2018

Class of Instrument

(b) Debt instruments (i) Bonds

Notification if <1 average trade per
business day in the previous year

Yes

Top 5 venues ranked in terms of volume
(descending order)

Proportion of
volume traded as a
percentage of total

Proportion of orders
executed as
percentage of total

Percentage of
passive orders

Percentage of
aggressive orders

Percentage of
directed orders

in that class in that class
ZAEXE)COZ(;[:;?Z((E)S6I:€LI\?ZZM60 33.31% 29.27% N/A N/A N/A
Goldman Sachs International 5.06% 2.44% N/A N/A N/A

W22LROWP2IHZNBB6K528

The above data excludes cross trades between portfolios managed by Securis Investment Partners LLP (Securis) as portfolios managed by Securis are not
execution venues as defined within Article 1 of RTS 28.

Class of Instrument

(e) Currency Derivatives (ii) Swaps, forwards, and other currency derivatives

Notification if <1 average trade per
business day in the previous year

Yes

Top 5 venues ranked in terms of volume
(descending order)

Proportion of
volume traded as a
percentage of total
in that class

Proportion of
orders executed as
percentage of total
in that class

Percentage of
passive orders

Percentage of
aggressive orders

Percentage of
directed orders

Citibank NA
E570DZWZ7FF32TWEFA76

100%

100%

N/A

N/A

100.00%

Definitions of Orders

Aggressive Order: means an order that is submitted to a venue which runs an order book and took liquity on the order book ie the order decreased liquidity by lifting an offer or hitting a bid.
Passive Order: means an order that is submitted to a venue which runs an order book and provided liquity on the order book ie the order added to liquidity by coming in between bid and offer.
Directed Order means an order where a specific execution venue was specified prior to the execution of the order.



