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1 July 2015 to 31 July 2015

Asset Allocation Summary

Reporting Currency: GBP

J

N

V

VALUATION

UNREALISED GAINS

YIELD

% OF

(as of 31-Jul-15)

(since acquisition to 31-Jul-15)

TOTAL

ASSETS

W

Quantity / Amount

Book Cost

Market Price

Market Value (GBP)

On Assets (GBP)

(%)

Yield (%)

FX Rate

FX Rate

Accrued Interest (GBP)

On Forex (GBP)

(%)

Price Date

67,517,820.38

(2,768,484.93)

0.0

TOTAL

67,415,256.65

(2,739,375.63)

(4.1)

100.0

INVESTMENT PORTFOLIO

102,563.73

(29,109.30)

(0.0)

D

3,028,931.11

2,715.00

0.9

4.5

CASH AND SHORT-MATURITY BONDS

2,301.37

0.00

0.0

CASH

2,726,396.11

0.00

-

4.0

0.00

-

Cardiff University

320898672.0001/GBP Dealing

2,700,666.63 GBP

6-Aug-14

2,700,666.63

4.0

(320898672 -

Dealing

Discretionary)

Cardiff University

320898672.0002/GBP Income

15.74 GBP

6-Aug-14

15.74

0.0

(320898672 -

Income

Discretionary)

Cardiff University

320898672.0003/USD Dealing

40,134.01 USD

1.5608

25,713.74

0.0

(320898672 -

Dealing

6-Aug-14

Discretionary)

SHORT MATURITY BONDS

302,535.00

2,715.00

0.9

0.4

2,301.37

0.00

0.0

Cardiff University

1.75% Volkswagen Financial

300,000.00 GBP

299,820.00 GBP

100.8450 %

302,535.00

2,715.00

0.9

0.4

(320898672 -

Services NV Snr Reg-S 21 Aug

2,301.37

Discretionary)

17 XS0963566921

E

5,718,191.00

(12,075.38)

(0.2)

8.6

BONDS

100,262.36

0.00

0.0

Developed Government Bonds > UK

699,738.04

11,158.01

1.6

1.0

Government Bonds

490.37

0.00

0.0

Cardiff University

3.25% United Kingdom Gilt

613,590.00 GBP

688,580.03 GBP

114.0400 %

699,738.04

11,158.01

1.6

2.57

1.0

(320898672 -

Snr 22 Jan 44 GB00B84Z9V04

490.37

Discretionary)

Long Term S&P: AAA
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J

N

V

VALUATION

UNREALISED GAINS

YIELD

% OF

(as of 31-Jul-15)

(since acquisition to 31-Jul-15)

TOTAL

ASSETS

W

Quantity / Amount

Book Cost

Market Price

Market Value (GBP)

On Assets (GBP)

(%)

Yield (%)

FX Rate

FX Rate

Accrued Interest (GBP)

On Forex (GBP)

(%)

Price Date

Investment Grade Bonds

3,370,253.26

14,800.51

0.4

5.1

90,149.92

0.00

0.0

US CORPORATE BONDS

454,096.78

(479.02)

(0.1)

0.7

10,735.96

0.00

0.0

Cardiff University

5.25% Bank of America Corp

150,000.00 GBP

156,913.50 GBP

104.3140 %

156,471.00

(442.50)

(0.3)

1.82

0.2

(320898672 -

06-09 Nov 16 EMTN

1,776.15

Discretionary)

XS0274375673 Long term

S&P: BBB+

Cardiff University

5.125% Citigroup Inc 03-12

127,000.00 GBP

138,099.80 GBP

108.6640 %

138,003.28

(96.52)

(0.1)

2.41

0.2

(320898672 -

Dec 18 - EMTN - Series 7

4,119.24

Discretionary)

Subord XS0173603969 Long

term S&P: BBB+

Cardiff University

5.556% VRN Rabobk Capital

150,000.00 GBP

159,562.50 GBP

106.4150 %

159,622.50

60.00

0.0

0.2

(320898672 -

Fd.Trust IV 04 - Perpetual Reg-S

4,840.57

Discretionary)

Senior XS0203782551 Long

term S&P: BBB-

UK CORPORATE BONDS

1,412,526.30

8,259.02

0.6

2.2

45,797.20

0.00

0.0

Cardiff University

6.375% Bank of Scotland PLC

140,000.00 GBP

158,296.60 GBP

113.2410 %

158,537.40

240.80

0.2

2.86

0.2

(320898672 -

99-16 Aug 19 - EMTN Subord

8,528.33

Discretionary)

XS0100515336 Long term

S&P: BBB

Cardiff University

6.125% Marks & Spencer PLC

139,000.00 GBP

161,509.66 GBP

116.7750 %

162,317.25

807.59

0.5

3.16

0.2

(320898672 -

06 Dec 21 XS0715454079

5,528.11

Discretionary)

Long term S&P: BBB-

Cardiff University

5.5% Credit Agricole

135,000.00 GBP

158,576.40 GBP

117.3000 %

158,355.00

(221.40)

(0.1)

2.53

0.2

(320898672 -

SA/London 17 Dec 21

4,597.40

Discretionary)

XS0583495188 Long term

S&P: A

Cardiff University

5.625% Hutch Wham Fin UK

100,000.00 GBP

121,119.00 GBP

122.3260 %

122,326.00

1,207.00

1.0

3.24

0.2

(320898672 -

06-24 Nov 26 - Notes Series -B-

3,837.33

Discretionary)

XS0276103156 Long term

S&P: A-

(continued on next page)
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(%)

Price Date

UK CORPORATE BONDS (continued)
Cardiff University

3.375% GlaxoSmithKline

157,000.00 GBP

158,736.42 GBP

102.6600 %

161,176.20

2,439.78

1.5

3.11

0.2

(320898672 -

Capital PLC Snr 20 Dec 27

3,237.32

Discretionary)

XS0866588527 Long term

S&P: A+

Cardiff University

6.125% FRN Aviva PLC 01-14

150,000.00 GBP

163,258.50 GBP

111.2750 %

166,912.50

3,654.00

2.2

0.3

(320898672 -

Nov 36 - Notes Subord

6,519.35

Discretionary)

XS0138717441 Long term

S&P: BBB

Cardiff University

5.453% SSE PLC - EMTN

155,000.00 GBP

155,920.70 GBP

100.4130 %

155,640.15

(280.55)

(0.2)

0.2

(320898672 -

Without Fixed Maturity

7,016.44

Discretionary)

XS0540658688 Long term

S&P: BBB

Cardiff University

5.844% FRN HSBC Bank

140,000.00 GBP

154,350.00 GBP

110.4220 %

154,590.80

240.80

0.2

0.2

(320898672 -

Funding 03 - Reg S -

6,007.31

Discretionary)

Regd.Notes Perp

XS0179407910 Long term

S&P: BBB

Cardiff University

FRN Standard Life PLC Perp

150,000.00 GBP

172,500.00 GBP

115.1140 %

172,671.00

171.00

0.1

0.3

(320898672 -

XS0151267878 Long term

525.61

Discretionary)

S&P: A-

EUROPEAN (EX-UK) CORPORATE BONDS

1,046,600.98

6,640.63

0.6

1.6

19,885.29

0.00

0.0

Cardiff University

3.25% RCI Banque SA Snr

155,000.00 GBP

159,975.50 GBP

103.1630 %

159,902.65

(72.85)

0.0

2.05

0.2

(320898672 -

Reg-S 25 Apr 18

1,335.08

Discretionary)

XS0921284666 Long term

S&P: BBB

Cardiff University

6.75% GECC 08-06 Aug 18 -

100,000.00 GBP

114,379.00 GBP

114.5660 %

114,566.00

187.00

0.2

1.76

0.2

(320898672 -

Global Notes - Reg-S Senior

6,639.04

Discretionary)

XS0381559979 Long term

S&P: AA+

(continued on next page)
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N

V
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UNREALISED GAINS

YIELD

% OF

(as of 31-Jul-15)

(since acquisition to 31-Jul-15)
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FX Rate
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On Forex (GBP)
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Price Date

EUROPEAN (EX-UK) CORPORATE BONDS
(continued)

Cardiff University

5% ENI Finance International

110,000.00 GBP

120,952.70 GBP

110.0750 %

121,082.50

129.80

0.1

1.98

0.2

(320898672 -

SA Snr 27 Jan 19

2,787.67

Discretionary)

BE0119012905 Long term

S&P: A-

Cardiff University

3.5% Daimler AG 06 Jun 19

153,000.00 GBP

162,057.60 GBP

105.7690 %

161,826.57

(231.03)

(0.1)

1.93

0.2

(320898672 -

XS0741965940 Long term

804.71

Discretionary)

S&P: A-

Cardiff University

5.375% ING Bank NV 15 Apr

139,000.00 GBP

160,538.05 GBP

115.8040 %

160,967.56

429.51

0.3

2.38

0.2

(320898672 -

21 XS0618011463 Long term

2,184.22

Discretionary)

S&P: A

Cardiff University

5.289% Telefonica Emisiones

150,000.00 GBP

167,089.50 GBP

113.1770 %

169,765.50

2,676.00

1.6

3.24

0.3

(320898672 -

SAU Snr Reg-S 09 Dec 22

5,086.13

Discretionary)

XS0470740530 Long term

S&P: BBB

Cardiff University

7.625% FRN Deutsche Telekom

110,000.00 GBP

154,968.00 GBP

144.0820 %

158,490.20

3,522.20

2.3

0.2

(320898672 -

International Finance BV Snr 15

1,048.44

Discretionary)

Jun 30 XS0113731433 Long

term S&P: BBB+

ASIA-PACIFIC (EX-JAPAN) CORPORATE BONDS

142,383.00

659.68

0.5

0.2

4,074.16

0.00

0.0

Cardiff University

5.125% National Australia

124,000.00 GBP

141,723.32 GBP

114.8250 %

142,383.00

659.68

0.5

2.57

0.2

(320898672 -

Bank Ltd Snr 09 Dec 21

4,074.16

Discretionary)

XS0472503589 Long term

S&P: AA-

GENERAL INVESTMENT GRADE BONDS

314,646.20

(279.80)

(0.1)

0.5

9,657.31

0.00

0.0

Cardiff University

6.125% Southern Water

140,000.00 GBP

159,482.40 GBP

113.7050 %

159,187.00

(295.40)

(0.2)

2.19

0.2

(320898672 -

Services 09-31 Mar 19 - EMTN

2,866.16

Discretionary)

XS0415065399 Long term

S&P: A-

(continued on next page)
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J

N

V

VALUATION

UNREALISED GAINS

YIELD

% OF

(as of 31-Jul-15)

(since acquisition to 31-Jul-15)

TOTAL

ASSETS

W

Quantity / Amount
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Market Value (GBP)
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(%)

Yield (%)

FX Rate

FX Rate

Accrued Interest (GBP)

On Forex (GBP)

(%)

Price Date

GENERAL INVESTMENT GRADE BONDS (continued)
Cardiff University

6.375% ASIF I 00-05 Oct 20

130,000.00 GBP

155,443.60 GBP

119.5840 %

155,459.20

15.60

0.0

2.32

0.2

(320898672 -

EMTN XS0118356780 Long

6,791.15

Discretionary)

term S&P: A+

High Yield and Emerging Market Bonds >

1,648,199.70

(38,033.90)

(2.3)

2.5

Developed Market High Yield Bonds

9,622.07

0.00

0.0

Cardiff University

7.125% Heathrow Finance PLC

150,000.00 GBP

160,501.50 GBP

106.9100 %

160,365.00

(136.50)

(0.1)

2.66

0.2

(320898672 -

01 Mar 17 XS0555678597

4,423.44

Discretionary)

Cardiff University

5.5% Tesco PLC 02-13 Dec 19

150,000.00 GBP

160,924.50 GBP

107.9770 %

161,965.50

1,041.00

0.6

3.49

0.2

(320898672 -

- EMTN XS0159013068 Long

5,198.63

Discretionary)

term S&P: BB+

Cardiff University

Neuberger Berman High Yield

138,980.00

1,364,807.60 GBP

9.5400 GBP

1,325,869.20

(38,938.40)

(2.9)

2.0

(320898672 -

Bond Fund Shs -I2- (GBP)

Discretionary)

/CshDist IE00B8KDTL88

F

47,951,587.74

(2,599,991.52)

(5.1)

71.0

EQUITIES

(29,109.30)

(0.1)

Developed Market Equities

43,370,571.99

(2,233,663.25)

(4.9)

64.2

(29,109.30)

(0.1)

NORTH AMERICA EQUITIES - LARGE CAP

7,561,430.05

(62,169.86)

(0.8)

11.2

0.00

0.0

Cardiff University

JPMorgan Fund ICVC - US

1,637,960.00

3,490,428.99 GBP

2.1170 GBP

3,467,561.32

(22,867.67)

(0.7)

5.1

(320898672 -

Equity Income Fund Shs -C-

Discretionary)

(GBP) /Dist GB00B3FJQ599

Cardiff University

Vanguard S&P 500 UCITS ETF

159,310.00

4,133,170.92 GBP

25.6975 GBP

4,093,868.73

(39,302.19)

(1.0)

6.1

(320898672 -

IE00B3XXRP09

Discretionary)

(continued on next page)
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VALUATION
(as of 31-Jul-15)

Quantity / Amount

NORTH AMERICA EQUITIES - MID/SMALL CAP

Cardiff University

Findlay Park Funds PLC -

32,640.00

(320898672 -

America Fund (USD) /CshDist

Discretionary)

IE0002458671

UK EQUITIES

Cardiff University

Aberdeen Asset Mgmt PLC

169,900.00

(320898672 -

GB0000031285

Discretionary)

Cardiff University

BP PLC GB0007980591

436,200.00

(320898672 -

Discretionary)

Cardiff University

BT Group PLC GB0030913577

228,760.00

(320898672 -

Discretionary)

Cardiff University

Capita Group PLC

56,720.00

(320898672 -

GB00B23K0M20

Discretionary)

Cardiff University

Diageo PLC GB0002374006

74,860.00

(320898672 -

Discretionary)

Cardiff University

GlaxoSmithKline PLC

169,770.00

(320898672 -

GB0009252882

Discretionary)

Cardiff University

Halma PLC GB0004052071

97,100.00

(320898672 -

Discretionary)

Cardiff University

HSBC Holdings PLC

544,700.00

(320898672 -

GB0005405286

Discretionary)

(continued on next page)

PAGE 9 OF 38



[bookmark: 7]CARDIFF UNI LTF - 320898672 - INVESTMENT PORTFOLIO DISCRETIONARY

1 July 2015 to 31 July 2015

Asset Allocation Summary

Reporting Currency: GBP

(continued)

VALUATION
(as of 31-Jul-15)

Quantity / Amount

UK EQUITIES (continued)
Cardiff University

IMI PLC GB00BGLP8L22

58,900.00

(320898672 -

Discretionary)

Cardiff University

Legal & General Group PLC

338,160.00

(320898672 -

GB0005603997

Discretionary)

Cardiff University

Lloyds Banking Group PLC

1,004,220.00

(320898672 -

GB0008706128

Discretionary)

Cardiff University

National Grid PLC

186,360.00

(320898672 -

GB00B08SNH34

Discretionary)

Cardiff University

Old Mutual Investment Funds

665,000.00

(320898672 -

Series I - UK Mid Cap Fund

Discretionary)

-U2- (GBP) / Dist

GB00BHBX8P70

Cardiff University

Prudential PLC GB0007099541

80,980.00

(320898672 -

Discretionary)

Cardiff University

RELX PLC GB00B2B0DG97

71,290.00

(320898672 -

Discretionary)

Cardiff University

Rio Tinto PLC GB0007188757

44,210.00

(320898672 -

Discretionary)

Cardiff University

SABMil er PLC GB0004835483

19,270.00

(320898672 -

Discretionary)

Cardiff University

Sainsbury (J) PLC

279,100.00

(320898672 -

GB00B019KW72

Discretionary)

(continued on next page)
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VALUATION
(as of 31-Jul-15)

Quantity / Amount

UK EQUITIES (continued)
Cardiff University

SSE PLC GB0007908733

63,950.00

(320898672 -

Discretionary)

Cardiff University

Standard Chartered PLC

67,130.00

(320898672 -

GB0004082847

Discretionary)

Cardiff University

Unilever PLC GB00B10RZP78

33,390.00

(320898672 -

Discretionary)

Cardiff University

Vanguard FTSE 100 UCITS ETF

67,710.00

(320898672 -

IE00B810Q511

Discretionary)

Cardiff University

Vodafone Group PLC

684,850.00

(320898672 -

GB00BH4HKS39

Discretionary)

Cardiff University

Weir Group PLC/The

37,100.00

(320898672 -

GB0009465807

Discretionary)

Cardiff University

Wood Group (John) PLC

98,110.00

(320898672 -

GB00B5N0P849

Discretionary)

Cardiff University

WPP PLC JE00B8KF9B49

60,690.00

(320898672 -

Discretionary)

EUROPEAN (EX-UK) EQUITIES

Cardiff University

Royal Dutch Shell PLC-B Shs

158,430.00

(320898672 -

GB00B03MM408

Discretionary)

(continued on next page)
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VALUATION
(as of 31-Jul-15)

Quantity / Amount

JAPANESE EQUITIES

Cardiff University

Schroder Tokyo Fund -L- (GBP)

1,159,250.00

(320898672 -

/ Dist GB00BDD2J846

Discretionary)

DEVELOPED ASIA (EX-JAPAN) EQUITIES

Cardiff University

BHP Billiton PLC

97,300.00

(320898672 -

GB0000566504

Discretionary)

Emerging Markets Equity

ASIAN EMERGING EQUITIES

Cardiff University

First State Investments ICVC -

1,186,760.00

(320898672 -

Asia Pacific Leaders Fund -B-

Discretionary)

(GBP) /CshDist GB00B57S0V20

GENERAL EMERGING MARKET EQUITIES

Cardiff University

Lazard Global Active Fds PLC -

2,733,740.00

(320898672 -

Emerging Market Equity Fd Shs

Discretionary)

-S- (GBP) / CstDist

IE00B8WQPR38

G ALTERNATIVES > Real Estate > Developed Private

Real Estate

Cardiff University

M&G Property Portfolio Shs -I-

114,480.00

(320898672 -

(GBP) /Dist GB00B89X8P64

Discretionary)

Cardiff University

Property Income Trust For

2,129,471.89

(320898672 -

Charities/Fund-(GBP) /Dist

Discretionary)

GB00B0517P11

(continued on next page)
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Quantity / Amount

H MULTI ASSET CLASS AND OTHER

INVESTMENTS
Cardiff University

Henderson Asian Dividend

4,417,790.00

(320898672 -

Income Unit Trust -G- (GBP) /

Discretionary)

Dist GB00BFDTFR03

Cardiff University

Henderson UK Property -G- Net

2,505,550.00

(320898672 -

- (GBP) / Dist GB00BP46GJ95

Discretionary)

Cardiff University

Jupiter European Fund -Z-

213,580.00

(320898672 -

(GBP) /CshDist

Discretionary)

GB00BQXWPY34

Cardiff University

Old Mutual Investment Funds

469,050.00

(320898672 -

Series I - UK Mid Cap Fund -R-

Discretionary)

(GBP) / Dist GB00B8FC6L92
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