Nedgroup Investments

Details (Name of Instrument)

Local Bonds

Absa FRN 160922
Absa FRN 201021
Absa FRN 201221
Absa FRN 261121
Absa FRN 271021
Absa FRN 280222
Absa FRN 280222
Investec 140222
Investec FRN 120922

Standard Bank FRN 020322
Local Money Market

Unknown Issuer
BNP Paribas SA FRN 180222

RSA TB 011221
RSA TB 060422
RSA TB 061021
RSA TB 080622
RSA TB 081221
RSA TB 090322
RSA TB 120122
RSA TB 131021
RSA TB 160222
RSATB 171121
RSATB 171121
RSA TB 180522
RSA TB 190122
RSA TB 200422
RSA TB 200422
RSA TB 241121
RSA TB 271021
RSA TB 300322
RSA TB 300322

Southchester Call Debenture

ABSA

Absa NCD 040422
Absa NCD 070322
Absa NCD 090522
Absa NCD 100122
Absa NCD 100122
Absa NCD 130122
Absa NCD 170122
Absa NCD 180722

Nedbank

Nedbank FRN 210222
Nedbank NCD 030122
Nedbank NCD 041021
Nedbank NCD 070222
Nedbank SRN 040222
Nedbank SRN 041121
Nedbank SRN 061221
Nedbank SRN 061221
Nedbank SRN 070222
Nedbank SRN 070322
Nedbank SRN 070322
Nedbank SRN 070322
Nedbank SRN 071221
Nedbank SRN 080222
Nedbank SRN 080222

Money Market Fund

Portfolio report for month ended 31 December 2021

Share code

ABFN39
ASNG649
ASN725
ASNG80
ASNG652
ASN754
ASN755
IBL123

IBL133

SS059U

BNPP11
TB297
TB310
TB277
TB322
TB317
TB301
TB330
TB311
TB315
TB290
TB314
TB316
TB331
TB332
TB312
TB294
TB283
TB308
TB309
SC04CU

DVC0578
DVC0366
DVC0590
DVC0356
DVC0642
DVC0360
DVC0361
DVC0614

NBK51B
DVC0634
DVvCO0457
DVC0364
SRNOGGE
SRN066D
SRNOG4E
SRNO047S
SRNO040X
SRNO64F
SRNO47T
SRNO048T
SRN048S
SRNO068C
SRNO042W

Holdings at 30
Sep 2021

319 720 000
500 000 000
0
350 000 000
500 000 000
0
0
640 000 000
0
250 000 000

1 465 000 000
111 000 000
260 240 000
195 270 000
343 000 000
200 000 000
230 000 000
616 970 000
518 710 000
353 000 000
170 000 000
710 000 000
313 000 000
712 380 000
868 810 000
286 250 000

65 000 000
75 000 000
33 230 000
233 080 000
1100 000 000

60 000 000
7 000 000
162 000 000
45 000 000
49 000 000
273 000 000
142 000 000
5 000 000

45 000 000
25 000 000
30 000 000
0

0

45 000 000
210 000 000
33 000 000
0

0

0

0

325 000 000
0

0

Holdings at 31
Dec 2021

319 720 000
0

500 000 000
0

0

455 000 000
80 000 000
715 000 000
60 000 000
250 000 000

1465 000 000
0

260 240 000
0

343 000 000
0

230 000 000
0

0

353 000 000
0

0

313 000 000
712 380 000
68 810 000
286 250 000
0

0

33 230 000
233 080 000
460 000 000

60 000 000
7 000 000
162 000 000
45 000 000
49 000 000
273 000 000
142 000 000
5 000 000

45 000 000
43 000 000
0

10 000 000
45 000 000
0

0

0

100 000 000
210 000 000
33 000 000
325 000 000
0

125 000 000
659 000 000

Market Value

2396 230 259
320931 781
0

505 083 000
0

0

457 120 973
80 363 800
721 516 758
60 275 523
250938 424

15374 650 578

4739 036 343
1472917 101
0

257 084 828
0

335997 244
0

228 012 447
0

0

350 994 629
0

0

307 670 420
710 802 685
67 805 844
282 309 005
0

0

32 856 084
230 461 892
462 124 164

754 748 641
60 988 312
7064 376
163 819 805
45 843 794
49 494 436
278 127 025
144 364 322
5046 571

5102 878 500
45344 418
43 480 342

0

10 092 877
45 322 352
0

0

0

100 818 580
210 728 049
33133213
326 261 489
0
125815178
664 370 073

% of MV

12.77%
1.71%
0.00%
2.69%
0.00%
0.00%
2.44%
0.43%
3.84%
0.32%
1.34%

81.92%

25.25%
7.85%
0.00%
1.37%
0.00%
1.79%
0.00%
1.21%
0.00%
0.00%
1.87%
0.00%
0.00%
1.64%
3.79%
0.36%
1.50%
0.00%
0.00%
0.18%
1.23%
2.46%

4.02%
0.32%
0.04%
0.87%
0.24%
0.26%
1.48%
0.77%
0.03%

27.19%
0.24%
0.23%
0.00%
0.05%
0.24%
0.00%
0.00%
0.00%
0.54%
1.12%
0.18%
1.74%
0.00%
0.67%
3.54%



Details (Name of Instrument)

Nedbank SRN 081121
Nedbank SRN 081121
Nedbank SRN 081121
Nedbank SRN 110222
Nedbank SRN 111121
Nedbank SRN 121121
Nedbank SRN 140222
Nedbank SRN 150222
Nedbank SRN 151021
Nedbank SRN 151121
Nedbank SRN 160222
Nedbank SRN 161121
Nedbank SRN 170122
Nedbank SRN 170122
Nedbank SRN 181021
Nedbank SRN 200122
Nedbank SRN 201021
Nedbank SRN 210122
Nedbank SRN 210122
Nedbank SRN 211021
Nedbank SRN 211021
Nedbank SRN 220222
Nedbank SRN 221121
Nedbank SRN 260122
Nedbank SRN 260122
Nedbank SRN 261021
Nedbank SRN 261021
Nedbank SRN 280222
Nedbank SRN 291121

Standard Bank

Standard Bank NCD 221121
Standard Bank Call Account
Standard Bank FRN 011221
Standard Bank NCD 020322
Standard Bank NCD 050522
Standard Bank NCD 100622
Standard Bank NCD 110522
Standard Bank NCD 130922
Standard Bank NCD 140322
Standard Bank NCD 150722
Standard Bank NCD 180722
Standard Bank NCD 190722
Standard Bank NCD 210722
Standard Bank NCD 231221
Standard Bank NCD 240822
Standard Bank NCD 241221
Standard Bank NCD 251021
Standard Bank NCD 251021
Standard Bank NCD 280122
Standard Bank NCD 290422

FirstRand Bank

FirstRand NCD 090522
FirstRand NCD 151121

Portfolio report for month ended 31 December 2021

China Construction Bank

China Construction Bank FRD 180122

Investec
Investec FRN 200222

Local Cash
Local Cash On Call
Absa Call Account

China Construction Bank Call Account

HSBC Call Account
Investec Call Account
Nedbank Call Account
Settlement Account
Settlement Account

Share code Holdings at 30
Sep 2021
SRNO40W 100 000 000
SRNO042V 659 000 000
SRN068B 125 000 000
SRNO71A 0
SRNO71 500 000 000
SRNO60E 400 000 000
SRNO60F 0
SRNO72A 0
SRNO034W 128 000 000
SRNO072 500 000 000
SRNO044U 0
SRNO044T 386 000 000
SRNO0560 0
SRNO034X 0
SRNO56N 485 000 000
SRNO61F 0
SRNO61E 136 000 000
SRNO046T 0
SRNO036X 0
SRNO36W 100 000 000
SRNO046S 200 000 000
SRNO054Q 0
SRNO054P 59 000 000
SRNO51Q 0
SRN043U 0
SRNO51P 115 000 000
SRNO043T 162 000 000
SRNO070B 0
SRNO70A 300 000 000
DVC0462 129 000 000
SCB100 100 000
SSN127 250 000 000
DVCO0365 0
DVC0589 347 000 000
DVC0662 441 000 000
DVC0664 135 000 000
DVC0670 500 000 000
DVC0368 95 000 000
DVCO0383 65 000 000
DVC0385 153 000 000
DVCO0666 0
DVC0389 112 000 000
DVC0631 15 000 000
DVC0669 745 000 000
DVC0632 262 000 000
DVC0344 70 000 000
DVC0343 150 000 000
DVC0636 0
DVC0657 600 000 000
DVC0371 60 000 000
DVC0347 10 000 000
FRD094 470 000 000
IBL142A 0
ABSAO01 0
CCB001 0
HSBCO1 348 000 000
INVBO1 383 000 000
NEDO0O1 33 500 000

SETTLEMENT

-98652037

Holdings at 31
Dec 2021

o oo

500 000 000
0

0

400 000 000
500 000 000
0

0

386 000 000
0

485 000 000
128 000 000
0

136 000 000
0

200 000 000
100 000 000
0

0

59 000 000
0

115 000 000
162 000 000
0

0

300 000 000
0

0

100 000

0

47 000 000
357 000 000
441 000 000
135 000 000
0

95 000 000
88 000 000
198 000 000
800 000 000
131 000 000
0

245 000 000
0

0

0

965 000 000
600 000 000

60 000 000
0

470 000 000

115 000 000

2500 000
150 000 000
920 000 000

7 000 000

0

-87818917

Market Value

o oo

502 957 301
0

0

402 675 616
502 725 356
0

0

388 752 423
0

490 040 678
129 486 111
0

137 321 376
0

202 153 293
101071715
0

0

59 352 383
0

116 115 219
163 608 176
0

0

301 252 282
0

4126 563 650
0

100 297

0

47 328 023
360 997 313
443 769 431
135 826 765
0

95 772 623
89 429 359
201 225 768
807 141 304
133075874
0

246 166 938
0

0

0

965 504 931
600 225 024

60 778 391
60 778 391
0

474 797 283
474 797 283

115847 770
115847 770

997 103 416
1084 920 046
4 803 998
150 458 630
921 428 909
8 120 537
107 972
-87816630
-87816630

% of MV

0.00%
0.00%
0.00%
2.68%
0.00%
0.00%
2.15%
2.68%
0.00%
0.00%
2.07%
0.00%
2.61%
0.69%
0.00%
0.73%
0.00%
1.08%
0.54%
0.00%
0.00%
0.32%
0.00%
0.62%
0.87%
0.00%
0.00%
1.61%
0.00%

21.99%
0.00%
0.00%
0.00%
0.25%
1.92%
2.36%
0.72%
0.00%
0.51%
0.48%
1.07%
4.30%
0.71%
0.00%
1.31%
0.00%
0.00%
0.00%
5.14%
3.20%

0.32%
0.32%
0.00%

2.53%
2.53%

0.62%
0.62%

5.31%
5.78%
0.03%
0.80%
4.91%
0.04%
0.00%
-0.47%
-0.47%
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Details (Name of Instrument) Share code Holdings at 30 Holdings at 31 Market Value % of MV
Sep 2021 Dec 2021
Foreign Assets 20 049 0.00%
Foreign Cash On Call 20 049 0.00%
Bank of New York Mellon BONYO1 19 982 20 032 20 049 0.00%
TOTAL ASSETS: 18 768 004 302 100.00%
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