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Quarterly Disclosure as at 31 December 2023
Previous Quarter Current Quarter

Instrument InstrumentName Holding All-in Market Holding All-in Market % of Fund
Code Value Value
$ millions $ millions
Bonds 366.4 4213 64.36%
UST300424 US TBILL 5.215% 300424 25,000,000 25.21 29,000,000 29.23 4.54%
UST310724 US TBILL 5.327% 310724 16,000,000 16.15 28,800,000 29.04 451%
UST310125 US TBILL 5.49% 310125 16,000,000 16.17 16,000,000 16.15 2.51%
UST311024 US TBILL 5.43% 311024 16,000,000 16.17 16,000,000 16.14 2.50%
UST300425 US TBILL 5.459% 300425 16,000,000 16.15 16,000,000 16.14 2.50%
UST250424 US TBILL 0% 250424 0 0.00 13,150,000 12.93 201%
TII06250 TI 0.625% 150243 12,000,000 11.61 12,000,000 12.63 1.96%
TII150424 T 0.5% 150424 10,043,364 11.99 9,889,560 11.93 1.85%
TIIO1255 T 0.125% 151024 10,000,000 11.56 10,000,000 11.74 1.82%
TII01250427 TI 0.125% 150427 10,600,000 10.54 10,600,000 10.86 1.69%
SBKSJ595 SBKSJ 5.95 310529 6,379,800 6.42 10,827,842 10.84 1.68%
TIO125 TI 0.125% 150132 10,500,000 9.70 10,500,000 10.26 1.59%
TII3875 TIl 3.875% 150429 4,900,000 9.97 4,900,000 10.20 1.58%
UST280324 US TBILL 0% 280324 0 0.00 8,638,014 8.53 1.32%
INVPLN9125 INVPLN 9.125% 060333 5,728,534 7.48 5,700,822 8.18 1.27%
MSPSJ0526 MSPSJ 4.2500% 190526 7,060,668 648 7,026,027 7.21 1.12%
MEITUA028 MEITUA 0% 270428 8,036,774 6.65 8,027,767 6.94 1.08%
CITI3875 CITIGROUP 3.875% 180226 7,546,401 6.49 7,525,616 6.71 1.04%
Positions individually less than 1% of total 177.65 185.60 27.78%
listed securities held by Fund
Cash 92.2 46.5 8.46%
CASH CASH 0 0.00 43,244,433 43.08 7.32%
GBP UNITED KINGDOM POUND 0 0.00 22,957,695 29.27 4.74%
TII06250124 TI 0.625% 150124 11,824,804 15.37 11,679,314 15.40 2.39%
UST290224 US TBILL 0% 290224 0 0.00 13,100,000 12.99 2.02%
UST110124 US TBILL 0% 110124 0 0.00 10,850,000 10.84 1.68%
UST250124 US TBILL 0% 250124 9,100,000 8.95 7,100,000 7.08 1.10%
Positions individually less than 1% of total 67.92 -72.19 (10.79)%
listed securities held by Fund
Commodities 6.1 0.0 0.00%
Positions individually less than 1% of total 6.14 0.00 0.00%
listed securities held by Fund
Equities 166.4 163.0 25.07%
CPUS CANADIAN PACIFIC KANSAS CITY LIMITED 61,501 4.58 84,574 6.70 1.04%
Positions individually less than 1% of total 161.83 156.28 24.04%
listed securities held by Fund
Property 9.4 13.6 2.11%
Positions individually less than 1% of total 9.41 13.59 2.11%
listed securities held by Fund
Totals: 640.6 6443 100.00

Client Service

Email

clientservice@coronation.co.za

e  www.coronation.com




