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CAPITAL MARKETS

1/14/2020

63.9bn

61.2bn

62.9bn

* with one day lag due to delay from external managers” data

Internal

External

35.7bn

3.83%

=1 _tenus us

Investment Universe Exposure Exposure by Maturity

Portfolio Allocation Exposure DVO1 Duration  Yield BM DVO1 BM Dur % Dur BM Yield

Income 55.9% 35700746649 34,012,674 948  3.83% 11,696,686 3.28 289%  1.81%  70bn Zeen

Liquidity 255%  16,296573.061 5,090,145 312 347% 2379300 146 214%  161%

Short Liquidity 15.2% 9,682,125,583 155,122 0.16 2.94% 1,413,590 146 11%  161% 198

Strategic/MSV 3.0% 1,928,367.255 0 0.00% 60bn _ son BBPTBO Epy b spn
Diversifying Assets 0.5% 288,943,092 7,259 025 1.04% S — = I I 7 I
Total 100.0%  63,896,755,641 39,265,200 6.13 3.48% 15,489,576 2.51 244% 1.73% Nov 2019 Jan 2020 2019 2020 2021 2022 2023 2024 2025 2026

Income Portfolio

Total Fixed Income by Security Type

Page Level Filter

Type Allocation  Exposure Type Allocation  Exposure Dwo1 Duration  Yield Type Allocation  Exposure DV Duration | Yield Type
Government Bonds 80.0% 40352468734 Government Bonds 76.3% 27255729976 31816394 11.67 3.69% Government Bonds | 85.1% 22006738808 5158383 233 3.32% ABS
Credit 5.9% 3.663,803,662 Credit 10.1% 3,592,044,870 1,638,457 4.56 4.49% Credit | 0.3% 71,758,792 1,223 017  2.46% Credit
Short Credit 5.6% 3433335327 Short Credit 0.2% 53,626,786 1331 0.25 5.28% Short Credit | 13.0% 3,379,708, 541 85438 0.25 3.10% Global Bonds
Global Bonds 4.6% 2.837171,085 Global Bonds 1.9% 2,837,171,085 81,233 0.29 4.02% MMF | % 430,492 504 223 0.01 2.28% Eeimimma Barek
ABS 628,945,956 AR 4.6% 1,638,945,956 165,468 1.01 4.58% Total | 100.0% 25,978,698,644 5,245,267 2.02 3.27T% HY
MMF 458207 438 MMF 0.1% 27,714,934 5 0.00 2.95% MES
MES 247949 641 MES 0.7% 247,949 641 204,894 8.27 £.39% MIMF
HY 110,758,899 HY 0.3% 110,758,899 34441 311 11.04% Short Credit
Derivatives -0.1% -63,195,509 Derivatives -0.2% 63,195,509 70,351 596 -12.35%
Total 100.0% 61,679,445,293 Total 100.0% 35,700,746,649 34,012,674 9.48  3.83%
< >
Liquidity and Short Liquidity Portfolio Expos... il Liquidity and Short Liquidity Duration
I'?":'E Allacation | Exposure @ Duration @EM Duration “en @ Duration @BM Duration
Credit | 0.1% 310,392 .
Equity/Cther | 13%  3mrze0 T WWW\(\A
PE/RE | s7e% 167285535 30bn 2
PMA Multi Asset | 40.7% 117,589,385 -
Total | 100.0% 288,943,002 - N T



Global Cash

Balance by Company

Co.. Company Avg Avai.. ™
1107 MICROSOFT CHINA C.. §193,596,0...
2080  CM10 MM (Ching) Inv. ...  $125,814,5...
2025 CM13 Mokia Telecom Lid £33 545305
1325 Beijing Linkedin InfoTech $17,522,705
1326  Beijing LingYin Info Tech £13,885,509
1541 MS GLOBAL FINAMCE ... 257852831
1942  China Shanghai Zizhu 3917394
1978 China Gaming Eguipm... £2,327.114
2083 CM23 Mokia Comm(sh... £2,030,959
1010 MICROSOFT £487.916
1291 MICROSOFT REGIOMA... £122,937
1971 MS OpenTech China %3217
To... $403,382,...

Chile Italy
South Africa
Korea, Repu..

Australia

Canada

United...

India

DZD
s6D'=>
JPY
ZAR
KRW
AUD
CAD
GBP
CNY
INR

China

3alance by Currency

United Kingdom

UsD

EUR

P7 Avg Global Cash

$0.5bn

$dbn

$3bn
Jan 2018 Feb 2018

Mar
2018

P7 Avg Restricted Cash

$0.5bn

Apr201&  May

2018

Jun 2018 Jul 2018 Aug Sep
2018 2018

P7 Avg Sub Cash

$1M

Oct 2018 Now Dec
2018 2018

Global Cash

Jan 2019

$2.0bn

£1.5bn

£1.0bn

Jan 2018 Feb
2018

WMar
2018

Apr May
2018 2018

Jun 2018 Jul 2018 Aug Sep
2018 2018

Oct 2018 Mow Dec
2018 2018

Restricted Cash

Jan 2019

82000

S0M

Unrestricted Sub Cash (excl. Captives)

Jan 2018 Feb
2018

Mar
2018

Apr May
2018 2018

Jun 2018 Jul 2018 Aug Sep

2018 2018

Oct 2018 Now Dec
2018 2018

Jan 2019




(3 Ask a question about your data

Balance by Country

Egypt

Hang Kang
Jdapan
Korea, Republic af

Australiz
ustralia United Kingdom

Canada

United Stales

India

China

Dividends Payment

Payment Type @ Cash © Cash/ Future @IHCC @ IHCC/ Future

600M
4000

200M

SvII-IIII-_ H -

Jan 2018 Jul 2018 Jan 2019

Open Accounts by Date Online Banking Activity

— &ccess Type #Tickets
1800 Other 882
MNew User Request 734
1600 Entitlement Change 563
Delete User 958
Total 3137
1400

1200 1{;

2016 2m7 2018 2019

=]
=]
wn

Wire category (USD) Reason Mot Reporting

Category @BuyBack @ Cash Con @ Dividend/... @FX @ Intercomp... @Investment... @ Tax Payme..,

£2.88M (15.1%)

55.15M (26.99%)

In process $10.91M (57.14%)




X

=¥ show exposure by country in filled map

92020 Tomiome 2020 HERE. & 2020 Mscrosoft Corporation jerms

¥ Filters (including highlights) from the source page have been applied.
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