Investments: Activity & Performance on 30t September 2023 Appendix B

Investment Position at 30t September 2023
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Investments Outstanding Weighted Average Benchmark Return (O/N- 3 Month | Council Performance Outperformance
30t September 2023 Maturity (WAM) SONIA less 0.10%) Annualised Annualised
£258.385m 121 Days 4.903% 4.877% -0.026%
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Link Benchmarking Analysis of Investments on 30th September 2023

LCC Benchmark Group (15) English Counties (17)
Return at 30th September 2023 5.16% 5.17% 5.08%
WAM 121 112 110
Risk Weighted Score (Duration & Credit Quality) 3.72 3.18 2.59

Model Banding- Expected Return for Risk Taken
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