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Investment Hierarchy

% Rate of Return
Ending

Market Value Ending Cne Three Year One Three Five Incepfion  Inception
Account/Group GBP Weight Month Months to Date Year Years Years to Date Date
London Borough of Enfield 1,453,790,127 100.00 0.52 0.15 1.96 0.81 374 4.04 7.99 31/03/11987
Enfield Strategic BM 093 0.19 214 1.46 335 401 - 31/03/1987
Excess Return 0.41 -0.04 -0.18 -0.65 0.39 003 - 31/03/1987
Total Equities 582,893,450  40.09 1.63 143 575 8.53 7.33 7.13 9,21 J1/03/1987
Enfield Equities BM -0.61 0.68 8.08 9.54 8.55 7.69 - 31/03/1987
Excess Retum -1 212 -233 101 -1.22 -0.53 - 31/03/1987
Blackrock Low Carbon 250,377,887 17.84 0.96 0.74 8.93 9.50 10.16 8.75 12.66 31/03/2009
LEFDO2 MSCI Wid Lw CrbnTgbeFs! -0.97 0.70 8.63 9.08 9.10 7.89 11.69 31/03/2009
Excess Refumn 0.01 0.03 0.30 0.42 1.07 087 0.97 31/03/2009
LCIV - JP Morgan (EM) 30,480,450 2.10 20.18 A72 -1.60 0.61 025 - 295 2411072018
LEFDO5018 MSCI EM Mrkts ND 1.10 1.12 0.35 216 0.18 - 3.68 24/10v2018
Excess Retumn -1.28 -2.84 -1.95 1.55 -0.42 - 073 24/10/2018
LCIV - Longview [FOCUS GE) 112,851,616  71.76 1.84 251 6.05 11.72 13.04 - 9.44 24110/2018
LEFDO5019 MSCI ACWI ND -0.48 0.62 847 10.48 8.96 - 9.82 24/10:2018
Excess Refurn -1.36 -3.12 -2.42 1.24 4.08 - -0.38 24/10/2018
LCIV-Baillie Gifford(ALPHA GE) 101,535,138 698 284 433 3.29 4.49 0.26 5.80 947 30/09/2016
LEFDO5016 MSCI ACWI ND -0.48 0.62 847 10.48 8.96 7.86 9.57 30/0%/2016
Excess Retum 236 -4.94 -5.18 .00 -9.22 -2.08 0.40 30/09/2016
MFS Global Equity 77,823,961 535 255 297 1.68 7.04 6.52 6.77 11.61 31/07/2010
LEFDOS005 MSC! ACWI ND -0.48 0.62 847 10.48 8.96 7.88 10.58 31/07/2010
Excess Retumn -2.08 -3.58 -6.78 345 -2.45 -1.11 1.03 31/07/2010
Transition Account For Enfield 15820  0.00 0.82 1.89 20.62 2.46 - - 4.45 05/03/2021
Trilogy 808,578  0.06 : - - - i, . - 30/09/2007
LEFDO4 MSCI ACWI ND - - - - - - - 30/09/2007
Excess Refurn - - - - - - _ 300082007
Total Bonds and Index Linked 436,263,679  30.01 0.83 0.08 0.99 3.88 430 0.4 4,25 J0/06/2005
Enfield Bonds & IL BM 073 -0.02 0.68 351 -3.83 010 - 30/06/2005
Excess Retum -0.10 0141 0.31 0.37 -0.47 -0.51 - 30/06/2005
AON Diversified Liquid Credit 68,543,160 471 0.61 2.08 5.09 6.06 - - 0.38 06/1272021
LEFDO7003 1 month SONIA + 1.5% 0.53 1.63 448 5.62 - - 4.21 06122021
Excess Refumn 0.08 0.45 0.61 1.33 - - -3.84  06/12/72021
Blackrock IL Gilts 112,114,936 7.7 075 037 -2.04 289 629 2.02 3.36 30/09/2005
LEFDO1 Blended Benchmark 078 -0.45 224 2.99 -6.34 -2.09 5.06 30/0%/2005

Excess Return 0.03 0.08 0.17 0.09 0.05 0.07 -1.70 30/09/2005
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% Rate of Retumn
Ending

Market Value  Ending One Three Year One Three Five Inception  |nception
Account/Group GBPF  Weight Month Months to Date Year Years Years to Date Date
Insight Bonds 31,438,142 216 0.90 1.97 3aT 0.65 1.34 0.49 0.61 31122013
LEFDOS006 SONIA 3 Month GBP+2% 0.57 1.79 499 6.74 3.28 514 383 31H22013
Excess Return 0.33 0.18 -1.22 -6.06 -394 -4.65 -3.22 311202013
LCIV - CQS (MAC) 55,119,903 3.79 -0.61 0.99 503 9.39 2.68 - 1.08 30/11/2018
LEFD05020 3 Month GBP SONIA 0.42 1.32 349 437 1.81 - 1.47 30/11/2018
Excess Return -1.03 033 1.54 a.02 087 - 0.30 30/11/2018
LCIV Global Bond Fund 76,152,043 524 -2.14 -1.65 1.45 - - - 1.54 16/11/2022
LEFD05021 Bloomberg Global Agg -1.95 -1.77 0.60 - - - 445 16/1/2022
Excess Return -0.19 0.44 0.84 - - - -2.92 16/11/2022
Western 02,805406 639 -1.60 0.45 -2.45 6.48 -11.45 297 3.05 31/03/2003
LEFD03 ML Stg Non-Gilts 10+ -1.70 -0.78 -2.38 8.72 -11.92 -3.36 - 31/03/2003
Excess Return 010 033 -0.08 0.76 047 0.38 - 31/03/2003
Inflation Protection iquids 98,510,870 6.78 -1.09 0.81 -1.02 -12.00 547 = -2.03 301172018
Enfieid inflation liquids BM 042 1.30 a2.90 -1.05 6.03 - 488 30/11/2018
Excess Retum -1.91 -0.49 -6.52 -10.95 -11.50 - -6.91 30112018
CBRE Long Income Fund 36,977,157 254 0.00 1.57 J.oe A7.97 -2.18 - 2.3 1Tn22mse
LEFDOG00T BMK 0.00 1.597 3.08 -17.97 -2.18 - -2.31 171272018
Excess Return 0.00 0.00 0.00 0.00 000 - 0.00 17122018
M&G Inflation Opportunities Fd 61,533,713 423 A.73 0.36 -3.32 T.75 -1.06 2.25 2.46 30/04/2013
LEFDO5S010 UK RPI +2.5% 0.67 112 6.66 11.34 11.25 841 6.50 300042013
Excess Refurn -2.39 -0.76 -10.19 -19.09 -18.31 -10.66 -4.12 30042012
Total Hedge Funds 2818138 0.19 7.66 16.53 12.41 6.17 1113 284 4.95 31/07/2007
Enfieid Hedge Funds BM 424 3.49 340 0.39 316 253 - 31/07/2007
Excess Refurm 342 11.04 9.01 a7s 797 0.30 - 31/07/2007
CFM Stratus 1 0.00 - - - - - - - HNA2015
LEFDO6004 SONIA 3 Month GBP - - - - - - - 3H22015
Excess Return - - - - - - - 3TME22015
York Capital 2818137 0.19 7.66 16.53 13.03 -10.30 13.57 -5.56 1.78 311272009
LEFD(O5011 SOFR 3 Month GBP 424 549 222 -4.07 413 357 290 311122009
Excess Return 342 11.04 10.81 -6.23 944 -9.13 -1.12 31122009
Private Equity 109,862,752 7.56 4.25 457 -1.60 -11.07 22.45 17.96 13.49 3110372007
Enfield PE BM -0.48 0.62 a47 10.48 8.96 7.68 - 3170372007
Excess Retum 473 395 -10.07 -21.59 13.49 10.08 - 31/03/2007
Adams Street 100,862,752  7.56 425 457 -1.60 -11.07 2245 17.96 12,29 311272004
LEFDO6005 MSCI ACWI ND -0.48 0.62 847 10.48 8.96 7.88 7.56 311122004

Excess Return 473 395 -10.07 -21.33 13.49 10.08 473 3122004
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% Rate of Retumn
Ending

Market Value  Ending One Three Year One Three Five Inception  |nception
Account/Group GBP  Weight Month Months to Date Year Years Years fo Date Date
Infrastructure 57,855,618  3.98 159 049 1023 915 0.77 4.16 252 30/06/2016
Enfield Infrastructure BM 3.4 1.19 1327 -13.36 375 0.78 1.36 30/06/2016
Excess Retur 1.54 1.68 3.04 42 452 338 1.16 30/06/2016
Antin Infrastructure 20,810,906 1.43 127 363 432 1.0 10.13 11.16 938 3NM22017
INPP 36042412 254 3.4 .19 1327 13.36 3.75 0.78 586 31112/2008
LEFDO5015 Fund retumns -3.14 -1.19 -13.27 -13.36 -3.75 0.78 220 31/12/2008
Excess Retum 0.00 0.00 0.00 0.00 0.00 -0.00 366 31/12/2008
LCIV Renewable Infra 102,300  0.01 . . . - 30/09/2023
LEFDO5022 8.5% BMK - - - - 30/09/2023
Excess Return - - - - - 30/09/2023
Property 79,902,749 550 0.9 0.6 154 13.23 2.80 1.82 .24 311031987
Enfield Property BM 042 042 024 4431 347 1.76 - 31/03/1967
Excess Retur 0.13 0.26 -1.30 1.08 -0.38 0.06 - 31/03/1967
Blackrock UK FD 33,740,772 2.32 049 084 0.86 15,05 1.87 1.02 3.02 31/07/2002
LEFD03012 IPD Al Balncd Proty 042 042 024 -14.31 317 1.76 5.67 31/07/2002
Excess Return -0.07 -0.41 -0.61 0.74 -1.30 -0.75 -2.65 31/07/2002
Brockton Capital Fund 0,324,566 0.64 0.00 0.31 443 211 281 449 442 301172014
LEFDO8001 IPD Al Balncd Proty 042 042 024 4431 3147 1.76 292 3071172014
Excess Retumn 042 0.73 418 12.19 -0.37 273 1.50 30/11/2014
Legal & General Property 36,837,410 253 018 035 1.45 13.98 3.67 221 560 31/01/2010
LEFD05013 IPD All Balned Prply 042 042 024 -14.31 317 176 589 31/01/2010
Excess Retumn 0.24 077 4.20 0.33 0.50 045 .29 310172010
Cash 85,682,871 5.89 3.95 5.11 3.16 10,36 3.31 2.20 229 30/06/2016
Cash & Other Assets 1,243,638 0.09 0.38 4537 68.19 68.55 19.04 10.98 1.27 30/06/2016
Cash & Other Transition Assets 182 0.00 1.19 0.59 1349 11.90 8.52 8,56 30112018
Goldman Sachs Funds 23,310,228  1.60 4.08 584 543 225 3.64 203 254 30/06/2016
LEFDO7001 SONIA 7 Day 0.40 1.24 3.26 394 - - 30/06/2016
Excess Retumn 268 460 247 -1.69 - - - 30/06/2016
PE Cash & Other Assets 25,806,000 1.78 3.59 453 1.4 3.36 3.01 147 1.52 30/06/2016
LEFDOG002 SONIA 7 Day 0.40 1.24 3.26 394 1.49 1.06 0.80 30/06/2016
Excess Retumn 219 3.29 4.85 7.3 1.52 0.41 0.7 30/06/2016
UT Cash & Other Assets 35,322,733 243 426 569 347 1.24 1.95 1.69 570 30/06/2016
LEFDO5002 SONIA 7 Day 0.40 1.24 3.26 394 1.49 1.06 0.80 30/06/2016
Excess Refum 366 444 0.09 270 045 0.63 490 30/06/2016



