SUMMARY OF PENSION FUND ASSETS AS AT 31 OCTOBER, 2019

RSA FUNDS TOTAL PENSION FUND
ASSET CLASS EXISTING SCHEMES CPFAs RSAFUNDI | RSAFUNDII | RSA FUND IIl | RSA FUND IV TolT:lAJ','\”'DSSA ASSETS

N' Million N' Million N' Million N' Million N' Million N' Million N' Million N' Million Weight %
Domestic Ordinary Shares 68,462.45 27,430.06 1,097.90 310,722.55 63,058.69 4,903.73 379,782.87 475,675.38 4.85
Foreign Ordinary Shares 99.67 66,885.51 0.00 0.00 0.00 0.00 0.00 66,985.18 0.68
FGN Securities: 687,593.85 631,288.37 12,595.79 3,078,993.37 1,935,668.35 564,192.34 5,591,449.85 6,910,332.07 70.43
FGN Bonds 378,252.69 517,937.92 3,577.48 2,059,893.11 1,305,595.99 313,219.47 3,682,286.05 4,578,476.67 46.66
Treasury Bills 306,677.67 112,849.19 8,982.73 955,956.77 607,325.35 247,684.26 1,819,949.11 2,239,475.96 22.82
Agency Bonds (NMRC & FMBN) 0.00 392.97 0.00 2,906.91 1,733.02 367.79 5,007.71 5,400.68 0.06
Sukuk Bonds 2,480.38 108.29 35.58 52,089.70 14,000.83 2,417.03 68,543.13 71,131.81 0.72
Green Bonds 183.11 0.00 0.00 8,146.89 7,013.16 503.79 15,663.84 15,846.95 0.16
State Govt. Securities 13,303.44 14,236.25 321.14 64,565.18 24,685.69 10,100.87 99,672.88 127,212.58 1.30
Corporate Debt Securities 50,972.28 237,177.46 1,507.08 212,755.69 87,670.17 48,749.61 350,682.54 638,832.28 6.51
Corporate Bonds 50,865.66 237,177.46 1,363.19 183,468.80 77,261.74 46,347.34 308,441.08 596,484.19 6.08
Corporate Infrastructure Bonds 106.62 0.00 0.00 7,627.63 3989.94 624.68 12,242.24 12,348.86 0.13
Corporate Green Bonds 0.00 0.00 143.89 21,659.26 6,418.49 1,777.59 29,999.22 29,999.22 0.31
Supra-National Bonds 0.00 732.73 0.00 1,670.76 373.10 1,292.23 3,336.08 4,068.81 0.04
Local Money Market Securities: 134,858.26 62,965.91 3,924.23 510,270.92 311,358.65 127,553.83 953,107.62 1,150,931.80 11.73
Banks 134,858.26 62,965.91 3,267.05 452,398.21 280,844.96 118,738.77 855,248.99 1,053,073.17 10.73
Commercial Papers 0.00 0.00 657.18 57,872.70 30,513.69 8,815.06 97,858.63 97,858.63 1.00
Foreign Money Market Securities 0.00 4,915.62 0.00 0.00 0.00 0.00 0.00 4,915.62 0.05
Mutual Funds: 1,348.84 10,865.09 4.53 10,570.04 755.46 20.63 11,350.66 23,564.59 0.24
Open/Close-End Funds 1,348.84 3,054.21 4.53 6,664.40 597.81 20.63 7,287.37 11,690.42 0.12
Reits 0.00 7,810.88 0.00 3,905.64 157.65 0.00 4,063.30 11,874.17 0.12
Real Estate Properties 130,427.53 113,170.62 0.00 0.00 0.00 0.00 0.00 243,598.15 2.48
Private Equity Fund 274.12 12,594.14 0.00 19,700.54 0.00 0.00 19,700.54 32,568.81 0.33
Infrastructure Fund 650.04 6,902.74 457.09 29,586.65 0.00 0.00 30,043.75 37,596.52 0.38
Cash & Other Assets 10,445.29 21,822.21 859.86 27,155.08 13,808.46 21,217.45 63,040.85 95,308.36 0.97
Total Assets Value 1,098,435.78 1,210,986.72 20,767.63 4,265,990.78 2,437,378.57 778,030.68 7,502,167.65 9,811,590.15 100.00

**Note: These figures are based on unaudited valuation report as at 31 October, 2019




