SUMMARY OF PENSION FUND ASSETS AS AT 31 MAY, 2020

RSA FUNDS
EXISTING SCHEMES CPFAs rRsAFUND I | rsarunp i | Rsaruno i | Rsarunp v | rRsaFunpy | TOTAL - RSA rom Zgg;'TOSN o
ASSET CLASS FUNDS

N' Million N' Million N' Million N' Million N' Million N' Million N' Million N' Million N' Million Weight %
Domestic Ordinary Shares 72,305.41 26,392.73 2,758.72 345,454.17 76,714.06 6,567.47 0.00 431,494.42 530,192.56 4.91
Foreign Ordinary Shares 141.97 68,693.21 0.00 0.00 0.00 0.00 0.00 0.00 68,835.18 0.64
FGN Securities: 661,471.32 698,475.92 12,983.18 3,190,802.47 2,058,640.96 582,224.97 6.13 5,844,657.69 7,204,604.93 66.74
FGN Bonds 531,827.73 669,362.16 7,777.12 2,615,638.31 1,685,317.32 471,730.84 0.83 4,780,464.42 5,981,654.31 55.41
Treasury Bills 125,679.96 27,666.15 5,171.65 503,662.93 346,215.39 104,253.25 5.29 959,308.50 1,112,654.61 10.31
Agency Bonds (NMRC & FMBN) 0.00 412.58 0.00 8,481.70 1,732.16 734.78 0.00 10,948.64 11,361.22 0.11
Sukuk Bonds 3,634.21 130.37 34.41 57,477.19 18,535.16 4,844.87 0.00 80,891.63 84,656.21 0.78
Green Bonds 329.42 904.67 0.00 5,542.34 6,840.93 661.23 0.00 13,044.50 14,278.59 0.13
State Govt. Securities 16,589.32 18,680.17 526.52 73,263.35 33,491.48 12,066.84 0.00 119,348.19 154,617.68 1.43
Corporate Debt Securities 63,468.36 241,257.04 2,928.86 261,347.94 125,748.13 64,080.43 0.00 454,105.36 758,830.77 7.03
Corporate Bonds 61,938.65 241,257.04 2,783.69 224,519.34 115,910.41 61,066.28 0.00 404,279.72 707,475.41 6.55
Corporate Infrastructure Bonds 1,529.71 0.00] 0.00 14,672.61 4,821.00 1,217.71 0.00 20,711.32 22,241.03 0.21
Corporate Green Bonds = 0.00 145.17 22,155.98 5,016.72 1,796.45 0.00 29,114.32 29,114.32 0.27
Supra-National Bonds 0.00 492.72 0.00 1,123.41 250.88 869.00 0.00 2,243.30 2,736.01 0.03
Local Money Market Securities: 180,402.02 85,617.14 4,476.37 675,924.41 481,992.50 159,732.44 16.06 1,322,141.77 1,588,160.93 14.71
Bank Placement 162,610.04 85,617.14 3,033.86 600,165.62 404,875.06 132,356.33 16.06 1,140,446.93 1,388,674.11 12.86
Commercial Papers 17,791.97 0.00 1,442.51 75,758.79 77,117.44 27,376.11 0.00 181,694.85 199,486.82 1.85
Foreign Money Market Securities 0.00 8,725.23 0.00 0.00 0.00 0.00 0.00 0.00 8,725.23 0.08
Mutual Funds: 2,653.30 24,851.01 134.95 9,501.23 964.54 177.41 0.00 10,778.13 38,282.43 0.35
Open/Close-End Funds 2,434.29 15,207.93 118.26 6,742.58 886.85 167.91 0.00 7,915.60 25,557.82 0.24
Reits 219.01 9,643.08 16.69 2,758.65 77.68 9.50 0.00 2,862.53 12,724.61 0.12
Real Estate Properties 114,188.90 105,158.50 0.00 0.00 0.00 0.00 0.00 0.00 219,347.40 2.03
Private Equity Fund 131.51 13,361.86 0.00 17,789.89 0.00 0.00 0.00 17,789.89 31,283.26 0.29
Infrastructure Fund 1,417.85 8,510.57 654.89 44,464.22 207.78 0.00 0.00 45,326.89 55,255.31 0.51
Cash & Other Assets 18,173.04 12,038.62 1,040.69 53,420.42 31,162.33 19,113.88 2.61 104,739.94 134,951.59 1.25
Total Assets Value 1,130,942.98 1,312,254.71 25,504.17 4,673,091.50 2,809,172.66 844,832.44 24.80 8,352,625.58 10,795,823.27 100.00

**NOTE: These figures are based on unaudited valuation report as at 31 May, 2020

TOTAL RSA REGISTRATIONS AS AT 31 MAY, 2020

9,016,324

Defination of Terms:
EXISTING SCHEMES: Approved Existing Schemes are Pension schemes existing prior to the
introduction of the Contributory Pension Scheme (CPS) in June, 2004 and were approved to continue

as AES. Membership of this fund is restricted to employees of that specific organisation.

CPFAs: These are Pension schemes in the private sector existing prior to the introduction of CPS
and were licensed to operate as Closed Pension Fund Administrators and membership of this fund is
restricted to employees of that specific organisation.

RSA FUND [: Retirement Savings Account Fund | (An Active Contributor who is below 50 yrs of age
and chooses for his contribution to be invested in this fund)

RSA FUND II: Retirement Savings Account Fund Il (default fund for all Active Contributors who are

below 50 yrs of age )

RSA FUND lII: Retirement Savings Account Fund IlI (default fund for all Active Contributors who are

50 yrs and above )

RSA FUND IV: Retirement Savings Account Fund IV (Fund for Retirees only)
RSA FUND V: Micro Pension Fund is for the informal sector and employees of organisations with less

than 3 employees




