Nedgroup Investments

Portfolio report for month ended 31 December 2019

Money Market Fund

Details (Name of Instrument) Share code Holdings at 30
Sept 2019
Inflation Linked Bonds
Investec FRN 210520 IBL112 180 000 000
Local Bonds
FirstRand FRN 200920 FRJ20 400 000 000
Impumeleo CP Note Programme Ltd SN 120220 AGN231 0
Investec FRN 190820 IBL75 306 000 000
Mercedes-Benz FRN 290220 MBC27U 0
Mercedes-Benz FRN 290520 MBC28U 0
The Thekwini Warehousing Conduit FRN 211119 TH14A2 23 873661
Toyota Financial Services FRN 250420 TFS160 0
Local Money Market
ABSA
Absa NCD 050320 DVC0472 300 000 000
Absa NCD 060120 DVC0465 490 000 000
Absa NCD 070420 DVC0478 150 000 000
Absa NCD 090120 DVCO0355 0
Absa NCD 091020 DVC0278 0
Absa NCD 091120 DVC0524 0
Absa NCD 140120 DVC0219 0
Absa NCD 150120 DVC0221 331 000 000
Absa SRN 060120 SRNO33N 0
Absa SRN 070220 FRDO70 500 000 000
Absa SRN 071019 SRNO33M 130 000 000
FirstRand Bank
FirstRand NCD 040220 DVC0223 0
FirstRand NCD 060220 DVC0473 400 000 000
FirstRand NCD 070220 DVC0225 166 000 000
FirstRand NCD 130520 DVC0490 25 000 000
FirstRand NCD 130820 DVC0520 500 000 000
FirstRand NCD 151119 DVC0346 80 000 000
FirstRand NCD 190620 DVC0497 113 000 000
Standard Bank
Standard Bank NCD 030120 DVC0464 500 000 000
Standard Bank NCD 050620 DVC0487 586 000 000
Standard Bank NCD 090120 DVC0466 344 000 000
Standard Bank NCD 110520 DVC0486 280 000 000
Standard Bank NCD 120820 DVC0503 404 000 000
Standard Bank NCD 170120 DVC0469 250 000 000
Standard Bank NCD 170620 DVC0496 200 000 000
Standard Bank NCD 201219 DVC0461 185 000 000
Standard Bank NCD 230120 DVC0470 530 000 000
Standard Bank NCD 040920 DVC0508 250 000 000
Standard Bank NCD 051120 DVvC0281 0
Standard Bank NCD 070420 DVC0241 0
Standard Bank NCD 131020 DVC0523 350 000 000
Standard Bank NCD 140920 DVC0397 0
Standard Bank NCD 210220 DVC0228 8 000 000
Standard Bank NCD 231020 DVC0529 0
Nedbank
Nedbank FRD 210920 FFD068 257 890 717
Nedbank NCD 020320 DVC0233 0
Nedbank NCD 070220 DVC0363 25 000 000
Nedbank NCD 180820 DVC0504 330 000 000
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Details (Name of Instrument)

Nedbank NCD 231020
Nedbank SD 280220

Nedbank SD 291119

Nedbank SRN 060220
Nedbank SRN 060320
Nedbank SRN 060320
Nedbank SRN 061119
Nedbank SRN 061219
Nedbank SRN 061219
Nedbank SRN 081119
Nedbank SRN 090320
Nedbank SRN 091219
Nedbank SRN 100220
Nedbank SRN 150120
Nedbank SRN 151019
Nedbank SRN 160120
Nedbank SRN 161019
Nedbank SRN 170220
Nedbank SRN 170220
Nedbank SRN 181119
Nedbank SRN 181119
Nedbank SRN 200120
Nedbank SRN 210120
Nedbank SRN 210120
Nedbank SRN 211019
Nedbank SRN 211019
Nedbank SRN 211019
Nedbank SRN 220120
Nedbank SRN 221019
Nedbank SRN 221119
Nedbank SRN 240220
Nedbank SRN 270120
Nedbank SRN 270120
Nedbank SRN 280220
Nedbank SRN 281019
Nedbank SRN 281019
Nedbank SRN 281119

Investec

Investec NCD 230520
Investec NCD 240420

Unknown Issuer
Bank of China FD 080722
Bank of China FD 090120
HSBC Bank Plc FD 140820

China Construction Bank
China Construction Bank FRD 060520
China Construction Bank FRD 061119

Macquarie Securities

Macquarie PN 101019
Macquarie PN 130120
Macquarie PN 170220
Macquarie PN 211019
Macquarie PN 251019
Macquarie PN 270120

Landbank

Landbank SRN 250220
Landbank SRN 251119

Local Cash

Portfolio report for month ended 31 December 2019

Share code
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Details (Name of Instrument) Share code Holdings at 30 Holdings at 31 Market Value % of MV
Sept 2019 Dec 2019

Local Cash On Call 1087 274 977 8,05%
Absa Call Account ABSAO01 474 500 000 145 500 000 147 045 226 1,09%
China Construction Bank Call Account CCB001 89 300 000 111 800 000 112 534 927 0,83%
FirstRand Call Account FIR002 271 500 000 71500 000 71891 682 0,53%
HSBC Call Account HSBCO01 0 224 000 000 226 067 622 1,67%
Investec Call Account INVBO1 186 000 000 158 000 000 160 033 605 1,18%
Southchester Call Debenture Class 2 SOUTH2 0 225 000 000 225 326 095 1,67%
Standard Bank STD100 49 000 000 141 500 000 144 375 820 1,07%
Settlement Account -98325324 -0,73%
Settlement Account SETTLEMENT -103570337 -98330623 -98325324 -0,73%
Foreign Assets 19 691 0,00%
Foreign Cash On Call 19 691 0,00%
Bank of New York Mellon BONYO01 19 643 19679 19 691 0,00%
TOTAL ASSETS: 13510112935 100,00%
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