
Top 10 Counterparty Holdings

Counterparty Principal
% of Total 

Holding

WAM 

(Days)
WAYield WADefault

1. Dmadf £36,500,000 32.30% 25 0.00% 0.001%

2. HSBC £7,000,000 6.19% 1 0.03% 0.000%

3. National Westminster Bank £7,000,000 6.19% 183 0.11% 0.047%

4. Bank of Scotland £7,000,000 6.19% 1 0.01% 0.000%

5. Standard Chartered Bank £7,000,000 6.19% 1 0.10% 0.000%

6. Lloyds Bank £7,000,000 6.19% 1 0.10% 0.000%

7. Santander UK plc £6,500,000 5.75% 1 0.58% 0.000%

8. Flintshire County Borough Council £5,000,000 4.42% 54 0.03% 0.002%

9. Newport City Council £5,000,000 4.42% 19 0.05% 0.001%

10. Black Rock £5,000,000 4.42% 1 0.01% 0.000%
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