Kosovo Pension Savings Trust
SCHEDULE OF PENSION ASSETS (CBK Rule 5)
As of Quarter Ending 31.12.2015

Quarter IV - 2015

Balance of Pension Assets,

Class or Type of Assets i
yp Previous Quarter (30,09.2015) Outside Kosovo In Kosovo Total Change
Cash On Hand and In Banks

Cash on Hand and in Transit - - - -
Cash in Banks 41,469,991.96 - 50,906,017.72 50,906,017.72 9,436,025.76
Central Bank of the Republic of Kosovo (CBK) 41,469,991.96 - 50,906,017.72 50,906,017.72 9,436,025.76
Certificates of Deposit 0.00 - 6,017,095.89 6,017,095.89 6,017,095.89
Short Term (maturing within 12 months) - - -
Banka pér Biznes - BpB SH.A. 0.00 - 3,008,013.70 3,008,013.70 3,008,013.70

Banka Kombétare Tregtare - BKT SH.A. 0.00 - 3,009,082.19 3,009,082.19

3,009,082.19

Medium Term (maturing within 5 years)

Long Term (maturing longer than 5 years)

Others, specify

Total Cash on Hand and In Banks

41,469,991.96

56,923,113.61

56,923,113.61

15,453,121.65

Government Obligations

Bonds 52,327,237.58 - 60,225,776.27 60,225,776.27 7,898,538.69
Kosovo T-Bond KV1204610466 6,043,359.93 - 6,003,270.97 6,003,270.97 -40,088.96
Kosovo T-Bond KV1205110510 7,000,000.00 - 7,050,844.68 7,050,844.68 50,844.68
Kosovo T-Bond KV1205510558 7,571,380.43 - 7,517,445.17 7,517,445.17 -53,935.26,
Kosovo T-Bond KV1206110619 348,479.87 - 351,188.60 351,188.60 2,708.73]
Kosovo T-Bond KV1206520656 7,066,973.36 - 7,012,258.53 7,012,258.53 -54,714.83
Kosovo T-Bond KV1206710671 10,070,230.81 - 10,000,954.86 10,000,954.86 -69,275.95
Kosovo T-Bond KV1207130716 4,226,813.18 - 4,284,956.18 4,284,956.18 58,143.00]
Kosovo T-Bond KV1207210725 10,000,000.00 - 10,070,234.81 10,070,234.81 70,234.81)
Kosovo T-Bond KV1207610763 - - 7,934,622.47 7,934,622.47 7,934,622.47

Treasury/Government Bills and Notes 19,832,042.63 - 29,411,324.53 29,411,324.53 9,579,281.90
Kosovo T-Bill KV1105940594 9,927,115.21 - 9,977,474.90 9,977,474.90 50,359.69
Kosovo T-Bill KV1106440648 9,904,927.42 - 9,942,683.04 9,942,683.04 37,755.62
Kosovo T-Bill KV1107420749 - - 4,418,237.62 4,418,237.62 4,418,237.62
Kosovo T-Bill KV1107540754 - - 5,072,928.97 5,072,928.97 5,072,928.97

Notes and Other Debentures

Others, specify

Total Government Obligations

72,159,280.21

89,637,100.80

89,637,100.80

17,477,820.59

Private Placements

Shares of Stock

Common Shares

Preferred Shares

Others, specify

Bonds

Commercial Papers

Promissory Notes

Mortgage Loans

Risk Capital Investments

Others, specify

Mutual Funds/Unitrust Funds Investments

1,044,250,369.08

1,084,732,949.91

1,084,732,949.91

40,482,580.83

Vanguard Global Stock Index Fund - Euro

328,148,160.29

348,579,354.87

348,579,354.87]

20,431,194.58

Schroders Strategic Bond Euro Hedged 111,199,069.71 111,573,427.92 - 111,573,427.92 374,358.21)
AXA Global Inflation Linked Bonds 97,160,324.98 95,816,362.75 - 95,816,362.75 -1,343,962.23
BNY Mellon Global Real Return Fund 168,470,723.64 170,643,378.77 - 170,643,378.77 2,172,655.13
Nordea 1 - Global Stable Equity Fund 52,953,378.91 57,695,077.17 - 57,695,077.17 4,741,698.26
Nordea 1 - Stable Return Fund 142,431,999.20 145,649,844.60 - 145,649,844.60 3,217,845.40
Kleinwort Benson -Divident Plus 53,512,039.09 58,909,446.40 - 58,909,446.40 5,397,407.31
AXA WF Optimal Income | EUR 26,933,384.47 27,877,091.00 - 27,877,091.00 943,706.53
Pictet High divident Selection Z EUR 30,294,462.38 32,956,868.29 - 32,956,868.29 2,662,405.91
TOBAM Anti-benchmark WEFE hedged share class 33,146,826.41 35,032,098.14 - 35,032,098.14 1,885,271.73

Other Assets

Receivables from Kleinwort Benson

Total In Private Placements

1,044,250,369.08

1,084,732,949.91

1,084,732,949.91

40,482,580.83

Total Pension Assets

1,157,879,641.25[ 1,084,732,949.91] 146,560,214.41]

1,231,293,164.32

73,413,523.07

Schedule Q1 (CBK Pension Form 006)



