Nedgroup Investments

Corporate Money Market Fund

Portfolio report for month ended 30 June 2020

Details (Name of Instrument)

Local Bonds
FirstRand FRN 200920

Local Money Market

ABSA

Absa NCD 050620
Absa NCD 051020
Absa NCD 060421
Absa NCD 060421
Absa NCD 070720
Absa NCD 070820
Absa NCD 080720
Absa NCD 091020
Absa NCD 091120
Absa NCD 120221
Absa NCD 120221
Absa NCD 140720
Absa NCD 161120
Absa NCD 191120
Absa NCD 210420
Absa SRN 060420
Absa SRN 060720

Standard Bank

Standard Bank NCD 110520
Standard Bank NCD 120820
Standard Bank NCD 010421
Standard Bank NCD 021020
Standard Bank NCD 031220
Standard Bank NCD 040920
Standard Bank NCD 051120
Standard Bank NCD 070420
Standard Bank NCD 080720
Standard Bank NCD 110521
Standard Bank NCD 131020
Standard Bank NCD 140521
Standard Bank NCD 150121
Standard Bank NCD 150920
Standard Bank NCD 161120
Standard Bank NCD 170321
Standard Bank NCD 170820
Standard Bank NCD 190221
Standard Bank NCD 220421
Standard Bank NCD 231020
Standard Bank NCD 300720

Nedbank

Nedbank FD 080620

Nedbank NCD 050221
Nedbank NCD 180820
Nedbank NCD 200521
Nedbank NCD 231020
Nedbank SRN 020720
Nedbank SRN 030820
Nedbank SRN 040520
Nedbank SRN 040520
Nedbank SRN 040820
Nedbank SRN 060520

Share code

FRJ20

DVC0253
DVC0277
DVCO0577
DVC0573
DVC0255
DVC0540
DVCO0531
DVC0278
DVC0524
DVC0534
DVC0413
DVCO0533
DVC0597
DVC0601
DVCO0246
SRNO0330
SRNO33P

DVC0486
DVC0503
DVC0580
DVC0579
DVC0530
DVC0508
DVC0281
DVvC0241
DVC0532
NCD211

DVC0523
DVC0598
DVCO0535
DVC0275
DVC0527
DVC0562
DVC0563
DVC0519
DVCO0583
DVC0529
DVCO0537

SRNO047M
DVCO0538
DVC0504
DVC0602
DVC0528
SRNO059
SRNO39R
SRNO039Q
SRNO053J
SRNO53K
SRNO040Q

Holdings at 31

Mar 2020

519 000 000

403 000 000
500 000 000
0

0

139 000 000

1 500 000 000
1100 000 000
467 000 000
845 000 000
651 000 000
845 000 000

1 460 000 000
0

0

259 000 000
461 000 000
0

780 000 000
500 000 000
0

0

700 000 000
520 000 000
390 000 000
248 000 000
800 000 000
0

1 400 000 000
0

205 000 000
345 000 000
684 000 000
513 000 000
350 000 000
578 000 000
0

100 000 000
200 000 000

577 000 000
1 046 000 000
25 000 000
0

515 000 000
0

0

360 000 000
17 000 000
0

400 000 000

Holdings at 30
Jun 2020

519 000 000

0

500 000 000
200 000 000
500 000 000
139 000 000
1500 000 000
1100 000 000
0

845 000 000
682 000 000
845 000 000
1 460 000 000
500 000 000
1000 000 000
0

0

461 000 000

0

500 000 000
650 000 000
600 000 000
700 000 000
540 000 000
390 000 000
0

500 000 000
1480 000 000
1 400 000 000
875 000 000
205 000 000
345 000 000
684 000 000
513 000 000
350 000 000
578 000 000
255 000 000
100 000 000
200 000 000

0

1131 000 000
25 000 000
170 000 000
515 000 000
600 000 000
360 000 000
0

0

17 000 000
0

Market Value

519 629 241
519 629 241

42 242 594 792

9840 171 604
0

508 643 618
203 283 490
508 300 958
141 847 559
1511531918
1115632 055
0

851 834 498
687 168 967
853 991 395
1479 266 000
503 473 753

1 006 096 575
0

0

469 100 818

10 978 980 490
0

503 940 278
660 837 902
609 338 416
711 159 380
544 489 387
395031471
0

507 105 479
1490670 597
1419 416 658
882390 121
207 369 013
347 257 581
688 431 945
516 339 419
352 109 589
582 341 334
257 974 507
101 027 824
201 749 589

10 319 439 080
0

1140 643 558
25 286 750
171 069 435
520 552 060
606 036 164
363 518 137
0

0

17 161 406

0

% of MV

1,18%
1,18%

95,79%

22,31%
0,00%
1,15%
0,46%
1,15%
0,32%
3,43%
2,53%
0,00%
1,93%
1,56%
1,94%
3,35%
1,14%
2,28%
0,00%
0,00%
1,06%

24,90%
0,00%
1,14%
1,50%
1,38%
1,61%
1,23%
0,90%
0,00%
1,15%
3,38%
3,22%
2,00%
0,47%
0,79%
1,56%
1,17%
0,80%
1,32%
0,58%
0,23%
0,46%

23,40%
0,00%
2,59%
0,06%
0,39%
1,18%
1,37%
0,82%
0,00%
0,00%
0,04%
0,00%



Details (Name of Instrument)

Nedbank SRN 060820
Nedbank SRN 070920
Nedbank SRN 110520
Nedbank SRN 110820
Nedbank SRN 120820
Nedbank SRN 140920
Nedbank SRN 150420
Nedbank SRN 150620
Nedbank SRN 150720
Nedbank SRN 170420
Nedbank SRN 170720
Nedbank SRN 170820
Nedbank SRN 170820
Nedbank SRN 180520
Nedbank SRN 180520
Nedbank SRN 180520
Nedbank SRN 180820
Nedbank SRN 200420
Nedbank SRN 200720
Nedbank SRN 210420
Nedbank SRN 210420
Nedbank SRN 210720
Nedbank SRN 210720
Nedbank SRN 220520
Nedbank SRN 240820
Nedbank SRN 240820
Nedbank SRN 250220
Nedbank SRN 250520
Nedbank SRN 250820
Nedbank SRN 260520
Nedbank SRN 260820
Nedbank SRN 270720
Nedbank SRN 270720
Nedbank SRN 280420
Nedbank SRN 280420
Nedbank SRN 280420
Nedbank SRN 280520
Nedbank SRN 280720
Nedbank SRN 280820
Nedbank SRN 290420
Nedbank SRN 290720

FirstRand Bank

FirstRand NCD 021020
FirstRand NCD 021220
FirstRand NCD 030321
FirstRand NCD 050521
FirstRand NCD 051120
FirstRand NCD 061120
FirstRand NCD 110820
FirstRand NCD 130820

Unknown Issuer
Bank of China FD 190820
Bank of China FD 190820

RSA TB 020920
RSA TB 030620
RSA TB 050820
RSA TB 100321
RSA TB 150720
RSA TB 220720
RSA TB 230920
RSA TB 260820

Portfolio report for month ended 30 June 2020

Share code

SRNO40R
SRNO047N
SRN041Q
SRNO41R
SRN060
SRN031U
SRN034Q
SRNO31T
SRNO34R
SRN035Q
SRNO35R
SRNO52L
SRN0440
SRN044N
SRN052K
SRNO45N
SRN0450
SRNO25V
SRN061
SRN046M
SRN036Q
SRNO36R
SRNO46N
SRN054J
SRN054K
SRNO55K
SRN032S
SRN055J
SRNO32T
SRN023W
SRN023X
SRNO51K
SRN0430
SRN043N
SRNO51J
SRN038Q
SRN024W
SRNO38R
SRN024X
SRN037Q
SRNO37R

DVC0581
DVC0606
DVC0607
DVC0587
FD279

DVCO0539
DVC0561
DVC0520

FD282
FD281
TB236
TB235
TB225
TB246
TB243
TB244
TB251
TB242

Holdings at 31
Mar 2020

0

0

500 000 000
0

0

0

155 000 000
400 000 000
0

300 000 000
0

0

0

401 000 000
3 000 000
150 000 000
0

249 000 000
0

600 000 000
250 000 000
0

0

129 000 000
0

0

470 000 000
195 000 000
0

300 000 000
0

0

0

280 000 000
485 000 000
125 000 000
30 000 000
0

0

125 000 000
0

O O O oo

1000 000 000
1475 000 000
1000 000 000

0

0

22 000 000
18 000 000
148 000 000

O O o oo

Holdings at 30
Jun 2020

400 000 000
577 000 000
0

500 000 000
1000 000 000
400 000 000
0

0

155 000 000
0

300 000 000
10 000 000
401 000 000
0

0

0

150 000 000
0

534 000 000
0

0

250 000 000
600 000 000
0

129 000 000
195 000 000
0

0

470 000 000
0

300 000 000
485 000 000
280 000 000
0

0

0

0

125 000 000
30 000 000
0

125 000 000

985 000 000
400 000 000
200 000 000
1185 000 000
550 000 000
1000 000 000
1475 000 000
1000 000 000

1000 000 000
330 000 000
15 000 000

0

148 000 000
1200 000 000
500 000 000
199 000 000
800 000 000
100 000 000

Market Value

403 769 337
578 987 741
0

504 284 698
1 006 952 055
400 998 049
0

0

157 078 978
0

303 821 917
10 072 630
404 009 148
0

0

0

151116 575
0

537 986 712
0

0

253 015 068
607 119 452
0

129 760 994
196 039 355
0

0

472 767 154
0

301 551 057
490 010 621
282990 921
0

0

0

0

126 357 150
30 146 013
0

126 335 945

6852 771 762
1 000 090 389
401 288 767
200 682 739
1196 559 281
554 081 678
1007 785 890
1485 269 758
1007 013 260

4 251 231 856
1006 067 123
332 021 589
14 812 078

0

146 979 426
1161 636 376
499 245 974
198 550 186
792 579 904
99 339 200

% of MV

0,92%
1,31%
0,00%
1,14%
2,28%
0,91%
0,00%
0,00%
0,36%
0,00%
0,69%
0,02%
0,92%
0,00%
0,00%
0,00%
0,34%
0,00%
1,22%
0,00%
0,00%
0,57%
1,38%
0,00%
0,29%
0,44%
0,00%
0,00%
1,07%
0,00%
0,68%
1,11%
0,64%
0,00%
0,00%
0,00%
0,00%
0,29%
0,07%
0,00%
0,29%

15,54%
2,27%
0,91%
0,46%
2,71%
1,26%
2,29%
3,37%
2,28%

9,64%
2,28%
0,75%
0,03%
0,00%
0,33%
2,63%
1,13%
0,45%
1,80%
0,23%



Portfolio report for month ended 30 June 2020

Details (Name of Instrument) Share code Holdings at 31 Holdings at 30 Market Value % of MV
Mar 2020 Jun 2020

Local Cash 1336 567 754 3,03%
Local Cash On Call 1548 329 998 3,51%
Absa Call Account ABSA01 432 500 000 300 000 000 303 857 780 0,69%
FirstRand Call Account FIR002 1 043 500 000 531 500 000 535 449 249 1,21%
HSBC Call Account HSBCO1 1 800 000 000 700 500 000 706 303 982 1,60%
Nedbank Call Account NEDOO1 704 000 000 0 532431 0,00%
Nedbank SRN 220420 SRN026V 285 000 000 0 0 0,00%
RMB Call Account FIRO0O1 2 105 500 000 0 0 0,00%
Standard Bank STD100 1092 000 000 0 2186 556 0,00%
Settlement Account -211762244 -0,48%
Settlement Account SETTLEMENT -222515280 -211764580 -211762244 -0,48%
TOTAL ASSETS: 44098 791 787 100,00%
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