURITY RATE OF Fitch Credit
COUNTERPARTY DATE AMOUNT DATE INTEREST Rating
£ Long Short
Term Term
IN HOUSE MANAGEMENT
Rabobank International 19.10.17 1,000,000 17.10.19 0.99% AA- Fl+
Lloyds 08.04.19 2,000,000 08.10.19 1.00% A+ Fl
Lloyds 31.05.19 3,000,000 29.11.19 1.00% A+ Fl
National Counties BS 23.08.19 4,000,000 29.11.19 0.92% A+ Fl
Santander UK Plc 17.07.19 2,000,000 17.01.20 0.80% A Fl
Goldman Sachs MMF 31.08.19 910,000 0.68% AAAMmMSF
Federated MMF 31.08.19 5,000,000 0.74%
Invesco AIM MMF 31.08.19 2,255,000 0.71% AAAmMMf
Deutsche Asset & Wealth MMF 31.08.19 4,000,000 0.73% AAAMmMSF
TOTAL IN-HOUSE INVESTMENTS 24,165,000
BONDS
COUNTERPARTY Book£Cost Marke: Value
A2D Bond (4.75% ) 2,500,000 2,700,550




MANAGED FUNDS

COUNTERPARTY As at: Nomin£a| Value Markez Value
Royal London Shortdated Credit Fund 31.08.19 2,000,000 1,995,086
Payden Sterling Reserve Fund 31.08.19 2,000,000 2,044,630
M&G Strategic Corporate Bond Fund 31.08.19 2,000,000 2,071,400
Threadneedle UK Equity Fund 31.08.19 1,000,000 984,119
Kames Diversified Monthly Income Fund 31.08.19 1,000,000 1,007,988
UBS Multi-Asset Income Fund 31.08.19 2,000,000 1,939,379
Schroders Income Maximiser Fund 31.08.19 1,000,000 935,977
CCLA Diversified Income Fund 31.08.19 1,000,000 1,040,112
TOTAL VALUE OF FUND 12,000,000 12,018,691
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