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Average Credit Score R 417 . .

Average Credit Rating A AA- All Arlingclose Clients

Average Credit Score [lime-weighted) 109 3.86

Average Credit Bating [tirme-weighted) AhA AA- A

Murnber of Counterparties | Funds & 12 12 1%

Proportion E xposed to Bail-in Bz =324 =24 mEBank Unsecured
= Fund Unsecured
mEBank Secured

Froportion &vailable within 7 davs 37 4352 4232 m Government

Proportion Asailable within 100 days 4 (574 B5 Corporate/RP

Average Davs to katurity 107 50 29 = Strategic Funds
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Hotes

+ Unless otherwise stated, all measures relate to internally managed
investments only, i.e. excluding external pooled funds.

+ Averages within a portfolio are weighted by size of investment, but
averages across authorities are not weighted.

+ Credit scores are calculated as AAA =1, AA+ = 2, etc.

Total Investments - Total Return 3.022% 1.34% 1435

= Volatility is the standard deviation of weekly total returns,
annualised.




