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Holding Security description

UK Index Linked Government Bonds
381,000 TREASURY
1/8% I/L Stock 22/03/2024

Overseas Index Linked Govt Bonds
569,000 USA TREASURY NOTES
0.25% TIPS 15/01/2025

UK Investment Grade Bonds
225,000 EDP FINANCE BV
6.625% EMTN 9/08/2017
600,000 RABOBANK NEDERLAND
3.25% MTN 1/11/2017
540,000 TOTAL CAPITAL SA
4.25% Gtd EMTN 8/12/2017
250,000 REED ELSEVIER INVESTMENTS PLC
7% Gtd MTN 11/12/2017
300,000 BAYERAG
5.625% MTN 23/05/2018
150,000 HEATHROW FUNDING LTD
6.25% EMTN 10/09/2018

UK High Yield Bonds

266,000 PARAGON GROUP OF COMPANIES
7.25% Notes 9/09/2026
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UK High Yield Bonds (cont.)
180,000 BARCLAYS BANK PLC
14% Var 15/06/Perp-19

Overseas High Yield Bonds
47,100 CAPITAL GROUP
Global High Inc Opps Zgd
4,000 MUZINICH FUNDS
Global Tactical Credit (GBP)
62,870 SQN ASSET FINANCE INCOME FUND
NPV Ordinary Shares
492,153 SQN ASSET FINANCE INCOME FUND
NPV Ord C Shares

Overseas Convertible Bonds
69,558 POLAR CAPITAL FUND
Gbl Convertible S Inc

Emerging Market Credit Bonds
1,858 ASHMORE SICAV
Emerg Mkts Short Dur Z2 Inc

UK Investment Companies
200,000 CAPITA FINANCIAL MGRS
Miton UK Multi Cap Income B
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UK Investment Companies (cont.)
10,717.9226 HERONBRIDGE (JSY)
UK Equity A Units
63,892 VANGUARD INVESTMENTS
FTSE All Share Index Inc

Private Equity Stock
56,000 PRINCESS PRIVATE EQUITY HLDGS
EURO0.001 Ordinary Shares

North American Investments
54,180 PERSHING SQUARE HOLDINGS LTD
NPV Shares
8,592 SPDR SERIES TRUST
S&P 500 ETF (GBP)

European Investments
53,832 ISHARES II PLC
FTSE MIB UCITS ETF (Inc)
148,500 JUPITER EURO OPPS TRUST PLC
1p Ordinary Shares
26,420 TAG IMMOBILIEN AG
NPV Shares
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Japanese Investments
37,000 BAILLIE GIFFORD & CO LTD
Japanese B Inc
369,464 CC JAPAN INC & GRWTH TRUST PLC
1p Ordinary Shares
88,650 COUPLAND CARDIFF FUNDS
Jpn Inc & Growth S Inc (USD)
151,500 COUPLAND CARDIFF FUNDS
Japan Alpha | Inc (JPY)
120,800 CREDIT SUISSE
671 Nikkei 400 Accel (172.2%)
699,000 CREDIT SUISSE
785 Nikkei Accel (154%) EIS
6,667 ISHARESV PLC
MSCI Japan Monthly GBP Hgd

Asia Pacific Investments
3,707.7200 PRUSIK INV MGMT UCITS
Asian Equity Inc U Unhdg (GBP)
419,449.8900 SCHRODER INVESTMENT MGMT
Asian Income L Inc
137,900 STEWART INVESTORS
Asia Pacific Leaders B Acc
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Emerging Market Investments
148,110 MACAU PROPERTY OPPORTUNITIES
USDO0.01 Ordinary Shares

Global Investments
211,718 CREDIT SUISSE
812 Gbl Consolation Auto (17%)
119,305 CREDIT SUISSE
804 Global Autocall (21.25%)
57,415 GOLDMAN SACHS
Equity Risk Prem Lg/Shrt Z 3XS
389,470 LAZARD FUND MGRS (IRE)
Gbl Listed Infrastructure Eqty

Global Equity Long/Short
130,502  CAPITA FINANCIAL MGRS
Odey Absolute Return | Acc

Infrastructure Funds
412,930 GCP INFRASTRUCTURE INV LTD
1p Ordinary Shares
506,500 SEQUOIA ECONOMIC INFRASTRUCT
Shares
202,600 SEQUOIA ECONOMIC INFRASTRUCT
NPV C Shares
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Property Funds
1,842,749.1400 MAYFAIR CAPITAL INVEST MGMT
Property Inc Trust For Charity

Property Closed Ended Funds
210,000 TARGET HEALTHCARE REIT LTD
NPV Ordinary Shares
436,363 TRITAX BIG BOX REIT PLC
1p Ordinary Shares
270,000 UK COMMERCIAL PROPERTY TRUST
25p Ordinary Shares

Commodities (Non-Cyclical)
67,870 SWEDISH EXPORT CREDIT
Elements ETN Lkd RICI

Cash
£ Capital A/c

Total for Portfolio
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