Appendix 2
Southampton Benchmarking Scores 315 March 2020
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TOTAL INYESTMENTS EG0.6m EBD 4m EB4 5m
Security
Auerage Credit Score 3.8 426 403
Average Credit Fating Abe Afi- Al All Arlingclose Clients
Awerage Credit Score [time-weighted) 1.04 422 394
Auerage Credit Fating [time-weighted) AAA AA- A
Mumber of Counterparties { Funds 14 15 14
Froportion Exposed to Bail-in At B2 BE ® Eank Unsecured
B Fund Unsecured
Liquidity H Eank Secured
Froportion Awailable within 7 days Bl Bl 433 = Governme nt
FProportion Suailable within 100 days Bl BT TO Corporate/RP
Ayerage Days o Maturity 0 52 20 " strategic Funds
MarketRisks
Auerage Days to Mext Rate Reset 114 ] 448 Hotes
Strateqgic Fund Waolatility 1.8 4.0 TEX
= Unless otherwize stated, all measurss relate to internally managed
investments anly, i.e. excluding external pooled funds.

= &verages within a portfolio are weighted by size of investment, but averages
across authorities ars not weighted.

= Credit scores are calculated as Asa = 1, Ad+ =2, sto.

Total Investments - Total Return 0753 -032H -0 34

All External Funds - Income Only Return 423 3B 3T « valatility is the standard deviation of weekly total retumns, annualised.
All External Funds - Capital GainsfLosses S3ETH -BEE STE2




