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Date Value 
Weighted 
Average – 
Credit 
Risk 
Score 

Value 
Weighted 
Average – 
Credit 
Rating 

Time 
Weighted 
Average – 
Credit 
Risk 
Score 

Time 
Weighted 
Average – 
Credit 
Rating 

Investments 
exposed to 
bail-in risk  

% 

31/03/2017 3.49 AA 3.06 AA 46 

30/06/2017 4.54 A+ 4.54 A+ 100 

30/09/2017 4.39 AA- 4.39 AA- 100 

 

-    

 -     

 -    UK Local Authorities
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*adjusted for slippage from 2016/17  
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