Appendix 2
Southampton Benchmarking Scores 315 March 2024
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TOTAL INVESTMENTS

£33 6m  #64.2m £62 Bm

Security
Auverage Credit Score 452 495 4.82

i Auerage Credit Prating B B B All Arlingclose Clients

7 Auerage Credit Score [time-weighted) 108 472 4.70

i Auverage Credit Fating (fime-weighted) AAA P B

: Mumber of Counterparties { Fundzs 1 12 1
Proportion Exposed ta Bail-in S92 G4 Bl B Eank Unsecured

7 B Fund Unsecured

: Liquidity ® Bank Secured

| Proportion fuwailable within 7 days 23 445 L1 B GovErnmant
Froportion Awailable within 100 days 23 BEz: BEx Lomorate/RP

: Auerage Days ta Maturity 44 L] k] = strategic Funds

| Awerage Days to Mest Rate Reset a2 # 44 1%

| Strategic: Fund Yolatility 124 2.4% I Nates

[l « Unless otherwize stated, all measures relate to intermally managed investments only, i.e. excluding

| Internal Investment Feturn 5,27 5,155 517 external pasled funds.

_|BashPlus Funds - Income Return ) SIS R = Averages within a portfolio are weighted by size of investment, but averages across authaorities are not
Strategic Funds - Income Return 4983 [ | 507X weighted.

Cazh Plus Funds - Capital Gainlloss
Strategic Funds - Capital Gainllozs

Total Investments - Total Return

-2A0x
2.18%

4.59%

« Pooled fund returns are 1-year to the end of the quarter.

= Credit scores ares calculated as A8a = 1, A4+ = 2, et




