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Portfolio Figures

Weighted Average Maturity 44 days
Weighted Average Life 63 days

Net Asset Value EUR

Net Yield 3.92% (7 days)

Maturity Breakdown (Days)

>1/FRN 0.00%

0-90 73.34%

90-180 18.89%

180-360 7.77%

>360 0.00%

Credit Profile

AAA 2.49%

AA 42.86%

A 51.99%

BBB 0.00%

BB 0.00%

B 0.00%

Not Rated 2.66%

Portfolio Average Rating AA

Top 10 Holdings

Security Name Security ID Weight Country Maturity Asset Type Counterparty

CREDIT AGRICOLE CORPORATE AND INVE 7.37% France 22/04/2024 Timedeposit ACAFP

DEUTSCHE BANK AG EURO 6.76% Germany 22/04/2024 Timedeposit DB

SKANDINAVISKA ENSKILDA BANKEN AB E 5.81% Sweden 22/04/2024 Timedeposit SEB

KBC BANK (LONDON BRANCH) EURO 2.46% Belgium 22/04/2024 Timedeposit KBC

BELGIUM (KINGDOM OF) BE0000332412 1.05% Belgium 22/06/2024 Government bond BELG

AGRICULTURAL BANK OF CHINA LTD RegS XS2796502479 1.02% China 26/04/2024 Corporate bond AGRBK

NRW BANK XS2802595863 0.82% Germany 24/04/2024 Corporate bond NRWBK

KUNTARAHOITUS OYJ XS2800710217 0.82% Finland 26/04/2024 Corporate bond KUNTA

BNG BANK NV XS2806394271 0.82% Netherlands 30/04/2024 Corporate bond BNG

BANK OF CHINA (LONDON BRANCH) XS2801114062 0.82% China 08/05/2024 Corporate bond BCHINA
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