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To be completed for: THE ABOVE PENSION FUND

Please complete and return by 18 July 2016

Dear Sir or Madam,

Please find the Quarter 2 2016 questionnaire for the Quarterly Survey of Pension Funds: Transactions and Balances attached.
Please complete for the period Quarter 2 2016 (1 April 2016 to 30 June 2016). If actual figures are not available, please
provide informed estimates. Once complete, the questionnaire can be returned by post or fax using the details in the box
below.

The information supplied forms part of the UK's National Accounts and Balance of Payments, which are widely used within and
outside government. Results from the survey are published in an ONS Statistical Bulletin; Investment by Insurance
Companies, Pension Funds and Trusts (MQ5). This publication is freely available on the National Statistics website.

You are required by law to complete this questionnaire. If you do not complete and return this questionnaire by
18 July 2016, penalties may be incurred (under section 4 of the Statistics of Trade Act 1947). All the information you provide is
kept strictly confidential. It is illegal for us to reveal your data or identify your business to unauthorised persons.

Thank you for your co-operation,
Office for National Statistics

Questionnaire return details
To return via fax: 01633 652707

To return via post: Please use the prepaid envelope provided which is addressed to:
Office for National Statistics, Government Buildings, Cardiff Road, Newport, NP10 8XG

Contact numbers

Er mwyn gwneud cais am ffurflen Gymraeg (To request a questionnaire in Welsh) 0300 1234 921
If you would like to use our Minicom service for the Deaf 01633 815 044
To complete the questionnaire in Euros 01633 455177
For any other queries, please contact Colette Lewis 01633 455177

or go to www.ons.gov.uk/surveys
When contacting the office you may be asked for the following information
Survey code: 111 Reference number: 4990 0000 000T Period: 201606

® Telephone calls may be recorded for training and quality purposes
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Quarterly Survey of Pension Funds: Transactions and Balances

Purpose of this Survey

The purpose of this survey is to establish the value of assets and liabilities of, and transactions by, pension
funds whose investment policy is managed from within the United Kingdom, including, if possible, funds of
subsidiary companies in your group.

Information Required
This questionnaire is divided into five sections:

Section A asks for information regarding the reporting period.

Section B asks for information regarding your short-term assets.

Section C asks for information regarding your transactions.

Section D asks for information regarding your liabilities.

Section E provides you with a comments box and asks for your contact details.

Basis for Completion

e This questionnaire should be completed on an accruals (accounting) rather than a cash basis .

How to Complete the Questionnaire

This questionnaire will be scanned, therefore please:

e Complete in black ink
e Ensure letters and numbers are PRINTED and centred within each box
e Do not use commas
e Do not cross sevens
rot osssovns [7 o zor0s 5 7.
e Indicate negative figures by a minus sign For example, £(17,000,000) = £
e Please leave question blank if not applicable
Coverage

e The United Kingdom consists of England, Scotland, Wales and Northern Ireland but excludes the Channel
Islands and the Isle of Man.

Section A - Reporting Period

What are the dates of the 3 month period that you will be reporting for:
Day Month Year Day Month Year

From: To:
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Section B - Short-Term Assets

Short-term assets are defined as those maturing within one year of their originating date, including loans

repayable at lender's option within one year of the date of issue.

Include:

° Money at call and short notice and other short-term loans including longer-term mortgages (other than
local authority mortgages) that are repayable by invoking a break clause within the first year.

° Any accrued interest normally included in the market values of short-term assets.

What were your holdings of the following liquid assets: Balance at the End of the Quarter
Millions of £

(a) Cash? D 000
Include notes and coins of all denominations held on the premises. ... £ )

(b) Balances with banks in the UK:
A UK bank is a bank that trades in the UK. This includes
subsidiaries and branches of foreign owned banks.
Balances held with banks include current and deposit accounts
including any term deposit, even if for 12 months or more.
Include all foreign currency balances held in the UK.
Do not deduct overdrafts and other borrowing.

_ D 1001
Sterling deposits?. . ... . ... ... £

1002

(c) Balances with overseas banks?
Overseas banks are those located outside the UK. D
Do not deduct overdrafts and other borrowing. . . .................. £ )

1005

(d) Building society deposits:
Do not deduct borrowing.

. . ; D 1003
Sterling deposits?. . ... ... . £

1004

(e) Any other liquid deposits?
For example, money market funds, liquidity funds, cash liquidity funds.
Money market funds are mutual funds that invest in short term debt
and debt related investments. Liquidity funds are open ended
investment companies which aim to preserve capital by investing in a
diversified portfolio of short term debt and debt related investments.
These combine the benefits of same day liquidity with the potential for D 1006
competitivereturns. . . ... ... £ )

1330
Of (e), what was the value of overseas component?............ £ ’ D

111 0011 85421 49900000000 T 00000000 A 111 201606 003

/08 111T1G ADUIERT AT RTRR A CRETE AR ETEIRORRCE LA




What were your holdings of the following types of money Balance at the End of the Quarter

market instruments: Millions of £
(a) Sterling certificates of deposit issued by banks and building societies D
. - 1300
iINthe UK?. . ... £
(b) Foreign currency certificates of deposit issued by banks and building D
societiesinthe UK?. . ... ... .. £ ) 1301
(c) Money market instruments issued by HM Treasury:
Include UK treasury bills.
Exclude longer-term UK Government Securities. D
Sterling?. .. .. £ ) 1010
Other CUITENCIES?. . . . .. oot £ ) D 1011
(d) UK local authority (LA) debt and temporary money with LAs?
Include local authority bills and unsecured money lent to local
authorities, with a maturity of less than 12 months. D
Exclude public corporations such as ex-local authority bus companies. £ ) 1012
What were your holdings of the following types of commercial Balance at the End of the Quarter
paper or bills issued by UK companies: Millions of £
(a) Sterling commercial paper issued by banks and building societies?. . . . . £ L] 1302
(b) Foreign currency commercial paper issued by banks and ]
building societies?. . . . ... ... £ L 1303
(c) Sterling commercial paper issued by other financial institutions?. . . .. .. £ N 1017
(d) Otherissues of UK commercial paper?. . ......................... £ L 1018

What were your holdings of:

Balance at the End of the Quarter

Millions of £
(a) Other UK money market instruments? D
Include floating rate notes maturing within one year of issue. . ........ £ ) 1019
(b) Money market instruments issued by non-resident businesses?. ... ... £ ) D 1020
Of (b), what was the value of the European Union (EU)
component?
For a full list of overseas European Union member state countries D
please see Annex A at the back of this questionnaire. .. .......... £ ’ 1021
What were your holdings of any of the following other types
of short-term assets: Balance at the End of the Quarter
Exclude derivative contracts. Millions of £
(@) UKshort-termassets?. . ... ... £ S 1025
(b) Overseas short-termassets?. . .................iuiiunn.o. .. £ L_| 1026
Of (b), what was the value of the EU component?. ............ £ 1027
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What was your net balance due to/from stockbrokers and/or

securities dealers?

Report net balances due, including amounts due on securities

bought and sold for future settlement. D

Net balances owed should be included as a negative amount. .. .......... £ ) 1089

Balance at the End of the Quarter
Millions of £

Section C - Transactions

Deal with all investment items by reference to the date of contract rather than the payment or receipt of funds.

For transactions in foreign currency, the ruling rate at the time of transactions should be used.

Include in the cost of assets acquired dealing costs such as brokers' commissions and stamp duty. Show proceeds of
assets realised net of such dealing costs.

If you have acquired securities on which further instalments are payable (or 'rights' to subscribe to a forthcoming issue),
enter the actual payment made during the quarter (or the cost of the 'rights'). Exclude any amounts due in respect of
future instalments (or future subscriptions to the new issue) as these will appear in future returns.

Investments in external pooled funds should be reported within mutual funds.

Investments into internal pooled funds i.e. those managed by your company and allowing investments to be made only
by members of your corporate group, should be reported as the underlying investments.

What were your net transactions in derivative contracts:

Financial derivatives are defined as instruments that are linked to the price
performance of any underlying instrument and which involve the trading of
financial risk.

For derivatives traded on a margined basis you should include cash payments/
receipts in respect of variation margins but exclude initial deposit margins and
the return of these.

Include only the actual cash-flows that have occurred between your company
and its derivative counterparties. Do not report the values of any securities/
commodities underlying the derivatives.

Transactions should be recorded on a cash basis. Where cash is received, a
negative transaction should be recorded. Where a payment is made a positive

transaction should be recorded. Cash paid less cash received
Millions of £
. . . 3310
(@) With UK counterparties?. . ........... .. .. £ D
(b) With overseas counterparties?. . .......... ... ... ... £ ) D 3311

What were your acquisitions and disposals of UK Government securities that were:
Exclude treasury bills.

Acquisitions of assets at cost Disposals of assets
Millions of £ Millions of £
(a) Denominated in sterling: ] ]
0 up to 15 years maturity? . . £ L 3238 £ L 3239
(b) Denominated in sterling: - -
Over 15 years and undated
maturity . ............... £ i 340 £ [ S
(c) Index linked securities ] ]
denominated in sterling?. .. £ L o4 g L] 30
(d) Denominated in foreign
currency?
Including foreign currency ] ]
index linked securities. . . . . £ "L e ¢ o I
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10. What were your acquisitions and disposals for UK public sector investments for the following:

Acquisitions of assets at cost

Millions of £
(@) Local authority securities [ ]
and negotiable bonds?. ... £ L 3018
(b) Local authority loans and [ ]
mortgages?. . ........... £ L 3020
(c) Public corporation loans ] 02
and mortgages?......... £ L]
(d) Other UK public sector ]
investments?. ........... £ L 3024

11.  What were your acquisitions and disposals of:

Include all transactions regardless of currency or location.

Acquisitions of assets at cost

(a) Overseas government Millions of £

provincial and municipal

. [::} 3026

Of (a), what was

the value of the

. [::} 3028

Disposals of assets
Millions of £

Disposals of assets
Millions of £

12. What were your acquisitions and disposals of UK corporate sterling bonds issued by:
A UK corporate bond is a certificate of debt that is issued by a corporation in order to raise money. It makes a
promise to pay a specified sum of money, either at a fixed time in the future or during a future time period, and

carries interest, either at a fixed or variable rate.

Acquisitions of assets at cost

. [::} 3216

Millions of £
(a) Banks and building
societies?. . ............. £
(b) Other UK corporates?. . . .. £

. [::} 3034

£

Disposals of assets
Millions of £

13. What were your acquisitions and disposals of UK corporate foreign currency bonds issued by:
A UK corporate bond is a certificate of debt that is issued by a corporation in order to raise money. It makes a
promise to pay a specified sum of money, either at a fixed time in the future or during a future time period, and carries

interest, either at a fixed or variable rate.

Acquisitions of assets at cost

3218

Millions of £
(a) Banks and building
societies? . ............ £
(b) Other UK corporates?.... £

L
1

Disposals of assets
Millions of £

3019

3021

3023

3025

. [::} 3027
. [::} 3029

D 3217
D 3035

. [::} 3219
- {::} 3041
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14. What were your acquisitions and disposals of the following types of UK share:

Include:
° Shares in unit trust management companies.
° Permanent interest-bearing shares issued by building societies.
° Securities traded on the Alternative Investment Market (AIM).
Acquisitions of assets at cost Disposals of assets
Millions of £ Millions of £
(a) Ordinary share: ] ]
Quoted?............ £ "L 042 g L] 304
Unquoted?. ......... £ ] 3044 £ 3045
(b) Preference share . . 3046 . 3047
Quoted?. ........... — —
. 3048 . 3049
Unquoted?. ......... £ T £ —
15. What were your acquisitions and disposals of the following overseas corporate securities:
Acquisitions of assets at cost Disposals of assets
Millions of £ Millions of £
(a) Overseasbonds?....... £ "L 3050 g L] 30
Of (a), what was - -
the value of the
EU component? . . . . .. £ o Y I
(b) Overseas ordinary shares? £ L] 3054 £ || 305
Of (b), what was
the value of the ] ]
EU component? . . .. .. £ L 3056 g L] 307
(c) Overseas preference [ ] [ ]
shares?............... £ L 8 g L 30
Of (c), what was - -
the value of the 3060 3061
EU component? . . ... £ R £ i
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16.

17.

18.

What were your acquisitions and disposals of mutual fund investments for the following:

Include securities of investment trusts.
Acquisitions of assets at cost
Millions of £

(a) UK authorised unit trust
units? .. ... £ L 3062

(b) UK unauthorised unit
trustunits? . ............ £ L 3064

(c) UK property unit trusts?
Including those which
invest in overseas property £ L 3118

(d) UK investment trust
securities? .. ........... £ : 3066

| |

(e) UK open-ended
investment companies? ... £ L 3068

(f) Other UK mutual funds?
Include UK hedge funds... £ L 3220

(g) Overseas property unit
trusts? . ... ... £ L 3232

(h) Overseas mutual funds?
Include overseas
hedge funds. ........... £ L 3070
Of (h), what was
the value of the
EU component? . .. .. £ L 3072

What were your transactions for the following UK loans:

Include sterling asset backed loans.  pqqets acquired (i.e. loans made)

during the quarter at cost
(a) Loans to individuals secured
on dwellings and other

loans including policy loans D
and loans to individuals? . .. £ )

Millions of £

3234

(b) Loans to businesses?

Exclude:

e Loans to those of your
UK subsidiaries whose
transactions and
balances have not
been included in this
questionnaire.

e Loans to your UK D

associate companies .. £
(c) Loans to others?

Exclude all bank
term deposits and

building society D
. . 3082
investments. . ........ £

3078

Assets acquired (i.e. loans made)
during the quarter at cost

Millions of £

What were your transactions D
in overseas loans? .......... £ )

3086

Disposals of assets
Millions of £

| |

Disposals of assets (i.e. loans
settled) during the quarter
(at settlement amount)

Millions of £

0

L

Disposals of assets (i.e. loans
settled) during the quarter
(at settlement amount)

Millions of £

3063

3065

3119

3067

3069

3221

3233

3071

3073

3235

3079

3083

3087

111
1/09

0011 85421 49900000000 T 00000000 A 111 201606 008

1ATHH UDUIERTCHTRTRR A CRRTE AT ETERORR AT




19.

What were your acquisitions and disposals of the following investments and fixed assets:

Include:

° The total capital value of any assets that you have bought on hire purchase or acquired (as lessee) under a finance
leasing arrangement in the period covered by this questionnaire, but not interest and instalment payments.

Assets acquired for hiring, renting and operating leasing purposes.

Include associated architects' and surveyors' fees and legal charges, stamp duties and agents' commissions.
Enter against assets realised the net amount receivable after deduction of all transfer costs.

Where the purchase of land and buildings is not separable, record under the component estimated to be of the
greater value.

Exclude the capital value of any assets acquired by your business but leased out to others under finance

leasing arrangements.

Acquisitions of assets at cost Disposals of assets
Millions of £ Millions of £
(@) Existing UK buildings D
and property? . .. ........ £ py 3088 £ ) 3089
(b) UKland?............... £ N 3090 £ ’ D 3091
(c) UK new [ ]
construction work? . . . . . .. £ 3222
(d) UKvehicles?............ £ L 3224 £ B S Y
(e) UK machinery ] e ] 7
and equipment? .. ....... £ N £ R
(/) UK valuables? .......... £ g I - o I
(9) UKintangibles? .......... £ o o I
20.  For the categories noted in Acquisitions of assets at cost Disposals of assets
question 19, what were your - .
e . Millions of £ Millions of £
acquisitions and disposals of
overseas investments and D o2 D D0s
fixedassets? ............... £ ) £ ’
21. What were your acquisitions and disposals of investments in insurance managed funds, insurance policies
and annuities?
Insurance managed funFjs are Acquisitions of assets at cost Disposals of assets
schemes whereby pension funds o N
for a group of employees buy Millions of £ Millions of £
units in different funds managed D D
by insurance companies . . . ... £ : nzogp ) 3123
22. What were your acquisitions and disposals of the following other investments, not covered elsewhere
in this questionnaire:
Acquisitions of assets at cost Disposals of assets
Millions of £ Millions of £
(@) UK?.................. £ p 3120 £ B BT
(b) Overseas?............. £ L 3236 £ g I
Of (b), what was - -
the value of the
EU component? . . . . . £ "L 4 g L] B
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Section D - Liabilities

23. What were your outstanding balances of borrowing from:
Include:
° Foreign currency liabilities on back-to-back loans. Balance at the End of the Quarter
° Overdrafts. Millions of £
(a) UK banks: [ ]
SterliNg? . . oo £ || 2000
2001
Foreign currency? . .. ... £ L
(b) Building societies: —
Sterling? . . ... £ || 2002
FOreign CUITeNCY? . .. oottt e e e e £ 2003
Balance at the End of the Quarter
24. What was your outstanding balance of any other Millions of £
UK borrowing?
Include issues of floating rate notes and preference shares. . ............. ’ D 21
25. What were your outstanding balances of other overseas Balance at the End of the Quarter
borrowing: Millions of £
; D 2007
(@) Banks? .. ... . £
; D 2112
(b) Other? . .. £
Section E - Comments and Contact Details
26. Please use the box below to:
° Describe any significant movements in data between this and previous returns.
° Tell us if you have merged with, or been acquired by, another company.
° Please include details of any significant impacts upon your data resulting from changes in the
accounting approaches you have taken.
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27. Please provide details of the person we should contact if we have any queries regarding the information
returned on this questionnaire:

Contact
Name

Position in
business

Telephone
Number Ext.

Fax
Number

E-mail
address

Signature

Date

28. How long has it taken you to complete this questionnaire?
Include any time spent extracting information from your accounting systems and collating data over and above
normal accounting operations.

Hours Minutes

Please take a photocopy of this questionnaire for your records and return the original copy to the Office for National
Statistics in the envelope provided.
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Annex A: List of Overseas European Union Member States

The following countries are overseas members of the European Union:

Austria
Belgium
Bulgaria
Croatia
Cyprus
Czech Republic
Denmark
Estonia
Finland
France
Germany
Greece
Hungary
Irish Republic
Italy

Latvia
Lithuania
Luxembourg
Malta
Netherlands
Poland
Portugal
Romania
Slovakia
Slovenia
Spain
Sweden
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