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OFFERING CIRCULAR
CONDITIONS & REGULATIONS

1.	 SAGICOR SIGMA GLOBAL FUNDS

Sigma Unit Trust Investment Growth Fund was 
constituted by a Trust Deed (“the Trust Deed”) dated 
the 15th day of February, 1993. On the 29th of October, 
2004 the Managers approved that the name of the Fund 
be changed to The Sigma Fund. On December 03, 
2012, the Managers approved the name to be changed 
to Sagicor Sigma Funds.

On September 23, 2014 the Managers approved that 
the name be changed to Sagicor Sigma Global Funds, 
in keeping with the various investment objectives and 
strategic direction. 

2. 	 THE TRUSTEE

The Trustee for the Fund is JCSD Trustee Services 
Limited (JCSDTS) a company duly incorporated under 
the laws of Jamaica on July 21, 2008.  JCSDTS is a 
wholly-owned subsidiary of the Jamaica Central 
Securities Depository (JCSD), which itself is a wholly 
owned subsidiary of the Jamaica Stock Exchange 
(JSE). JCSDTS’ registered office is located at 40 
Harbour Street, Kingston. JCSDTS is not licensed 
under the Financial Institutions Act but it satisfies 
the legal requirements to be a Trustee for a collective 
investment scheme, JCSDTS’ core business is that of 
providing trustee services to its clients. JCSDTS was 
appointed Trustee of the Fund on November 12, 2012. 
The directors of the Trustee as of September 30, 2015 
are:

Garth Kiddoe (Chairman)
Alvaro Casserly (Deputy Chairman)  
Curtis Martin        
Christopher Berry
Marlene Street-Forrest
Livingstone Morrison
Janet Wallace
Leo Williams
Allan Lewis
Robin Levy (Secretary / General Manager)

3.	  THE MANAGERS

TThe Managers are Sagicor Investments Jamaica Limited 
(“Sagicor Investments”) having been appointed by a 
Deed of Retirement and Appointment of Manager dated 
December 31, 2009 and with registered office located 
at 85 Hope Road, Kingston 6. Sagicor Investments was 
incorporated under the laws of Jamaica on November 
23, 1983 as Pan Caribbean Financial Services Limited. 
Pan Caribbean Financial Services changed its name 
to Sagicor Investments Jamaica Limited on November 
1, 2012. The Directors of Sagicor Investments as of 
September 30, 2015 are:

Peter K. Melhado  (Chairman)
Rohan D. Miller (President & CEO)
Richard O. Byles

Donovan H. Perkins
Bruce R.V. James
Dodridge D. Miller 
Lisa A. Soares Lewis
Colin T. Steele 
Paul A.B. Facey
Gene M. Douglas (Secretary)

On January 10, 2012, Sagicor Investments entered into 
an agreement to delegate specific management and 
administrative duties to Sagicor Life Jamaica Limited 
(“Sagicor Life”). Sagicor Life Jamaica Limited was 
incorporated under the laws of Jamaica on November 
30, 1969 as Life of Jamaica Limited and changed its 
name to Sagicor Life Jamaica Limited on May 13, 
2008. The registered office of Sagicor Life Jamaica 
Limited is located at 28-48 Barbados Avenue, Kingston 
5. The Directors of Sagicor Life Jamaica Limited as of 
September 30, 2015 are:

Dr. the Hon. R. D. Williams (Chairman)
Richard O. Byles (President & CEO)
Dodridge D. Miller
Richard L. Downer
Marjorie Fyffe Campbell
Stephen B. Facey	
Paul R. Hanworth
Jacqueline D. Coke- Lloyd
Jeffrey C. Cobham
Peter E. Clarke
Sharon Roper
Janice A.M. Grant Taffe (Secretary)

Sagicor Investments and Sagicor Life are licensed by 
the Financial Services Commission in Jamaica and 
as such are authorised to trade in Securities. Sagicor 
Investments and Sagicor Life may therefore hold 
positions in assets held in the Fund or the Fund may 
from time to time invest in products promoted by, or 
assets owned by the Manager and/or its delegate. 
Sagicor Investments and Sagicor Life will at all times 
honour their fiduciary responsibilities.

4.	 THE REGISTRAR
The Registrar of the Fund is Sagicor Bank Jamaica 
Limited (Sagicor Bank), a commercial bank licensed 
under the Banking Act with its registered offices located 
at 17 Dominica Drive, Kingston 5. Sagicor Bank was 
incorporated in Jamaica on the March 16, 1967 and 
appointed registrar of the Fund by Deed of Appointment 
dated April 4, 2007. The Directors of Sagicor Bank as at 
September 30, 2015 are:

Richard Byles (Chairman)
Donovan Perkins (President & CEO)
Philip Armstrong (Deputy CEO)
Monish K. Dutt
Paul Facey
Bruce R.V. James
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Dodridge Miller
Peter Melhado
Colin Steele
Lisa A. Soares Lewis

5. 	 AUTHORISED AND PAID-UP CAPITAL

Sagicor Investments Jamaica Limited 
The authorised Share Capital of Sagicor Investments 
Jamaica Limited is 675,613,376 shares divided 
into 660,613,376 ordinary shares and 15,000,000 
Redeemable Preference Shares. Of this amount 
552,145,844 ordinary shares have been issued and 
6,321,621 redeemable preference shares were issued 
and have all been redeemed. The stated capital of the 
company is $3,195,565,423.
At December 31, 2014, the audited consolidated 
financial statements of Sagicor Investments reflected 
Stockholders’ Equity of $8,327,749,000 attributable to 
stockholders of the company.

Sagicor Life Jamaica Limited
The authorised share capital of Sagicor Life Jamaica 
Limited is 13,598,340,000 divided into 13,598,340,000 
ordinary shares. Of this amount 3,760,992,000 ordinary 

shares have been issued. The stated capital of the 
company is $7,854,938,000. The audited consolidated 
financial statements of Sagicor Life reflected 
Stockholders’ Equity of $27,705,036,000 attributable to 
stockholders of the company.

Sagicor Life Jamaica Limited (SLJ), at an Extraordinary 
General Meeting held in September 2013, unanimously 
approved the reorganization of the Sagicor Jamaica 
Group of Companies under a Scheme of Arrangement. 
In December 2013 the new holding company, Sagicor 
Group Jamaica Limited (SGJ) was listed on the Jamaica 
Stock Exchange and at the same time Sagicor Life 
Jamaica Limited was delisted. The existing shareholders 
of SLJ exchanged their shares for SGJ shares of equal 
value.

6. 	 PORTFOLIOS

The Sagicor Sigma Global Funds have thirteen 
(13) portfolios.  On September 23, 2014 Sagicor 
Investments approved the name change of some of the 
Sagicor Sigma Global Funds portfolios in keeping with 
the various investment objectives.  The Sagicor Sigma 
Global Funds offers investors a range of portfolios with 
diverse objectives and benefits:

Previous Name
Current 
Name

Profile

Sigma Solution Sigma Bond Mainly Jamaican dollar denominated Government of Jamaica debt instruments.

Sigma Optima Sigma Equity Mainly Blue Chip stocks listed on the Jamaican Stock Exchange.

Sigma Real Estate Sigma Real Estate Primarily invested real estate related assets across property types, geographical borders 
and regional in focus.

Sigma Money Market Sigma Money 
Market

Largely in suitable sovereign debt and denominated in Jamaican Dollars.

Sigma Real Growth Sigma Real 
Growth

Mainly Inflation Indexed sovereign debt denominated mainly in Jamaican Dollars.

Sigma Diversified Investor Sigma Diversified A balanced asset portfolio invested in a mix of the other Sagicor Sigma portfolios as 
determined by the Managers denominated in Jamaican Dollars.

Sigma Income New An open-ended daily investment fund that provides liquidity for customers invested in a 
diversified portfolio of Government securities, placements and other short-term instru-
ments denominated in Jamaican dollars.

Global Portfolios:
Sigma Liberty Sigma Global 

Bond
Mainly Government of Jamaica Global bonds.

Sigma Global Equity Sigma Global 
Equity

Mainly equities listed on recognised global exchanges and denominated primarily in 
United States Dollars.

Sigma Venture Sigma Global 
Venture

Mainly Jamaican dollar and United States dollar securities, mainly equity based. These 
equity-based securities are local and global equity holdings including listed shares, 
private ventures, equity-linked notes, exchange traded funds or convertible securities.

Sigma Corporate Sigma Global 
Corporate

Mainly United States dollar denominated global corporate and sovereign debt securities.

Sigma Global Markets New A balanced asset portfolio invested in a mix of the other Sigma Fund portfolios as 
determined by the Manager denominated in United States dollars.

Sigma Global Income New An open-ended daily investment fund that provides liquidity for customers invested in a 
diversified portfolio of Government securities, placements and other short-term instru-
ments denominated in United States dollars.
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7. 	 AUDITORS, STOCKBROKERS AND BANKERS

AUDITORS
PRICEWATERHOUSECOOPERS
Scotia Centre
Duke Street
Box 372, Kingston

STOCKBROKERS
SAGICOR INVESTMENTS JAMAICA LIMITED
85 Hope Road 
Kingston  6

BANKERS
SAGICOR BANK JAMAICA LIMITED
The Sagicor Bank Building
17 Dominica Drive
Kingston 5

ATTORNEY(S)-AT-LAW
Patterson Mair Hamilton
Temple Court
85 Hope Road
Kingston 6

8.	 BUYING AND SELLING UNITS, PRICE 
QUOTATIONS, CHARGES AND MINIMUM HOLDING 
PERIODS

	 This offering circular and application form will be 
available at all Sagicor Investments and Sagicor Life 
branches.

(a) Buying and Selling Units

Units may be bought or sold on any Business Day 
at the prevailing offer and bid prices respectively, 
subject to minimum holding periods as the Manager 
may determine. The “ask” or “offer” or “issue” price 
and the “bid” or “purchase” or “realization” price are 
based on the current selling and buying prices of the 
investments in the Fund.
The initial minimum dollar value of units that can 
be purchased for the portfolios of the Fund is 
five hundred dollars ($500) per portfolio with the 
following exceptions:

•	 Sigma Real Estate which has a minimum dollar 
value purchase amount of five hundred million 
dollars ($500,000,000.00);

•	 Sigma Global Income  and Sigma  Income 
portfolios which have a minimum of US$1,000.00 
and J$ 100,000.00 respectively; and

•	 Sigma Global Markets which has a minimum 
investment of US$50.00.

Subsequent minimum dollar value amount of five 
hundred dollars ($500.00) per portfolio can be 
purchased for all Sagicor Sigma Global Funds with 
the following exceptions:
•	 Sigma Real Estate which has a minimum dollar 

value purchase amount of five hundred million 
dollars ($500,000,000.00). Thus, under normal 

circumstances, applications cannot be made for 
less than the stated amounts in any portfolio.

•	 Sigma Global Income and Sigma  Income 
portfolios which have a minimum purchase amount 
of US$500.00 and J$50,000.00 respectively

•	 Sigma Global Markets which has a minimum 
purchase amount of US$50.00 

The Manager or its delegate may set any other such 
minimum initial or subsequent subscription, for any 
portfolio, at its sole discretion.

The “ask” price is the price at which the Manager will 
sell units to members of the public. The “realization” 
price is the price at which the Manager will repurchase 
units from unit holders

The Manager may suspend the payment of any 
Realization Price for a period of up to three months 
from the date of receipt of a Realization Notice if in the 
Manager’s determination it is prudent to suspend such 
a payment.

(b) Price Quotations and Charges

The Funds’ Portfolios of investments are carried at fair 
market value using the bid price prevailing. Quoted 
equities are valued at the closing bid price on the Stock 
Exchange of the market of issue or such other stock 
exchange, as the Manager may decide.  The prices for 
other asset classes are based on the prices prevailing 
at the close of business in the markets in which such 
assets are traded. 

Unit prices are valued each business day and will be 
published on the Sagicor Group Jamaica website. The 
bid and ask prices will be published in either the Gleaner 
or the Daily Observer or both  every Wednesday and 
Friday.

The issue price of units in a Portfolio is calculated 
by dividing the value of that Portfolio by the number 
of units in issue. To this resultant value per unit is 
added an appropriate provision for fiscal and purchase 
charges attributable to each Unit of that Portfolio. The 
Realization Price (the price at which the unit holder 
will sell his units back to the Managers) of units is 
calculated by dividing the value of the Fund’s Portfolio 
by the number of units in issue.

The preliminary charges as at the date of registration of 
this Offering Circular are as follows:
1)	All Sigma portfolios except for Sigma Real Estate 

have no minimum preliminary charge. However, the 
Manager will apply a penalty charge if the investment 
is withdrawn before the minimum holding period of 
ninety (90) days. If investments are redeemed before 
the minimum holding period of ninety (90) days, a 
penalty of four percent (4%) will be charged on the 
realization price.

2)	The Sigma Real Estate portfolio has no preliminary 
charge. However, the Manager will apply a penalty 
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charge if the investment is withdrawn before 
the minimum holding period of three (3) years. If 
investments are redeemed before the minimum 
holding period of three (3) years, a penalty of four 
percent (4%) will be charged on the realization price.

Any change in the fees described above will be subject 
to the Managers providing written notice, by publication 
on the websites of Sagicor Group Jamaica and or in a 
daily morning newspaper.  The notice will be published 
at least one (1) month prior to the effective date of the 
increase or change.

Unit prices will be determined based on the Net Asset 
Value (“NAV”) of the respective portfolio as computed at 
close of business on the day the Manager receives the 
request for subscription for units.  Orders for purchase 
of units will therefore be executed at the price prevailing 
at the close of each business day for orders received 
by 2:30 p.m. Monday to Thursday and 3:30 p.m. on 
Friday.   Unit holders will be notified on the following 
business day of the number of units purchased based 
on the price of each unit and the funds received less 
any applicable fees and charges.

Orders for sale of units will be executed at the price 
prevailing at the close of the previous business day.

Clause 11 B (c) of the Trust Deed states that realization 
can be effected either by the purchase and payment 
of the realization price of unit by the Manager or by 
the redemption of the units and the payment of the 
realization price out of the portfolio or partly by one 
method and partly by the other.

9. 	 BORROWING

The Manager is allowed to borrow money in an amount 
up to ten per cent (10.0%) of the aggregate value of the 
investments and cash forming the Deposited Property 
if such borrowing is deemed to be advantageous by 

the Manager. Such borrowing would, of course, be 
chargeable upon the assets of the Fund or a Portfolio 
thereof.

10.	 INVESTMENT POLICY

The Fund will be so managed in order to provide investors 
with the highest possible returns on carefully selected 
portfolio(s) of investments. Bearing in mind that the value 
of certain underlying investments may fluctuate, and to 
ensure that the Fund’s investment goals are achieved, the 
Managers may not:
i.	 Invest more than 10% of the total value of the Deposited 

Property of the Fund in any one company or issuer. 
These restrictions do not apply to:
a.	 Government of Jamaica Debt or Government of 

Jamaica Guaranteed Instruments;
b.	Securities issued by any government where those 

securities have received an investment grade credit 
rating 

ii.	 Invest in more than 10% of the total nominal value of all 
the issued shares of any class, in any one company.

iii.	Invest more than 10% of the value of the Fund in 
unquoted securities.

These limitations apply immediately after the investment is 
made, but if through appreciation the limits are exceeded, 
then the Manager may not make further acquisitions in 

Portfolio Holding Period Preliminary Charge Penalty  Charge

Sigma Bond 90 days 0.0% 4.0%

Sigma Equity 90 days 0.0% 4.0%

Sigma Real Estate 3 years 0.0% 4.0%

Sigma Money Market 90 days 0.0% 4.0%

Sigma Real Growth 90 days 0.0% 4.0%

Sigma Diversified 90 days 0.0% 4.0%

Sigma  Income None 0.0% 0.0%

Global Portfolios:

Sigma Global Bond 90 days 0.0% 4.0%

Sigma Global Equity 90 days 0.0% 4.0%

Sigma Global Venture 90 days 0.0% 4.0%

Sigma Global Corporate 90 days 0.0% 4.0%

Sigma Global Markets 90 days 0.0% 4.0%

Sigma Global  Income None 0.0% 0.0%
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the respective class until they have divested themselves 
of the appropriate class of investments. 

The Sigma Global Income and Sigma Income portfolio 
will participate in variable rate securities or securities with 
a weighted average maturity of no more than 2.5 years 
to allow for relative price stability.

11. INVESTOR PROFILE AND SUITABILITY
An investment in the Fund is at the sole risk of the 
investor. Market value changes of the assets held in the 
Fund are reflected in the NAV and therefore unit holders 
must be willing to accept risks which may result in a 
decline in NAV. These risks include market risk, foreign 
currency risk, interest rate risk, liquidity risk and credit 
risks including default risk. Investors should therefore 
speak with their investment advisors to determine 
the suitability of an investment in the Fund. Note, 
investments in the Fund are not guaranteed nor insured 
by the Jamaica Deposit Insurance Corporation. In 
addition, the Fund cannot guarantee that it will achieve 
its investment objectives.

Sigma Bond
This is a fixed income portfolio invested in largely 
sovereign debt suitable for investors who have a 
conservative investment style seeking returns in line 
with established short duration risk free government 
instruments. These investors may have a short term 
horizon and may need liquidity from time to time.

Sigma Equity
This Portfolio is comprised largely of equities, with fixed 
income instruments to provide liquidity, invested mainly 
in blue chip established equities on the Jamaican 
Stock Exchange suitable for investors with a moderate 
investment style seeking returns in line with the Jamaica 
Stock Exchange Main Index but with moderate to high 
risk tolerance. These investors may have a long term 
horizon but may need liquidity from time to time.

Sigma Global Bond
This is a fixed income Portfolio invested in largely 
sovereign debt suitable for investors who would have 
a conservative investment style seeking returns in line 
with the JSE Jamaica Global Bond Index plus Jamaican 
dollar devaluation. Sigma Global Bond is linked to the 
US dollar and therefore offers some protection from 
depreciation in the Jamaican dollar. These investors 
may have a short term horizon and may need liquidity 
from time to time.

Sigma Global Equity
This is largely an equities portfolio with fixed income 
instruments to provide liquidity, invested in equities 
listed on recognised global exchanges and suitable 
for investors with a moderate to high risk tolerance, 
seeking a return in line with the Standard & Poor’s 
500 (S&P 500). These investors may have a long term 
horizon but may need liquidity from time to time.

Sigma Global Corporate
This is a fixed income Portfolio invested mainly in 
global corporate and sovereign debt securities, suitable 
for investors who would have a moderate investment 
style, seeking a return in line with United States 10-
year Treasury + 1.75%. These investors would have a 
medium to long term horizon with limited liquidity needs 
in the first year. Sigma Global Corporate is marketed as 
a medium-risk corporate and sovereign debt portfolio, 
therefore investments are in the acquisition of debt 
with the following attributes (1) Investment Grade; (2) 
Corporate/Sovereign; (3) Highly Liquid; and (4) Global.

Sigma Global Venture
This is an equity portfolio invested in global equity 
securities, suitable for investors who would have an 
aggressive investment style seeking returns above the 
Jamaica Stock Exchange (JSE) Main Index + Jamaican 
dollar devaluation). These investors would have a long 
term horizon with limited liquidity needs in the first year. 
The companies that will be considered are (1) emerging; 
(2) growth-oriented; and (3) start-ups.

Sigma Real Growth
This is a fixed income portfolio invested in largely 
Inflation Indexed sovereign debt, suitable for investors 
who have a conservative investment style seeking a 
return in line with the Jamaican inflation rate. These 
investors may have a long term horizon but may need 
liquidity from time to time.

Sigma Money Market
This is a fixed income portfolio invested in largely 
sovereign debt suitable for investors who have a 
conservative investment style seeking a minimum 
return in line with established short-term Thirty (30) day 
risk free BOJ / GOJ benchmarks. These investors may 
have a short term horizon and may need liquidity from 
time to time.

Sigma Real Estate
This is a real estate portfolio invested mainly in various 
real estate related assets across property types 
and locations with a regional focus. This Portfolio is 
suitable for institutional investors who would have a 
moderate risk tolerance and are seeking a return above 
Jamaican Inflation Rate (Inflation + 100 basis points). 
These investors would have a long term horizon with 
limited liquidity needs in the first three (3) years. Sigma 
Real Estate is marketed as a moderate risk property 
portfolio, with investment in the real estate related 
structures mainly domiciled in the Caribbean region. 
The value of the real estate properties in this portfolio 
will be appraised at least annually by an external 
independent valuator. The Manager reserves the right 
to settle all or part of any redemption from this portfolio 
in cash or specie.

Sigma Diversified 
This is a balanced asset portfolio invested in a mix of 
the other Sigma Global Funds portfolios as determined 
by the Manager.  This portfolio is suitable for investors 
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who have a low to moderate risk tolerance and are 
seeking returns in line with Jamaican Inflation rate. 
These investors would have a long term horizon with 
limited liquidity needs in the first year.

Sigma Global Markets
This is a balanced asset US$ portfolio invested in a 
mix of the other Sigma Global Funds portfolios as 
determined by the Manager. This portfolio is suitable for 
investors with low to moderate risk tolerance seeking 
stable investments producing a return in line with 
US inflation plus Jamaican dollar devaluation. These 
investors would have a long term horizon with limited 
liquidity needs in the first year. The portfolio seeks 
exposure to stocks, bonds, mutual funds, real estate, 
related mutual funds and other securities both local and 
global.

Sigma Global Income
This is a United States Dollar investment portfolio that 
provides liquidity for unit holders. The objective is to 
generate income, liquidity and preserve capital over 
the medium to long term by investing in a diversified 
portfolio of Government securities, Corporate Bonds, 
placements, Cash, Variable Rate, Fixed Rate securities, 
repurchase agreements and other short-term 
instruments. The investment objective is also to provide 
a monthly distribution to the investor. 

Sigma Income
This is a Jamaican Dollar investment fund that provides 
liquidity for unit holders. The objective is to generate 
income, liquidity and preserve capital over the medium 
to long term by investing in a diversified portfolio of 
Government securities, placements, Corporate Bonds, 
Money Market Instruments, Cash, Variable Rate and 
Fixed Rate securities, repurchase agreements and 
other short-term instruments. The investment objective 
is also to provide a monthly distribution to the investor.

12. VOTING RIGHTS

Units in the Fund carry with them the right to attend 
and vote at meetings of Unit Holders convened in 
accordance with the Trust Deed.

13.	TERMINATION OF THE TRUST

The Trust can be terminated in the following 
circumstances:

a)	 If, (there being only one portfolio or only one portfolio 
remaining) the Trustee having given one (1) year’s 
notice to the Manager that a change of Manager is 
desirable in the interests of the Unit Holders where 
the Trustee has not found an acceptable person 
ready to accept the office of Manager.

b)	 If it becomes illegal, or in the Trustee’s opinion 
impractical, inadvisable, or contrary to the interests 
of the Unit Holders to continue the Trust.

c)	 If the Unit Holders by Extra-ordinary Resolution so 
determine.

d)	 If the Trustee notifies the Manager of its intention 
to retire and no new Trustee has been appointed 
within six (6) months of the receipt of such notice by 
the Manager or within such extended period as the 
Trustee agrees.

e)	 If the Manager notifies the Trustee of its intention to 
retire and the Trustee fails to appoint another person 
as Manager who the Trustee considers a suitable 
replacement for the Manager within six (6) months 
after the notification to the Trustee or within such 
extended period as the Manager agrees.

f)	 If either the Trustee or the Manager go into liquidation 
and the other fails to appoint another suitable person 
as Trustee or Manager (as the case may be) within 
thirty (30) days after the commencement of the 
bankruptcy or liquidation.

On termination of the Trust, no further Units shall be 
issued and the Trustee or (as the case may be) the 
Manager is required to:

a)	 Sell all investments held by it as part of the Trust 
Fund, such sale being carried out and completed 
in such manner and period after termination as the 
Trustee or the Manager considers advisable;

b)	 Distribute from time to time to Unit Holders in pro 
ratio to the number of units held by them all net cash 
proceeds obtained from the sale of the property of 
the Fund. The Trustee is entitled to retain all monies 
sufficient to meet all costs, charges, expenses, claims 
and demands arising out of the Trust’s liquidation, 
including the fees of the Trustee, the Registrar and 
the Managers.

14.	ACCUMULATION OF INCOME (DISTRIBUTION)

The Trustee may determine whether there will be a 
distribution of income. The Sagicor Sigma Global Funds 
reserves the right to make such distribution from all the 
income attributable to a portfolio. Audited statements 
will be prepared by the Manager and filed with the 
Trustee. Copies will be available for inspection by Unit 
Holders during business hours at the offices of the 
Managers and also on the websites of Sagicor Group 
Jamaica. Audited Statements will be prepared as at the 
Funds financial year end December 31 each year.

15.	REMUNERATION TO MANAGER, TRUSTEE & 
REGISTRAR

The remuneration of the Manager is as follows:
•	 A fee of one and one half per cent (1.5%) of the 

Net Deposited Property but as of December 31, 
2015 it is intended that the appropriate percentage 
shall be two and one half per cent (2.5%) of the Net 
Deposited Property; and

•	 A Performance Bonus payable on each portfolio 
which shall be equivalent to Twenty per cent (20%) 
of the amount by which the NAV of the relevant 
Portfolio exceeds the performance benchmarks set 
out below for the relevant accounting period of the 
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Fund. The Manager and the Trustee may reduce 
the percentage applicable to the performance 
bonus by agreement in writing.

The remuneration of the Trustee shall be agreed from 
time to time by the Manager and the Trustee provided 
that such remuneration shall not exceed five basis points 
(0.05%) per annum of Net Deposited Property unless 
approved by an ordinary resolution of the Unit Holders.

The Trustee is paid an annual Trustee Services fee of 
4.5 basis points or 0.045% per annum on the Net Asset 
Value of the Fund. The Trustee is also entitled to be paid 
by the Fund the amount of all its disbursements incurred 
in the performance of its duties under the Trust Deed. 

The remuneration of the Registrar is J$800,000.00 per 
annum.

16.	ISSUE AND TRANSFER OF UNITS

Investors may initially subscribe for Units in the Fund by 
completing and signing an application form provided by 
the Manager for that purpose, thereafter the Manager 
may accept applications to purchase additional Units 
via subscription form or using such other method as 
the Manager may determine from time to time. The 
application form will give details of the allocation of 
units to be purchased and will constitute a binding 
authority by the unit holder to allocate units purchased 
subsequently in the manner stated in the application 
form. If the unit holder would like to change their unit 
allocation, then a Subscription Form will be required to 
be completed and signed. The Manager may accept 
or reject an application for Units at its discretion, if 
an application is accepted, the Manager will issue a 
receipt. The Manager may accept requests to transfer 

or redeem Units via a redemption or transfer form or 
in such other manner as the Manager may prescribe 
and submission of the certificate (if issued) in respect of 
the Units to be redeemed or transferred. Transactions 
leading to a Unit balance of less than five hundred dollar 
($500) will not be accepted.

Periodic statements will be made available to Unit 
Holders specifying the number of units purchased/
held, the name of the Unit Holder and the value of their 
investment. A register of Unit Holders will be kept by 
or on behalf of the Trustees. The register will list the 
names and addresses of Unit Holders and the number 
of units held by each. Where a Unit Holder becomes the 
owner of Units by virtue of an instrument of transfer, the 
register will list the name and address of the transferor, 
the date of registration of the transfer and the name and 
address of the transferee. The register will be opened 
on each business day to inspection of each unit-holder 
without charge.

Instruments of transfer of Units in the Fund (if used) must 
be signed by the transferor. Each instrument of transfer 
must be left with the Trustee for registration along with 
the certificate(s) (if issued) relating to the units being 
transferred. There is no fee chargeable for the issue of a 
new certificate (if issued) in the name of the transferee. 
On the death of a Unit Holder, the executors of the 
deceased’s estate will be the only persons recognised 
as having title to the Units. On the death of any one of 
the joint holders of units, the survivor(s) will be the only 
person(s) recognized as having title to the units.

17.	UNIT TRUST PRICE MOVEMENTS

The purchase of units in a well-managed Unit Trust 
is a method of investing on a regular basis with the 

Portfolio Holding Period Benchmarks

Sigma Bond 90 days GOJ 365 days

Sigma Equity 90 days JSE Main Index

Sigma Real Estate 3 years JA CPI + 100 bps

Sigma Money Market 90 days BOJ/ GOJ 30 days

Sigma Real Growth 90 days JA CPI

Sigma Diversified 90 days JA CPI

Sigma  Income None BOJ/GOJ 30 days

Global Portfolios:

Sigma Global Bond 90 days JSE Jamaica Global  Bond Index + J$  devaluation

Sigma Global Equity 90 days S&P 500

Sigma Global Venture 90 days JSE + J$ devaluation

Sigma Global Corporate 90 days UST-10 + 175 bps

Sigma Global Markets 90 days US CPI + J$ devaluation

Sigma Global  Income None Three Month LIBOR
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advantage of continuous professional investment 
expertise. However, because there will always 
be fluctuations in the price of securities or other 
investments, there can be no guarantee that the Unit 
Trust price movements will only be upward. However, 
experience has shown that the long term trend in the 
value of stocks, shares and real estate is likely to be 
upward. There is no real assurance that income (or 
yield) from the underlying investments of the Fund will 
grow, as such income (or yield) can fluctuate over time.

18.	STATEMENT OF INVESTMENT

In addition to the last audited statements of the fund, 
Unit Holders may obtain a list of Investments held by the 
Fund as at the end of each quarter on request from the 
Manager. In the event that any asset or liability cannot 
be attributable to a particular portfolio, that asset or 
liability shall be allocated to all portfolios to which it is 
attributable pro rata to the values of those portfolios 
at the time of allocation except that all liabilities, to 
whatever portfolios they may be attributable, shall 
unless otherwise agreed on with the creditors, be 
binding on the trust as a whole. Losses will not be 
transferred from one Portfolio to the next.   

19.	SPECIAL TAX CONCESSIONS

Unit Holders benefit from the following tax concessions:
a)	 The income received by way of dividends by the 

Trustee (in his capacity as Trustee of the registered 
Unit Trust) is received without deduction of tax.

b)	 Unit Holders pay no Transfer or Capital Gains Tax 
on sale of their units in Sigma Equity, Sigma Global 
Venture and Sigma Global Equity.

c)	 The Sigma Bond, Sigma Global Bond, Sigma 
Global Corporate, Sigma Money Market, Sigma 
Global  Income, Sigma  Income and Sigma Global 
Markets portfolios are tax-free for individuals if 
held for over five years (maximum investment 
of J$1M or equivalent per year) if operated in 
accordance with the relevant provisions of the 
Income Tax Act - Section 12 (AK)).

20.	OPTIONAL GROUP INSURANCE COVERAGE 

Individual Unit Holders may be eligible for Group Life 
Insurance coverage and Group Accidental Death and 
Dismemberment coverage provided by Sagicor Life, 
subject to eligibility criteria being met. Coverage will be 
subject to the terms contained in the policy of insurance 
issued to the Manager by Sagicor Life, the following is 
an overview of benefits payable:

•	Only individual Unit Holders designated as the 
primary Unit Holder will qualify for coverage.  Joint 
unit holders are not eligible.

•	No benefit shall be payable in respect of any claims 
arising within one year of the commencement date 
of coverage.

•	In the event of death of the primary Unit Holder by a 

natural cause, a benefit of $100,000 will be payable.
•	In the event of accidental death, a benefit of 

$100,000 will be payable plus an additional benefit 
equal to the value of the units held by the insured 
Unit Holder up to a maximum of J$5,000,000.

•	A benefit will also be payable in the event of 
accidental dismemberment of the primary Unit 
Holder computed based on the value of units held in 
the Fund.

•	Premiums are an additional cost to the Fund.
•	The amount payable as the death benefit will match 

the unit holder’s fund balance up to $100,000.  
•	The full death benefit of $100,000 will be payable for 

fund balances of $100,000 or more
Eligibility

•	Coverage will not extend beyond the insured’s 75th 
birthday for group life insurance, and 64th birthday 
for group accidental death and dismemberment.

•	The coverage shall terminate upon the earliest of: (a) 
the date of death of the primary unit holder; (b) the 
payment of any claim in respect of the primary unit 
holder; (c) the date the primary unit holder attains 
age 75 years; (d) the redemption date of the insured 
Unit Holder’s holding in the Fund; and (e) the date 
the Manager terminates the policy.

21.	OTHER PORTFOLIO BENEFITS

In addition, investors in Sagicor Sigma Global Funds may 
opt to invest in plans designed to meet specific needs:
Sigma Retirement Medical

The Sagicor Sigma Retirement Medical will provide a 
post-retirement health benefit via the approved Sagicor 
Life Jamaica Limited Health Insurance Accumulator plan.  
-	 Guaranteed insurability at retirement
-	 Accumulated funds at retirement will be used to 

purchase a life time single premium health plan. 
Depending on the amounts accumulated, a top-up 
may be required based on the single premium cost

Sigma Peril Plan

The Sagicor Sigma Peril provides an approved 
Homeowners Comprehensive Insurance policy to unit 
holders at an attractive rate. The Homeowners policy is 
designed to meet diverse insurance needs and protect 
clients against the perils highlighted below:
-	 Fire, lightning, smoke, bush fire, subsidence or 

landslip
-	 Earthquake, explosion, volcanic eruption
-	 Flood, hurricane storm, tidal wave, windstorm
-	 Burglary, housebreaking and theft 
-	 Aircraft and aerial devices
-	 Bursting or overflow of pipes, water tanks and 

domestic appliances 
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The following deductibles will apply:
-	 Catastrophic  deductible  - resulting from hurricane, 

cyclone, tornado, windstorm, earthquake, volcanic 
eruptions including flood and/or overflowing of the 
sea caused by these perils – 2% of sum Insured per 
item on the schedule

All other losses except fire or lightning – 1% of the loss 
minimum JMD10,000 and maximum JMD250,000 or 
USD equivalent 
Sigma Educator Plan

The Sagicor Sigma Educator is a plan established for 
the purposes of helping parents (or other sponsors) 
accumulate funds geared towards secondary or tertiary 
education
-	 Offers a grant of up to a maximum 30% of 

contributions.
-	 Grant is payable on first J$150,000 of contributions 

per year, up to a maximum of J$2.7m.
-  Funds will be disbursed directly to an educational 

institution.
-	 Group Life benefits up to a maximum of J$1,000,000 

and Group AD&D coverage on life of parent/sponsor 
of up to a maximum of J$5,000,000

Sigma Health Plan

The Sagicor Sigma Health allows individuals to access 
health benefits while saving. 
-	 Minimum monthly savings of J$2,500 to Sigma
-	 A monthly premium of approximately J$1,000 will be 

deducted to cover monthly health benefit.
-	 Covers 80% of charges for surgery and 

hospitalization
-	 Requires upfront deductible charge of $50,000
-	 No benefit shall be payable in respect of any claims 

arising within 6 months of the commencement 
Sigma Credit U Plan

The Sagicor Sigma Credit U is a credit linked product that 
provides financing for study programmes.
-	 A plan designed to provide assistance with financing 

study programmes:
-	 Recruiting Agency will pre-approve individuals for a 

loan
-	 Sagicor will issue an affinity credit card to student 

with special concessionary terms.
-	 Credit card with a limit of up to US$1,250
-	 Minimum Sigma Global Fund investment of 20% of 

the card limit

22.	ADDITIONAL INFORMATION & CONSTITUTIVE 
DOCUMENTS

Additional information may be obtained from the Fund’s 

financial statements and the Trust Deed which may be 
inspected at the offices of the Trustee, JCSD Trustee 
Services Limited, 40 Harbour Street, Kingston. Copies 
of the Trust Deed may also be inspected at the offices 
of the Manager, Sagicor Investments Jamaica Limited, 
85 Hope Road, Block C Kingston 6 and also at the 
offices of Sagicor Life Jamaica Limited, 28-48 Barbados 
Avenue, Kingston 5.  Copies of the Trust Deed and/or 
any supplemental Deed or Deeds thereto will be supplied 
by the Manager to any person on request at a charge of 
$1,000.00 per copy or such other price per copy as the 
Managers or delegate may determine. Electronic copies 
can be viewed online at  www.sagicorjamaica.com. The 
constitutive documents of the Fund are as follows:

•	 The Principal Trust Deed dated February 15, 1993;
•	 Supplemental Trust Deed dated December 30, 

2004;
•	 Supplemental Trust Deed dated June 10, 2005;
•	 Supplemental Trust Deed dated October 12, 2010;
•	 Supplemental Trust Deed dated November 28, 

2012; and
•	 Supplemental Trust Deed dated September 23, 

2015

Investors may also view notices, circulars, 
announcements, financial reports and the latest available 
offer and redemption prices or net asset values at www.
sagicorjamaica.com

23.	REGULATORY STATEMENT

IMPORTANT: IF YOU ARE IN ANY DOUBT ABOUT 
THE CONTENTS OF THIS DOCUMENT, YOU SHOULD 
SEEK INDEPENDENT FINANCIAL ADVICE.

THE SAGICOR SIGMA GLOBAL FUNDS PORTFOLIOS, 
AS A COLLECTIVE INVESTMENT SCHEME (CIS), HOLD 
DIFFERENT TYPES OF INVESTMENTS DEPENDING 
ON THEIR INVESTMENT OBJECTIVES.  THE VALUE 
OF THESE INVESTMENTS MAY CHANGE FROM DAY 
TO DAY, REFLECTING CHANGES IN INTEREST RATES, 
ECONOMIC CONDITIONS AND COMPANY NEWS. AS 
A RESULT, THE VALUE OF THE FUND’S ASSETS (AND 
THEREFORE EACH UNIT) MAY GO UP OR DOWN AND 
THE VALUE OF AN INVESTMENT IN THE FUND, WHEN 
YOU REDEEM IT MAY BE MORE OR LESS THAN 
WHEN YOU PURCHASED IT. THE FULL AMOUNT OF 
YOUR INVESTMENT IS NOT GUARANTEED.

PAST PERFORMANCE OF A COLLECTIVE 
INVESTMENT SCHEME SHOULD NOT BE TAKEN AS 
AN INDICATION OF FUTURE PERFORMANCE.

PURSUANT TO THE DUTIES AND RESPONSIBILITIES 
OF THE MANAGERS OF THE FUND, SAGICOR 
INVESTMENTS JAMAICA LIMITED AND SAGICOR 
LIFE JAMAICA, UNDER THE ARRANGEMENT 
TO DELEGATE CERTAIN OF THE MANAGER’S 
DUTIES AND RESPONSIBILITIES, ACCEPT FULL 
RESPONSIBILITY FOR THE ACCURACY OF THE 
INFORMATION CONTAINED IN THIS OFFERING 
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CIRCULAR. FURTHER, SAGICOR INVESTMENTS 
AND SAGICOR LIFE AFFIRM THAT NO OTHER FACTS 
HAVE BEEN OMITTED THAT WOULD MAKE THIS 
OFFERING CIRCULAR MISLEADING, TO THE BEST 
OF OUR KNOWLEDGE. 

NO MONEY SHOULD BE PAID TO ANY PERSON IN 
JAMAICA TO ACQUIRE THE SECURITIES UNLESS 
THAT PERSON IS LICENCED OR REGISTERED AS A 
DEALER UNDER THE SECURITIES ACT. 

24.	REGISTRATION & EXPIRY DATES OF THIS 
OFFERING CIRCULAR

Registration Date: November 02, 2015.

Expiry Date: November 02, 2016.

Page 11



S
IG

M
A

 G
L

O
B

A
L

 C
O

R
P

O
R

A
T

E
 P

O
R

T
F

O
L

IO
A

S
 A

T
 A

U
G

U
S

T
 3

1,
 2

01
5

R
ep

o
rt

 D
at

e 
31

-A
u

g
-1

5
E

X
C

H
A

N
G

E
 R

A
T

E
 1

17
.6

26
4

S
ec

u
ri

ty
 ID

Q
u

an
ti

ty
 

N
o

m
in

al
 V

al
u

e
M

ar
ke

t V
al

u
e

In
te

re
st

 
A

cc
ru

ed
N

E
T

 A
S

S
E

T
 

VA
L

U
E

%
 O

F
 

P
O

R
T

F
O

L
IO

%
 O

F
 

F
U

N
D

TR
AD

IN
G 

IN
VE

ST
M

EN
TS

JA
D

TI 
- L

OC
AL

 C
OR

PO
RA

TE
 B

ON
DS

N
C

B
 C

A
P 

M
K

T 
LT

D
6,2

50
,00

0 
6,2

50
,00

0 
6,3

10
,62

3 
93

,15
1 

6,4
03

,77
4 

0.5
%

0.0
%

6,2
50

,00
0 

6,3
10

,62
3 

93
,15

1 
6,4

03
,77

4 
0.5

%
0.0

1%
TI 

- S
OV

ER
EI

GN
 S

IN
K 

FU
ND

 B
ON

DS

BE
LIZ

E 
5 0

2/
20

/3
8

24
2,7

00
 

19
,79

1,2
62

 
21

,14
8,1

71
 

43
,57

4 
21

,19
1,7

45
 

1.6
%

0.0
%

JA
M

AN
 8 

03
/1

5/
39

50
0,0

00
 

59
,40

1,1
24

 
63

,28
8,9

37
 

2,1
67

,52
1 

65
,45

6,4
58

 
5.1

%
0.

1%

79
,1

92
,3

85
 

84
,4

37
,1

08
 

2,
21

1,
09

5 
86

,6
48

,2
03

 
6.

7%
0.

12
%

TI 
- N

ON
 U

S 
SO

VE
RE

IG
N 

BO
ND

S

VE
NZ

 9 
1/

4 0
9/

15
/2

7
19

0,0
00

 
9,8

27
,43

9 
9,2

66
,15

2.3
7 

95
2,3

55
 

10
,21

8,5
07

 
0.8

%
0.

0%

BA
RB

AD
 6 

5/
8 1

2/
05

/3
5

20
0,

00
0 

20
,2

77
,4

53
 

20
,6

20
,0

97
.5

5 
37

1,
97

1 
20

,9
92

,0
69

 
1.

6%
0.

0%

CO
ST

AR
 4 

1/
4 0

1/
26

/2
3

50
,00

0 
5,5

10
,60

6 
5,4

04
,33

5.0
1 

24
,27

9 
5,4

28
,61

4 
0.4

%
0.

0%

35
,6

15
,4

98
 

35
,2

90
,5

85
 

1,
34

8,
60

4 
36

,6
39

,1
89

 
2.

8%
0.

1%

TI 
- C

OR
PO

RA
TE

 B
ON

DS

SC
OT

B 
6 1

/8
 07

/1
1/

21
30

0,0
00

 
35

,85
0,1

75
 

37
,75

8,3
08

 
29

9,9
11

 
38

,0
58

,2
19

 
2.

9%
0.

1%

AF
G 

9 7
/8

 06
/1

5/
19

17
8,0

00
 

24
,82

9,1
56

 
25

,90
2,6

15
 

43
6,0

80
 

26
,33

8,6
95

 
2.0

%
0.

0%

BA
C 

7 1
/4

 10
/1

5/
25

59
,00

0 
8,0

83
,87

2 
8,2

54
,00

2 
18

9,9
00

 
8,4

43
,90

1 
0.7

%
0.

0%

BA
CR

 7 
5/

8 1
1/

21
/2

2
10

0,0
00

 
12

,3
76

,1
35

 
13

,3
39

,4
99

 
24

8,
90

6 
13

,5
88

,4
05

 
1.0

%
0.

0%

BM
C 

7 1
/4

 06
/0

1/
18

10
0,0

00
 

12
,4

11
,3

77
 

10
,5

50
,6

04
 

21
2,

99
8 

10
,7

63
,6

03
 

0.
8%

0.
0%

BP
L 4

 7/
8 0

2/
01

/2
1

50
,00

0 
6,1

11
,66

7 
5,9

11
,06

5 
23

,87
0 

5,9
34

,93
5 

0.5
%

0.
0%

BT
U 

7 7
/8

 11
/0

1/
26

50
,00

0 
6,3

00
,63

7 
1,5

02
,73

8 
15

4,2
40

 
1,6

56
,97

8 
0.1

%
0.

0%

BT
U 

7 7
/8

 11
/0

1/
26

13
6,0

00
 

6,
43

9,
94

4 
4,

08
7,

44
8 

41
9,

53
3 

4,
50

6,
98

1 
0.

3%
0.

0%

CH
K 

6 1
/2

 08
/1

5/
17

11
0,0

00
 

13
,57

0,1
20

 
12

,24
3,7

31
 

37
,34

4 
12

,28
1,0

75
 

0.9
%

0.0
%

CT
L 6

.45
 06

/1
5/

21
50

,00
0 

6,1
98

,71
7 

5,8
16

,05
3 

80
,00

9 
5,8

96
,06

2 
0.5

%
0.0

%

Page 12



S
IG

M
A

 G
L

O
B

A
L

 C
O

R
P

O
R

A
T

E
 P

O
R

T
F

O
L

IO
A

S
 A

T
 A

U
G

U
S

T
 3

1,
 2

01
5

R
ep

o
rt

 D
at

e 
31

-A
u

g
-1

5
E

X
C

H
A

N
G

E
 R

A
T

E
 1

17
.6

26
4

S
ec

u
ri

ty
 ID

Q
u

an
ti

ty
 

N
o

m
in

al
 V

al
u

e
M

ar
ke

t V
al

u
e

In
te

re
st

 
A

cc
ru

ed
N

E
T

 A
S

S
E

T
 

VA
L

U
E

%
 O

F
 

P
O

R
T

F
O

L
IO

%
 O

F
 

F
U

N
D

DE
LL

 4 
5/

8 0
4/

01
/2

1
10

0,0
00

 
11

,41
7,1

55
 

11
,51

0,1
24

 
22

6,4
64

 
11

,73
6,5

88
 

0.9
%

0.0
%

DE
LL

 5.
65

 04
/1

5/
18

16
5,0

00
 

19
,83

9,3
34

 
20

,32
6,5

24
 

41
3,8

72
 

20
,74

0,3
97

 
1.6

%
0.0

%
ET

P 
9 1

1/
01

/2
4

10
0,0

00
 

14
,44

4,5
83

 
13

,73
8,5

84
 

35
2,5

49
 

14
,09

1,1
33

 
1.1

%
0.0

%
F 

6 1
/2

 08
/0

1/
18

75
,00

0 
9,6

15
,63

2 
9,8

39
,45

5 
47

,74
1 

9,8
87

,19
6 

0.8
%

0.0
%

F 
7 1

/8
 11

/1
5/

25
50

,00
0 

6,8
61

,49
7 

6,8
72

,40
6 

12
3,2

70
 

6,9
95

,67
6 

0.5
%

0.0
%

GS
 6 

12
/1

5/
23

46
,00

0 
6,1

87
,32

6 
6,2

22
,71

5 
14

,41
5 

6,2
37

,13
1 

0.5
%

0.0
%

HS
BC

 9.
3 0

6/
01

/2
1

40
0,0

00
 

58
,65

0,1
23

 
60

,00
3,7

72
 

1,0
92

,90
1 

61
,09

6,6
72

 
4.7

%
0.1

%
IB

ES
M

 5.
81

 03
/1

5/
25

25
0,0

00
 

31
,9

36
,3

50
 

33
,5

26
,7

84
 

78
7,

08
1 

34
,3

13
,8

65
 

2.
6%

0.
0%

A
IG

 6
 1

/4
 0

5/
15

/1
9

10
0,0

00
 

12
,2

93
,0

93
 

12
,6

09
,4

88
 

21
6,

26
2 

12
,8

25
,7

51
 

1.
0%

0.
0%

IN
TN

ED
 7

 5
/8

 0
1/

30
/1

6
40

0,0
00

 
46

,8
43

,7
85

 
47

,0
06

,4
80

 
32

8,
55

6 
47

,3
35

,0
36

 
3.

7%
0.

1%

JE
F 

6 
7/

8 
04

/1
5/

21
85

,0
00

 
11

,0
55

,8
92

 
11

,1
72

,2
59

 
25

9,
43

3 
11

,4
31

,6
93

 
0.

9%
0.

0%

M
UR

 4 
06

/0
1/

22
10

0,
00

0 
11

,6
16

,9
87

 
10

,2
70

,5
63

 
11

7,
51

6 
10

,3
88

,0
80

 
0.

8%
0.

0%

NB
R 

9 1
/4

 01
/1

5/
19

13
0,0

00
 

17
,98

1,2
67

 
17

,52
0,3

96
 

18
0,5

67
 

17
,70

0,9
63

 
1.4

%
0.0

%
PE

TB
RA

 7 
1/

4 0
3/

17
/4

4
45

5,0
00

 
55

,64
6,3

20
 

43
,35

6,5
80

 
1,7

65
,99

1 
45

,12
2,5

71
 

3.5
%

0.1
%

PE
TB

RA
 7 

1/
4 0

3/
17

/4
4

1,
68

0,
00

0 
19

3,
99

2,
58

9 
16

0,
08

5,
83

2 
6,

52
0,

58
2 

16
6,

60
6,

41
5 

12
.9

%
0.

2%

PE
TB

RA
 3 

7/
8 0

1/
27

/1
6

2,
58

0,
00

0 
30

4,
21

7,
76

8 
30

3,
02

5,
04

1 
1,

10
9,

59
8 

30
4,1

34
,63

8 
23

.5%
0.4

%
SD

 7 
1/

2 0
3/

15
/2

1
17

9,
00

0 
10

,0
77

,2
02

 
5,

98
4,

57
1 

72
7,

47
4 

6,
71

2,
04

5 
0.

5%
0.

0%

SO
V 

8 
3/

4 
05

/3
0/

18
31

9,
00

0 
42

,0
88

,0
60

 
42

,9
95

,3
56

 
82

9,
15

4 
43

,8
24

,5
10

 
3.

4%
0.

1%

TIT
IM

 6 
3/

8 1
1/

15
/3

3
50

,0
00

 
5,7

05
,10

0 
5,9

26
,34

2 
11

0,2
94

 
6,0

36
,63

6 
0.5

%
0.

0%

TK
OC

N 
7 3

/4
 04

/1
5/

19
12

9,
50

0 
11

,60
1,8

19
 

8,6
55

,43
5 

44
5,5

59
 

9,1
00

,99
5 

0.7
%

0.
0%

VT
G 

7 1
/8

 04
/0

1/
23

14
5,

00
0 

10
,83

0,7
15

 
6,7

20
,68

7 
50

5,8
71

 
7,2

26
,55

7 
0.6

%
0.

0%

1,0
25

,07
4,3

96
 

96
2,7

35
,46

0 
17

,77
2,0

70
 

98
1,0

13
,40

1 
75

.7%
1.3

8%

N
O

N
 C

U
M

M
U

LA
TI

VE
 P

R
EF

ER
EN

C
E 

SH
A

R
ES

 

ST
IF

EL
 F

IN
A

N
C

IA
L 

C
O

R
P

1,
00

0.
00

 
3,

02
2,

99
8 

2,
98

3,
73

6 
0.

00
 

2,
98

3,
73

6 
0.

2%
0.

0%

3,
02

2,
99

8 
2,

98
3,

73
6 

0 
2,

98
3,

73
6 

0.
2%

0.
0%

AV
AI

LA
BL

E 
FO

R 
SA

LE
 IN

VE
ST

M
EN

TS
JA

D
AF

S 
- R

EP
O 

- S
EC

ON
DA

RY
 M

AR
KE

T

Page 13



S
IG

M
A

 G
L

O
B

A
L

 C
O

R
P

O
R

A
T

E
 P

O
R

T
F

O
L

IO
A

S
 A

T
 A

U
G

U
S

T
 3

1,
 2

01
5

R
ep

o
rt

 D
at

e 
31

-A
u

g
-1

5
E

X
C

H
A

N
G

E
 R

A
T

E
 1

17
.6

26
4

S
ec

u
ri

ty
 ID

Q
u

an
ti

ty
 

N
o

m
in

al
 V

al
u

e
M

ar
ke

t V
al

u
e

In
te

re
st

 
A

cc
ru

ed
N

E
T

 A
S

S
E

T
 

VA
L

U
E

%
 O

F
 

P
O

R
T

F
O

L
IO

%
 O

F
 

F
U

N
D

JA
M

AI
CA

N 
SH

OR
T 

TE
RM

 C
OL

LA
TE

RA
L

37
9,

13
9 

37
9,1

38
.70

 
37

9,1
39

 
70

 
37

9,2
09

 
0.0

%
0.0

%

JA
M

AI
CA

N 
SH

OR
T 

TE
RM

 C
OL

LA
TE

RA
L

10
,0

00
,0

00
 

10
,00

0,0
00

.00
 

10
,00

0,0
00

 
98

,01
4 

10
,09

8,0
14

 
0.8

%
0.0

%

JA
M

AI
CA

N 
SH

OR
T 

TE
RM

 C
OL

LA
TE

RA
L

13
1,

00
0,

00
0 

13
1,

00
0,

00
0.

00
 

13
1,

00
0,

00
0 

16
9,

58
2 

13
1,

16
9,

58
2 

10
.1

%
0.

2%

14
1,

37
9,

13
9 

14
1,

37
9,

13
9 

26
7,

66
6 

14
1,

64
6,

80
5 

10
.9

%
0.

20
%

US
D

AF
S 

- R
EP

O 
- S

EC
ON

DA
RY

 M
AR

KE
T

US
D 

SH
OR

T 
TE

RM
 C

OL
LA

TE
RA

L
57

,3
79

 
6,

74
9,

33
8 

6,
74

3,
01

5 
38

,3
34

 
6,

78
1,

34
8 

0.
5%

0.
0%

US
D 

SH
OR

T 
TE

RM
 C

OL
LA

TE
RA

L
5,

75
4 

67
6,

82
7 

67
6,

19
3 

3,
61

3 
67

9,
80

5 
0.

1%
0.

0%

US
D 

SH
OR

T 
TE

RM
 C

OL
LA

TE
RA

L
3,

75
7 

44
1,

96
4 

44
1,

54
9 

2,
05

7 
44

3,
60

6 
0.

0%
0.

0%

US
D 

SH
OR

T 
TE

RM
 C

OL
LA

TE
RA

L
10

,6
31

 
1,

25
0,

51
9 

1,
24

9,
34

8 
5,

39
1 

1,
25

4,
73

9 
0.

1%
0.

0%

US
D 

SH
OR

T 
TE

RM
 C

OL
LA

TE
RA

L
9,

18
8 

1,
08

0,
69

3 
1,

07
9,

68
0 

3,
47

6 
1,

08
3,

15
6 

0.1
%

0.0
%

US
D 

SH
OR

T 
TE

RM
 C

OL
LA

TE
RA

L
6,

57
8 

77
3,

80
1 

77
3,

07
6 

1,
80

0 
77

4,8
76

 
0.1

%
0.0

%

US
D 

SH
OR

T 
TE

RM
 C

OL
LA

TE
RA

L
19

,7
03

 
2,

31
7,

61
9 

2,
31

5,
44

8 
3,

48
9 

2,
31

8,
93

7 
0.

2%
0.

0%

US
D 

SH
OR

T 
TE

RM
 C

OL
LA

TE
RA

L
70

,0
42

 
8,

23
8,

84
0 

8,
23

1,
12

1 
10

,1
48

 
8,

24
1,

26
9 

0.
6%

0.
0%

US
D 

SH
OR

T 
TE

RM
 C

OL
LA

TE
RA

L
2,

33
1 

27
4,

20
5 

27
3,

94
8 

26
3 

27
4,

21
1 

0.
0%

0.
0%

US
D 

SH
OR

T 
TE

RM
 C

OL
LA

TE
RA

L
6,

36
4 

74
8,

52
7 

74
7,

82
6 

61
5 

74
8,

44
1 

0.
1%

0.
0%

US
D 

SH
OR

T 
TE

RM
 C

OL
LA

TE
RA

L
79

,1
55

 
9,

31
0,

72
7 

9,
30

2,
00

4 
3,

82
3 

9,
30

5,
82

7 
0.

7%
0.

0%

US
D 

SH
OR

T 
TE

RM
 C

OL
LA

TE
RA

L
9,

87
3 

1,
16

1,
26

8 
1,

16
0,

18
0 

39
7 

1,
16

0,
57

7 
0.

1%
0.

0%

33
,0

24
,3

27
 

32
,9

93
,3

88
 

73
,4

04
 

33
,0

66
,7

92
 

2.
6%

0.
0%

CA
SH

(1
,0

00
.1

8)
0.

0%
0.

0%

OT
HE

R 
NE

T 
AS

SE
TS

7,
27

5,
64

4.
00

 
0.

6%
0.

0%

TO
TA

L
 1

,2
95

,6
76

,5
44

 
10

0.
0%

1.
82

%

Page 14



S
IG

M
A

 G
L

O
B

A
L

 E
Q

U
IT

Y
 P

O
R

T
F

O
L

IO
 

A
S

 A
T

 A
U

G
U

S
T

 3
1,

 2
01

5
R

ep
o

rt
 D

at
e 

31
-A

u
g

-1
5

E
X

C
H

A
N

G
E

 R
A

T
E

 1
17

.6
26

4

S
ec

u
ri

ty
 ID

Q
u

an
ti

ty
 

N
o

m
in

al
 V

al
u

e
M

ar
ke

t V
al

u
e

In
te

re
st

 
A

cc
ru

ed
N

E
T

 A
S

S
E

T
 

VA
L

U
E

%
 O

F
 

P
O

R
T

F
O

L
IO

%
 O

F
 

F
U

N
D

TR
AD

IN
G 

IN
VE

ST
M

EN
TS

JA
D

TI 
- U

NI
T 

TR
US

T 

M
UT

UA
L F

UN
D 

SI
GM

A 
M

ON
EY

 M
AR

KE
T 

IN
VE

ST
M

EN
T

 93
,39

9,6
03

 
 10

4,6
07

,55
5 

 10
9,2

77
,53

5 
 -   

 10
9,2

77
,53

5 
2.7

%
0.1

5%
SI

GM
A 

RE
AL

 E
ST

AT
E 

FU
ND

 88
,07

4,0
63

 
 11

2,7
34

,80
0 

 12
9,4

68
,87

2 
 -   

 12
9,4

68
,87

2 
3.2

%
0.1

8%
 2

17
,3

42
,3

55
 

 2
38

,7
46

,4
07

 
 -   

 2
38

,7
46

,4
07

 
6.

0%
0.

33
%

US
D

TI 
- E

XC
HA

NG
E 

TR
AD

ED
 F

UN
DS

 

IPA
TH

 S
&P

 G
SC

I C
RU

DE
 O

IL 
TR

6,0
00

15
,83

3,8
64

6,4
72

,79
2.3

0
 -   

6,4
72

,79
2 

0.2
%

0.0
1%

PR
OS

HA
RE

S 
UL

TR
A 

TE
CH

NO
LO

GY
25

,6
34

20
0,

04
8,

29
1

20
8,

48
8,

91
4.

84
 -   

20
8,4

88
,91

5 
5.2

%
0.2

9%
PR

O
SH

A
R

ES
 U

LT
R

A
 H

EA
LT

H
 C

A
R

E
9,

52
0

52
,0

51
,1

33
73

,8
37

,7
78

.7
8

 -   
73

,8
37

,7
79

 
1.

9%
0.

10
%

PR
O

SH
A

R
ES

 U
LT

R
A

 S
&

P5
00

25
3,

22
0

1,
76

9,
72

1,
54

6
1,

74
9,

73
8,

18
7.

24
 -   

1,
74

9,
73

8,
18

7 
43

.9
%

2.
45

%

PR
O

SH
A

R
ES

 U
LT

R
A

 S
&

P5
00

50
,0

00
35

2,1
85

,69
2

34
5,4

97
,62

8.0
0

 -   
34

5,4
97

,62
8 

8.7
%

0.
48

%

D
IR

EX
IO

N
 D

LY
 2

0+
Y 

TR
 B

EA
R

 3
X

4,
33

0
20

,15
9,0

64
15

,08
2,1

70
.13

 -   
15

,08
2,1

70
 

0.4
%

0.
02

%

PR
OS

HA
RE

S 
UL

TR
A 

BL
OO

M
BE

RG
 C

R
3,8

94
56

,06
5,4

89
12

,43
7,7

87
.69

 -   
12

,43
7,7

88
 

0.3
%

0.0
2%

PR
OS

HA
RE

S 
UL

TR
A 

IN
DU

ST
RI

AL
S

10
,1

67
12

3,
76

7,
65

4
11

8,
83

3,
53

5.
45

 -   
11

8,
83

3,
53

5 
3.

0%
0.

17
%

PR
O

SH
A

R
ES

 U
LT

R
A

 F
IN

A
N

C
IA

LS
64

,9
96

48
4,

60
1,

59
9

52
1,

83
3,

82
6.

13
 -   

52
1,

83
3,

82
6 

13
.1

%
0.

73
%

M
AT

ER
IA

LS
 S

EL
EC

T 
SE

CT
OR

 S
PD

R
5,

31
9

28
,5

73
,0

73
27

,1
21

,7
29

.5
0

 -   
27

,1
21

,7
30

 
0.

7%
0.

04
%

EN
ER

G
Y 

SE
LE

C
T 

SE
C

TO
R

 S
PD

R
2,

75
2

28
,5

91
,3

68
21

,4
90

,2
34

.5
0

 -   
21

,4
90

,2
35

 
0.

5%
0.

03
%

C
O

N
SU

M
ER

 S
TA

PL
ES

 S
PD

R
5,

67
7

28
,5

80
,9

02
31

,5
69

,0
39

.6
0

 -   
31

,5
69

,0
40

 
0.

8%
0.

04
%

UT
ILI

TIE
S 

SE
LE

CT
 S

EC
TO

R 
SP

DR
6,0

48
28

,59
6,8

72
30

,17
7,9

34
.53

 -   
30

,17
7,9

35
 

0.8
%

0.0
4%

HE
AL

TH
 C

AR
E 

SE
LE

CT
 S

EC
TO

R
4,3

98
29

,71
9,3

52
36

,44
2,1

23
.82

 -   
36

,44
2,1

24
 

0.9
%

0.0
5%

CO
NS

UM
ER

 D
IS

CR
ET

IO
NA

RY
 S

EL
T

3,
79

8
28

,5
78

,8
61

33
,4

70
,0

26
.3

1
 -   

33
,47

0,0
26

 
0.8

%
0.

05
%

3,2
47

,07
4,7

61
3,2

32
,49

3,7
09

0
3,2

32
,49

3,7
09

81
.1%

4.5
3%

Page 15



S
IG

M
A

 G
L

O
B

A
L

 E
Q

U
IT

Y
 P

O
R

T
F

O
L

IO
 

A
S

 A
T

 A
U

G
U

S
T

 3
1,

 2
01

5
R

ep
o

rt
 D

at
e 

31
-A

u
g

-1
5

E
X

C
H

A
N

G
E

 R
A

T
E

 1
17

.6
26

4

S
ec

u
ri

ty
 ID

Q
u

an
ti

ty
 

N
o

m
in

al
 V

al
u

e
M

ar
ke

t V
al

u
e

In
te

re
st

 
A

cc
ru

ed
N

E
T

 A
S

S
E

T
 

VA
L

U
E

%
 O

F
 

P
O

R
T

F
O

L
IO

%
 O

F
 

F
U

N
D

JA
D

AF
S 

- R
EP

O 
- S

EC
ON

DA
RY

 M
AR

KE
T

JA
M

AI
CA

N 
SH

OR
T 

TE
RM

 C
OL

LA
TE

RA
L

 5,
11

7,1
52

 
 5,

11
7,1

52
 

5,1
17

,15
2

 94
6.3

2 
5,1

18
,09

8 
0.1

%
0.0

1%

JA
M

AI
CA

N 
SH

OR
T 

TE
RM

 C
OL

LA
TE

RA
L

 13
,00

0,0
00

 
 13

,00
0,0

00
 

13
,00

0,0
00

 60
,10

2.7
4 

13
,06

0,1
03

 
0.3

%
0.0

2%

JA
M

AI
CA

N 
SH

OR
T 

TE
RM

 C
OL

LA
TE

RA
L

 5,
00

0,0
00

 
 5,

00
0,0

00
 

5,0
00

,00
0

 72
,12

3.2
9 

5,0
72

,12
3 

0.1
%

0.0
1%

JA
M

AI
CA

N 
SH

OR
T 

TE
RM

 C
OL

LA
TE

RA
L

 25
0,0

00
,00

0 
 25

0,0
00

,00
0 

25
0,0

00
,00

0
 1,

80
3,0

82
.19

 
25

1,8
03

,08
2 

6.3
%

0.3
5%

JA
M

AI
CA

N 
SH

OR
T 

TE
RM

 C
OL

LA
TE

RA
L

 6,
00

0,0
00

 
 6,

00
0,0

00
 

6,0
00

,00
0

 23
,30

1.3
7 

6,0
23

,30
1 

0.2
%

0.0
1%

JA
M

AI
CA

N 
SH

OR
T 

TE
RM

 C
OL

LA
TE

RA
L

 10
2,0

00
,00

0 
 10

2,0
00

,00
0 

10
2,0

00
,00

0
 35

8,3
97

.26
 

10
2,3

58
,39

7 
2.6

%
0.1

4%

JA
M

AI
CA

N 
SH

OR
T 

TE
RM

 C
OL

LA
TE

RA
L

 4,
00

0,0
00

 
 4,

00
0,0

00
 

4,0
00

,00
0

 8,
87

6.7
1 

4,0
08

,87
7 

0.1
%

0.0
1%

JA
M

AI
CA

N 
SH

OR
T 

TE
RM

 C
OL

LA
TE

RA
L

 10
,00

0,0
00

 
 10

,00
0,0

00
 

10
,00

0,0
00

 12
,94

5.2
1 

10
,01

2,9
45

 
0.3

%
0.0

1%

 39
5,1

17
,15

2 
 39

5,1
17

,15
2 

 2,
33

9,7
75

 
 39

7,4
56

,92
7 

10
.0%

0.5
6%

US
D

AF
S 

- R
EP

O 
- S

EC
ON

DA
RY

 M
AR

KE
T

 U
SD

 S
HO

RT
 T

ER
M

 C
OL

LA
TE

RA
L

 4,
52

1 
 52

4,3
96

 
 53

1,2
37

 
 3,

05
6 

 53
4,2

93
 

0.0
%

0.0
0%

 U
SD

 S
HO

RT
 T

ER
M

 C
OL

LA
TE

RA
L

 30
,51

1 
 3,

57
2,4

89
 

 3,
58

5,4
99

 
 11

,54
2 

 3,
59

7,0
42

 
0.1

%
0.0

1%

 U
SD

 S
HO

RT
 T

ER
M

 C
OL

LA
TE

RA
L

 75
,76

7 
 8,

87
6,5

86
 

 8,
90

3,8
09

 
 11

,58
7 

 8,
91

5,3
96

 
0.2

%
0.0

1%

 U
SD

 S
HO

RT
 T

ER
M

 C
OL

LA
TE

RA
L

 40
,44

3 
 4,

73
9,4

91
 

 4,
75

2,7
38

 
 4,

55
7 

 4,
75

7,2
96

 
0.1

%
0.0

1%

17
,71

2,9
62

.05
17

,77
3,2

82
.88

30
,74

3.3
6

17
,80

4,0
26

.24
0.4

5%
0.0

2%

CA
SH

 38
9,2

86
 

0.0
%

0.0
0%

OT
HE

R 
NE

T 
AS

SE
TS

10
1,0

16
,96

9 
2.5

%
0.1

4%

TO
TA

L
3,9

87
,90

7,3
24

 
10

0.0
0%

5.5
9%

Page 16



S
IG

M
A

 D
IV

E
R

S
IF

IE
D

 P
O

R
T

F
O

L
IO

 
A

S
 A

T
 A

U
G

U
S

T
 3

1,
 2

01
5

R
ep

o
rt

 D
at

e 
31

-A
u

g
-1

5
E

X
C

H
A

N
G

E
 R

A
T

E
 1

17
.6

26
4

S
ec

u
ri

ty
 ID

Q
u

an
ti

ty
 

N
o

m
in

al
 V

al
u

e
M

ar
ke

t V
al

u
e

In
te

re
st

 
A

cc
ru

ed
N

E
T

 A
S

S
E

T
 

VA
L

U
E

%
 O

F
 

P
O

R
T

F
O

L
IO

%
 O

F
 

F
U

N
D

TR
A

D
IN

G
 IN

VE
ST

M
EN

TS

JA
D

TI
 - 

U
N

IT
 T

R
U

ST
 

M
UT

 F
UN

D 
GR

OW
TH

 E
QU

ITY
 F

UN
D 

IN
VE

ST
M

EN
T

30
,44

4,1
92

 36
,03

8,5
88

 
 38

,05
5,2

40
 

 -   
 38

,05
5,2

40
 

1.0
2%

0.0
5%

M
U

TU
A

L 
FU

N
D

 S
IG

M
A

 M
O

N
EY

 M
A

R
K

ET
 IN

VE
ST

M
EN

T
34

,21
0,9

71
 3

6,
84

7,
61

4 
 4

0,
02

6,
83

6 
 4

0,
02

6,
83

6 
1.

07
%

0.
06

%

M
U

TU
A

L 
FU

N
D

 S
IG

M
A

 V
EN

TU
R

E 
IN

VE
ST

M
EN

T
12

,26
8,9

08
 1

8,
14

2,
85

7 
 2

2,
82

0,
16

8 
 2

2,
82

0,
16

8 
0.

61
%

0.
03

%

M
U

TU
A

L 
FU

N
D

 S
IG

M
A

 V
EN

TU
R

E 
IN

VE
ST

M
EN

T
30

,30
3,0

30
 5

0,
00

0,
00

0 
 5

6,
36

3,
63

6 
 5

6,
36

3,
63

6 
1.

51
%

0.
08

%

SI
G

M
A

 R
EA

L 
ES

TA
TE

 F
U

N
D

1,
33

9,
90

3,
50

9
 1

,6
70

,5
40

,8
50

 
 1

,9
69

,6
58

,1
58

 
 1

,9
69

,6
58

,1
58

 
52

.6
4%

2.
76

%

SI
GM

A 
LIB

ER
TY

7,
42

0,
97

8
 8

5,
06

5,
49

8 
 9

4,
32

0,
63

3 
 9

4,
32

0,
63

3 
2.

52
%

0.
13

%

SI
GM

A 
LIB

ER
TY

12
,44

8,1
33

 1
50

,0
00

,0
00

 
 1

58
,2

15
,7

68
 

 1
58

,2
15

,7
68

 
4.2

3%
0.2

2%
SI

G
M

A
 U

N
IT

 T
R

U
ST

, O
PT

IM
A

94
5,

02
6

 1
8,

14
2,

85
7 

 2
4,

51
3,

97
7 

 2
4,

51
3,

97
7 

0.
66

%
0.

03
%

SI
GM

A 
UN

IT 
TR

US
T, 

OP
TIM

A
25

,81
4,8

40
 50

0,5
49

,74
0 

 66
9,6

36
,93

9 
 66

9,6
36

,93
9 

17
.90

%
0.9

4%
SI

GM
A 

UN
IT 

TR
US

T, 
SO

LU
TIO

N
46

,23
2

 99
9,9

98
 

 1,
17

0,1
32

 
 1,

17
0,1

32
 

0.0
3%

0.0
0%

SI
GM

A 
CO

RP
OR

AT
E

58
,20

6,4
49

 85
,06

5,4
97

 
 90

,21
9,9

96
 

 90
,21

9,9
96

 
2.4

1%
0.1

3%
SI

GM
A 

CO
RP

OR
AT

E
98

,68
4,2

10
 15

0,0
00

,00
0 

 15
2,9

60
,52

6 
 15

2,9
60

,52
6 

4.0
9%

0.2
1%

SI
GM

A 
GL

OB
AL

 E
QU

ITY
59

,63
0,6

02
 85

,06
5,4

97
 

 89
,44

5,9
02

 
 89

,44
5,9

02
 

2.3
9%

0.1
3%

SI
GM

A 
GL

OB
AL

 E
QU

ITY
16

7,7
85

,23
4

 25
0,0

00
,00

0 
 25

1,6
77

,85
2 

 25
1,6

77
,85

2 
6.7

3%
0.3

5%
SA

GI
CO

R 
RE

AL
 E

ST
AT

E 
X 

FU
ND

 L
7,5

00
 52

,20
0 

 58
,50

0 
 58

,50
0 

0.0
0%

0.0
0%

SA
GI

CO
R 

RE
AL

 E
ST

AT
E 

X 
FU

ND
 L

18
0

 1
,3

75
 

 1
,4

04
 

 1
,4

04
 

0.
00

%
0.

00
%

SA
G

IC
O

R
 R

EA
L 

ES
TA

TE
 X

 F
U

N
D

 L
50

0
 3

,6
65

 
 3

,9
00

 
 3

,9
00

 
0.

00
%

0.
00

%

SA
G

IC
O

R
 R

EA
L 

ES
TA

TE
 X

 F
U

N
D

 L
1,

50
0

 1
0,

81
4 

 1
1,

70
0 

 1
1,

70
0 

0.
00

%
0.

00
%

SA
GI

CO
R 

RE
AL

 E
ST

AT
E 

X 
FU

ND
 L

7,2
44

,61
3

 39
,42

5,5
75

 
 56

,50
7,9

81
 

 56
,50

7,9
81

 
1.5

1%
0.0

8%
SA

GI
CO

R 
RE

AL
 E

ST
AT

E 
X 

FU
ND

 L
1,1

13
 7,

94
3 

 8,
68

1 
 8,

68
1 

0.0
0%

0.0
0%

SA
GI

CO
R 

RE
AL

 E
ST

AT
E 

X 
FU

ND
 L

1,2
00

 8,
56

4 
 9,

36
0 

 9,
36

0 
0.0

0%
0.0

0%
SA

GI
CO

R 
RE

AL
 E

ST
AT

E 
X 

FU
ND

 L
2,

00
0

 1
4,

20
7 

 1
5,

60
0 

 1
5,

60
0 

0.
00

%
0.

00
%

SA
G

IC
O

R
 R

EA
L 

ES
TA

TE
 X

 F
U

N
D

 L
3,

40
0

 24
,08

9 
 26

,52
0 

 26
,52

0 
0.0

0%
0.0

0%
SA

G
IC

O
R

 R
EA

L 
ES

TA
TE

 X
 F

U
N

D
 L

20
,0

00
 1

42
,1

35
 

 1
56

,0
00

 
 1

56
,0

00
 

0.
00

%
0.

00
%

SA
GI

CO
R 

RE
AL

 E
ST

AT
E 

X 
FU

ND
 L

2,
35

0
 16

,63
0 

 18
,33

0 
 18

,33
0 

0.0
0%

0.0
0%

Page 17



S
IG

M
A

 D
IV

E
R

S
IF

IE
D

 P
O

R
T

F
O

L
IO

 
A

S
 A

T
 A

U
G

U
S

T
 3

1,
 2

01
5

R
ep

o
rt

 D
at

e 
31

-A
u

g
-1

5
E

X
C

H
A

N
G

E
 R

A
T

E
 1

17
.6

26
4

S
ec

u
ri

ty
 ID

Q
u

an
ti

ty
 

N
o

m
in

al
 V

al
u

e
M

ar
ke

t V
al

u
e

In
te

re
st

 
A

cc
ru

ed
N

E
T

 A
S

S
E

T
 

VA
L

U
E

%
 O

F
 

P
O

R
T

F
O

L
IO

%
 O

F
 

F
U

N
D

SA
GI

CO
R 

RE
AL

 E
ST

AT
E 

X 
FU

ND
 L

2,0
00

 14
,26

8 
 15

,60
0 

 15
,60

0 
0.0

0%
0.0

0%
SA

G
IC

O
R

 R
EA

L 
ES

TA
TE

 X
 F

U
N

D
 L

12
,2

00
 8

2,
31

5 
 9

5,
16

0 
 9

5,
16

0 
0.

00
%

0.
00

%

SA
G

IC
O

R
 R

EA
L 

ES
TA

TE
 X

 F
U

N
D

 L
32

,0
00

 2
15

,9
07

 
 2

49
,6

00
 

 2
49

,6
00

 
0.

01
%

0.
00

%

SA
G

IC
O

R
 R

EA
L 

ES
TA

TE
 X

 F
U

N
D

 L
12

,4
80

 84
,20

4 
 97

,34
4 

 97
,34

4 
0.0

0%
0.0

0%
SA

GI
CO

R 
RE

AL
 E

ST
AT

E 
X 

FU
ND

 L
9,

67
0

 65
,24

4 
 75

,42
6 

 75
,42

6 
0.0

0%
0.0

0%
SA

GI
CO

R 
RE

AL
 E

ST
AT

E 
X 

FU
ND

 L
77

5
 5

,2
71

 
 6

,0
45

 
 6

,0
45

 
0.

00
%

0.
00

%

SA
GI

CO
R 

RE
AL

 E
ST

AT
E 

X 
FU

ND
 L

10
,0

00
 6

8,
01

2 
 7

8,
00

0 
 7

8,
00

0 
0.

00
%

0.
00

%

SA
G

IC
O

R
 R

EA
L 

ES
TA

TE
 X

 F
U

N
D

 L
2,

50
0

 1
7,

30
9 

 1
9,

50
0 

 1
9,

50
0 

0.
00

%
0.

00
%

SA
GI

CO
R 

RE
AL

 E
ST

AT
E 

X 
FU

ND
 L

10
,0

00
 6

9,
04

7 
 7

8,
00

0 
 -   

 7
8,

00
0 

0.0
0%

0.0
0%

SA
G

IC
O

R
 R

EA
L 

ES
TA

TE
 X

 F
U

N
D

 L
20

,3
75

 14
0,3

02
 

 15
8,9

25
 

 -   
 1

58
,9

25
 

0.
00

%
0.

00
%

SA
GI

CO
R 

RE
AL

 E
ST

AT
E 

X 
FU

ND
 L

63
,22

5
 41

3,3
93

 
 49

3,1
55

 
 49

3,1
55

 
0.0

1%
0.0

0%
SA

GI
CO

R 
RE

AL
 E

ST
AT

E 
X 

FU
ND

 L
10

,0
00

 6
5,

51
5 

 7
8,

00
0 

 7
8,

00
0 

0.0
0%

0.0
0%

SA
G

IC
O

R
 R

EA
L 

ES
TA

TE
 X

 F
U

N
D

 L
7,

00
0

 47
,26

0 
 54

,60
0 

 5
4,

60
0 

0.
00

%
0.

00
%

SA
GI

CO
R 

RE
AL

 E
ST

AT
E 

X 
FU

ND
 L

40
,4

00
 27

6,4
01

 
 31

5,1
20

 
 3

15
,1

20
 

0.
01

%
0.

00
%

SA
G

IC
O

R
 R

EA
L 

ES
TA

TE
 X

 F
U

N
D

 L
2,

02
0

 13
,89

3 
 15

,75
6 

 1
5,

75
6 

0.
00

%
0.

00
%

SA
G

IC
O

R
 R

EA
L 

ES
TA

TE
 X

 F
U

N
D

 L
2,

45
0

 16
,85

0 
 19

,11
0 

 1
9,

11
0 

0.
00

%
0.

00
%

SA
GI

CO
R 

RE
AL

 E
ST

AT
E 

X 
FU

ND
 L

9,6
70

 65
,31

5 
 75

,42
6 

 75
,42

6 
0.0

0%
0.0

0%
SA

GI
CO

R 
RE

AL
 E

ST
AT

E 
X 

FU
ND

 L
21

5
 1

,5
38

 
 1

,6
77

 
 1

,6
77

 
0.

00
%

0.
00

%

SA
G

IC
O

R
 R

EA
L 

ES
TA

TE
 X

 F
U

N
D

 L
20

0
 1,

35
9 

 1,
56

0 
 1

,5
60

 
0.

00
%

0.
00

%

SA
GI

CO
R 

RE
AL

 E
ST

AT
E 

X 
FU

ND
 L

3,
00

0
 20

,37
9 

 23
,40

0 
 2

3,
40

0 
0.

00
%

0.
00

%

SA
G

IC
O

R
 R

EA
L 

ES
TA

TE
 X

 F
U

N
D

 L
5,

00
0

 33
,77

1 
 39

,00
0 

 3
9,

00
0 

0.
00

%
0.

00
%

SA
GI

CO
R 

RE
AL

 E
ST

AT
E 

X 
FU

ND
 L

7,7
80

 52
,54

7 
 60

,68
4 

 60
,68

4 
0.0

0%
0.0

0%
SA

GI
CO

R 
RE

AL
 E

ST
AT

E 
X 

FU
ND

 L
7,

22
0

 4
8,

76
5 

 5
6,

31
6 

 5
6,

31
6 

0.
00

%
0.

00
%

SA
GI

CO
R 

RE
AL

 E
ST

AT
E 

X 
FU

ND
 L

10
,0

00
 67

,54
1 

 78
,00

0 
 7

8,
00

0 
0.

00
%

0.
00

%

SA
G

IC
O

R
 R

EA
L 

ES
TA

TE
 X

 F
U

N
D

 L
7,

22
0

 48
,73

0 
 56

,31
6 

 5
6,

31
6 

0.
00

%
0.

00
%

SA
GI

CO
R 

RE
AL

 E
ST

AT
E 

X 
FU

ND
 L

30
,6

00
 20

7,9
14

 
 23

8,6
80

 
 2

38
,6

80
 

0.
01

%
0.

00
%

SA
GI

CO
R 

RE
AL

 E
ST

AT
E 

X 
FU

ND
 L

15
,00

0
 10

1,9
19

 
 11

7,0
00

 
 11

7,0
00

 
0.0

0%
0.0

0%
SA

GI
CO

R 
RE

AL
 E

ST
AT

E 
X 

FU
ND

 L
46

4,4
00

 3
,0

58
,9

30
 

 3
,6

22
,3

20
 

 3
,6

22
,3

20
 

0.
10

%
0.0

1%
SA

G
IC

O
R

 R
EA

L 
ES

TA
TE

 X
 F

U
N

D
 L

86
8,

30
9

 5,
71

9,4
15

 
 6,

77
2,8

10
 

 6
,7

72
,8

10
 

0.
18

%
0.

01
%

Page 18



S
IG

M
A

 D
IV

E
R

S
IF

IE
D

 P
O

R
T

F
O

L
IO

 
A

S
 A

T
 A

U
G

U
S

T
 3

1,
 2

01
5

R
ep

o
rt

 D
at

e 
31

-A
u

g
-1

5
E

X
C

H
A

N
G

E
 R

A
T

E
 1

17
.6

26
4

S
ec

u
ri

ty
 ID

Q
u

an
ti

ty
 

N
o

m
in

al
 V

al
u

e
M

ar
ke

t V
al

u
e

In
te

re
st

 
A

cc
ru

ed
N

E
T

 A
S

S
E

T
 

VA
L

U
E

%
 O

F
 

P
O

R
T

F
O

L
IO

%
 O

F
 

F
U

N
D

SA
GI

CO
R 

RE
AL

 E
ST

AT
E 

X 
FU

ND
 L

5,
00

0
 32

,93
4 

 39
,00

0 
 3

9,
00

0 
0.

00
%

0.
00

%

SA
G

IC
O

R
 R

EA
L 

ES
TA

TE
 X

 F
U

N
D

 L
18

,8
00

 12
5,0

22
 

 14
6,6

40
 

 1
46

,6
40

 
0.

00
%

0.
00

%

SA
GI

CO
R 

RE
AL

 E
ST

AT
E 

X 
FU

ND
 L

8,
39

7
 55

,89
5 

 65
,49

7 
 6

5,
49

7 
0.

00
%

0.
00

%

SA
G

IC
O

R
 R

EA
L 

ES
TA

TE
 X

 F
U

N
D

 L
16

6,
24

2
 1,

18
7,1

90
 

 1,
29

6,6
88

 
 1

,2
96

,6
88

 
0.

03
%

0.
00

%

SA
G

IC
O

R
 R

EA
L 

ES
TA

TE
 X

 F
U

N
D

 L
40

0
 2,

94
6 

 3,
12

0 
 3

,1
20

 
0.

00
%

0.
00

%

SA
GI

CO
R 

RE
AL

 E
ST

AT
E 

X 
FU

ND
 L

32
,8

52
 25

1,2
18

 
 25

6,2
46

 
 25

6,2
46

 
0.0

1%
0.0

0%
3,1

88
,84

4,7
12

3,7
30

,70
3,4

58
0.0

0
3,7

30
,70

3,4
58

99
.7%

5.2
3%

TI 
- E

QU
ITY

 IN
VE

ST
M

EN
TS

 -F
OR

  Q
UO

JA
M

AI
CA

N 
SH

OR
T 

TE
RM

 C
OL

LA
TE

RA
L

6,
02

2,
90

9
6,0

22
,90

9
6,0

22
,90

9
 1,

11
4 

 6
,0

24
,0

23
 

0.
2%

0.
01

%

6,0
22

,90
9.1

0
6,0

22
,90

9
 1,

11
4 

6,
02

4,
02

3
0.

2%
0.

01
%

CA
SH

1,0
00

 
0.0

%
0.0

0%
OT

HE
R 

NE
T 

AS
SE

TS
5,1

04
,73

0 
0.1

%
0.0

1%
TO

TA
L

3,7
41

,83
3,2

11
 

10
0.0

%
5.2

5%

Page 19



S
IG

M
A

 G
L

O
B

A
L

 B
O

N
D

 P
O

R
T

F
O

L
IO

 
A

S
 A

T
 A

U
G

U
S

T
 3

1,
 2

01
5

R
ep

o
rt

 D
at

e 
31

-A
u

g
-1

5
E

X
C

H
A

N
G

E
 R

A
T

E
 1

17
.6

26
4

S
ec

u
ri

ty
 ID

Q
u

an
ti

ty
 

N
o

m
in

al
 V

al
u

e
M

ar
ke

t V
al

u
e

In
te

re
st

 
A

cc
ru

ed
N

E
T

 A
S

S
E

T
 

VA
L

U
E

%
 O

F
 

F
U

N
D

%
 O

F
 

P
O

R
T

F
O

L
IO

TR
A

D
IN

G
 IN

VE
ST

M
EN

TS

JA
D

TI 
- U

NI
T 

TR
US

T 

M
U

TU
A

L 
FU

N
D

 S
IG

M
A

 M
O

N
EY

 M
A

R
K

ET
 IN

VE
ST

M
EN

T
91

,05
0,1

00
 

10
1,

97
6,

11
2 

10
6,

52
8,

61
7 

 -   
10

6,
52

8,
61

7 
0.

7%
0.

1%

M
UT

UA
L F

UN
D 

SI
GM

A 
M

ON
EY

 M
AR

KE
T 

IN
VE

ST
M

EN
T

82
,5

37
,9

27
 

93
,0

00
,0

00
 

96
,5

69
,3

74
 

 -   
96

,5
69

,3
74

 
0.

6%
0.

1%

M
UT

UA
L F

UN
D 

SI
GM

A 
M

ON
EY

 M
AR

KE
T 

IN
VE

ST
M

EN
T

11
0,6

19
,46

9 
12

5,
00

0,
00

0 
12

9,
42

4,
77

9 
 -   

12
9,

42
4,

77
9 

0.8
%

0.2
%

SI
GM

A 
RE

AL
 E

ST
AT

E 
FU

ND
87

,39
1,3

18
 

11
2,7

34
,80

0 
12

8,4
65

,23
7 

 -   
12

8,4
65

,23
7 

0.8
%

0.2
%

43
2,7

10
,91

2 
46

0,9
88

,00
7 

0 
46

0,9
88

,00
7 

2.8
%

0.6
5%

TI 
- P

RE
FE

RE
NC

E 
SH

AR
ES

 

JP
S 

PR
EF

ER
EN

CE
 S

HA
RE

S
19

,72
9.0

0 
20

,00
0,0

00
 

22
,19

5,1
25

 
 -   

22
,19

5,1
25

 
0.1

%
0.0

%
20

,00
0,0

00
 

22
,19

5,1
25

 
0 

22
,19

5,1
25

 
0.1

%
0.0

3%
US

D
TI

- N
O

N
 U

S 
SO

VE
R

EI
G

N
 B

O
N

D
S

GO
VT

 O
F 

BA
HA

M
AS

 6.
95

%
 20

29
1,0

00
,00

0 
13

3,4
74

,87
1 

13
7,6

07
,94

5 
2,2

91
,40

3 
13

9,8
99

,34
7 

0.9
%

0.2
%

BA
HA

M
A 

7 1
/8

 04
/0

2/
38

50
0,0

00
 

62
,75

5,7
41

 
65

,27
4,3

73
 

1,7
32

,75
2 

67
,00

7,1
25

 
0.4

%
0.1

%
JA

M
AN

 10
 5/

8 0
6/

20
/1

7
5,2

40
,00

0 
67

4,8
60

,40
0 

69
3,4

16
,88

9 
12

,90
3,6

87
 

70
6,3

20
,57

6 
4.3

%
1.0

%
JA

M
AN

 11
 5/

8 0
1/

15
/2

2
60

4,0
00

 
83

,84
4,9

43
 

89
,48

1,3
76

 
1,0

54
,34

6 
90

,53
5,7

21
 

0.6
%

0.1
%

JA
M

AN
 8 

1/
2 0

2/
28

/3
6

2,5
85

,97
3 

34
5,9

21
,66

6 
33

8,6
98

,64
9 

21
5,2

58
 

33
8,9

13
,90

7 
2.1

%
0.5

%
JA

M
AN

 8 
1/

2 0
2/

28
/3

6
6,5

58
,02

7 
87

5,2
06

,69
6 

85
8,9

39
,77

3 
54

5,8
94

 
85

9,4
85

,66
7 

5.3
%

1.2
%

JA
M

AN
 9 

1/
4 1

0/
17

/2
5

1,1
77

,79
6 

15
3,1

86
,14

4 
16

3,7
37

,78
4 

4,7
65

,53
7 

16
8,5

03
,32

1 
1.0

%
0.2

%
JA

M
AN

 9 
1/

4 1
0/

17
/2

5
1,1

47
,20

4 
15

6,2
83

,25
5 

15
9,4

84
,85

4 
4,6

41
,75

7 
16

4,1
26

,61
1 

1.0
%

0.2
%

JM
GB

 5 
1/

4 0
5/

11
/2

0
3,4

11
,50

0 
39

6,3
91

,40
2 

40
0,7

86
,24

4 
6,5

16
,10

4 
40

7,3
02

,34
8 

2.5
%

0.6
%

JM
GB

 5 
1/

4 0
3/

11
/2

0
65

5,7
50

 
75

,79
4,6

08
 

77
,04

3,5
24

 
1,9

28
,64

2 
78

,97
2,1

67
 

0.5
%

0.1
%

TR
ITO

B 
4 3

/8
 01

/1
6/

24
2,0

00
,00

0 
24

4,0
33

,60
5 

25
3,9

73
,66

1 
1,2

85
,33

3 
25

5,2
58

,99
5 

1.6
%

0.4
%

3,2
01

,75
3,3

30
 

3,2
38

,44
5,0

71
 

37
,88

0,7
13

 
3,2

76
,32

5,7
84

 
20

.1%
4.6

0%

Page 20



S
IG

M
A

 G
L

O
B

A
L

 B
O

N
D

 P
O

R
T

F
O

L
IO

 
A

S
 A

T
 A

U
G

U
S

T
 3

1,
 2

01
5

R
ep

o
rt

 D
at

e 
31

-A
u

g
-1

5
E

X
C

H
A

N
G

E
 R

A
T

E
 1

17
.6

26
4

S
ec

u
ri

ty
 ID

Q
u

an
ti

ty
 

N
o

m
in

al
 V

al
u

e
M

ar
ke

t V
al

u
e

In
te

re
st

 
A

cc
ru

ed
N

E
T

 A
S

S
E

T
 

VA
L

U
E

%
 O

F
 

F
U

N
D

%
 O

F
 

P
O

R
T

F
O

L
IO

TI 
- G

OJ
 G

LO
BA

L B
ON

DS
 

JA
M

AI
R 

8 1
/8

 06
/1

4/
27

50
0,0

00
.00

 
57

,73
7,0

46
 

61
,10

8,4
24

 
1,0

21
,12

6 
62

,12
9,5

50
 

0.4
%

0.1
%

JA
M

AN
 8 

06
/2

4/
19

3,4
47

,00
0.0

0 
41

9,0
84

,51
5 

44
3,2

36
,72

1 
6,0

31
,16

6 
44

9,2
67

,88
8 

2.8
%

0.6
%

JA
M

AN
 8 

06
/2

4/
19

10
,86

1,0
00

.00
 

1,3
56

,96
2,8

86
 

1,3
96

,57
5,0

01
 

19
,00

3,3
36

 
1,4

15
,57

8,3
37

 
8.7

%
2.0

%
JA

M
AN

 8 
06

/2
4/

19
6,2

50
,00

0.0
0 

1,4
16

,18
7 

80
3,6

63
,91

3 
10

,93
5,5

35
 

81
4,5

99
,44

8 
5.0

%
1.1

%
JA

M
AN

 8 
06

/2
4/

19
1,0

00
,00

0.0
0 

12
9,7

33
,62

7 
12

8,5
86

,22
6 

1,7
49

,68
6 

13
0,3

35
,91

2 
0.8

%
0.2

%
NR

OC
C 

9 3
/8

 11
/1

0/
24

1,0
00

,00
0.0

0 
13

1,1
19

,90
1 

13
5,5

84
,31

6 
3,3

96
,95

3 
13

8,9
81

,26
8 

0.9
%

0.2
%

NR
OC

C 
9 3

/8
 11

/1
0/

24
5,0

00
,00

0.0
0 

67
3,6

43
,01

8 
67

7,9
21

,57
9 

16
,98

4,7
63

 
69

4,9
06

,34
2 

4.3
%

1.0
%

NR
OC

C 
9 3

/8
 11

/1
0/

24
5,0

00
,00

0.0
0 

67
9,2

49
,45

9 
67

7,9
21

,57
9 

16
,98

4,7
63

 
69

4,9
06

,34
2 

4.3
%

1.0
%

2,7
69

,69
7,1

79
 

4,3
24

,59
7,7

58
 

76
,10

7,3
28

 
4,4

00
,70

5,0
87

 
27

.0%
6.2

%

TI 
- C

OR
PO

RA
TE

 B
ON

DS

AA
 6 

3/
4 0

1/
15

/2
8

50
0,0

00
 

63
,89

1,6
79

 
62

,35
4,0

96
 

50
6,7

89
 

62
,86

0,8
84

 
0.4

%
0.1

%
AG

O 
5 0

7/
01

/2
4

1,0
00

,00
0 

12
1,7

75
,22

7 
11

8,6
71

,38
4 

97
9,3

02
 

11
9,6

50
,68

6 
0.7

%
0.2

%
AG

O 
7 0

6/
01

/3
4

2,8
00

,00
0 

36
4,7

18
,95

0 
35

6,5
99

,61
8 

5,7
58

,29
4 

36
2,3

57
,91

2 
2.2

%
0.5

%
AX

AS
A 

8.6
 12

/1
5/

30
46

0,4
76

 
71

,61
0,9

81
 

72
,39

3,4
08

 
98

2,4
58

 
73

,37
5,8

66
 

0.5
%

0.1
%

AX
AS

A 
8.6

 12
/1

5/
30

23
0,2

38
 

35
,80

5,4
91

 
36

,19
6,7

04
 

49
1,2

29
 

36
,68

7,9
33

 
0.2

%
0.1

%
AX

AS
A 

8.6
 12

/1
5/

30
20

4,2
86

 
31

,76
9,6

12
 

32
,11

6,7
29

 
43

5,8
59

 
32

,55
2,5

88
 

0.2
%

0.0
%

AX
AS

A 
8.6

 12
/1

5/
30

45
0,0

00
 

72
,15

0,0
12

 
70

,74
6,4

56
 

96
0,1

07
 

71
,70

6,5
64

 
0.4

%
0.1

%
AX

AS
A 

8.6
 12

/1
5/

30
1,9

05
,00

0 
30

5,4
35

,05
0 

29
9,4

93
,33

2 
4,0

64
,45

4 
30

3,5
57

,78
6 

1.9
%

0.4
%

BA
C 

7 5
/8

 06
/0

1/
19

50
0,0

00
 

68
,17

8,9
59

 
69

,17
0,0

35
 

1,1
20

,07
6 

70
,29

0,1
12

 
0.4

%
0.1

%
BA

CR
 7 

5/
8 1

1/
21

/2
2

75
,00

0 
10

,06
9,0

84
 

10
,00

4,6
24

 
18

6,6
79

 
10

,19
1,3

04
 

0.1
%

0.0
%

BO
J F

R 
3.2

5%
 U

SD
 IN

DE
XE

D 
NO

TE
 20

16
78

1,0
00

 
90

,21
1,5

53
 

91
,78

0,1
52

 
22

8,8
22

 
92

,00
8,9

74
 

0.6
%

0.1
%

BR
K 

7 1
/8

 10
/1

5/
23

1,3
23

,00
0 

18
2,1

74
,33

2 
18

2,1
98

,34
7 

4,1
84

,84
0 

18
6,3

83
,18

7 
1.1

%
0.3

%
CT

L 7
.6 

09
/1

5/
39

3,0
65

,00
0 

35
2,2

44
,04

7 
30

1,6
89

,15
7 

12
,62

2,5
59

 
31

4,3
11

,71
6 

1.9
%

0.4
%

CT
L 7

.99
5 0

6/
01

/3
6

30
0,0

00
 

37
,96

5,5
13

 
36

,81
2,4

20
 

70
4,6

57
 

37
,51

7,0
76

 
0.2

%
0.1

%
DE

LL
 5.

65
 04

/1
5/

18
67

5,0
00

 
82

,04
1,9

93
 

83
,15

3,9
64

 
1,6

93
,11

5 
84

,84
7,0

78
 

0.5
%

0.1
%

DE
LL

 5.
65

 04
/1

5/
18

1,0
00

,00
0 

12
2,7

23
,27

9 
12

3,1
91

,05
7 

2,5
08

,31
8 

12
5,6

99
,37

5 
0.8

%
0.2

%
EN

AP
CL

 5 
1/

4 0
8/

10
/2

0
2,5

00
,00

0 
30

2,5
15

,62
1 

31
0,0

45
,92

8 
89

9,7
33

 
31

0,9
45

,66
2 

1.9
%

0.4
%

EX
PE

 5.
95

 08
/1

5/
20

1,0
00

,00
0 

12
7,8

84
,28

5 
12

9,1
84

,38
4 

31
0,7

65
 

12
9,4

95
,14

9 
0.8

%
0.2

%
FA

C
EY

 G
R

O
U

P 
U

S$
-IN

D
EX

ED
 S

A
LE

 &
 L

EA
SE

BA
C

K
 F

IN
A

N
C

IN
G

91
0,

60
3 

10
4,

16
3,

91
6 

10
7,

01
0,

64
4 

77
5,

82
7 

10
7,

78
6,

47
1 

0.
7%

0.
2%

FC
B

TT
 4

.9
03

 0
2/

09
/1

6
2,

00
0,

00
0 

23
1,

71
9,

84
0 

23
6,

22
6,

36
5 

70
4,

22
2 

23
6,

93
0,

58
7 

1.
5%

0.
3%

G
S 

5 
3/

8 
03

/1
5/

20
1,

00
0,

00
0 

12
9,

48
6,

21
4 

13
0,

25
4,

95
6 

2,
91

2,
60

6 
13

3,
16

7,
56

2 
0.

8%
0.

2%

Page 21



S
IG

M
A

 G
L

O
B

A
L

 B
O

N
D

 P
O

R
T

F
O

L
IO

 
A

S
 A

T
 A

U
G

U
S

T
 3

1,
 2

01
5

R
ep

o
rt

 D
at

e 
31

-A
u

g
-1

5
E

X
C

H
A

N
G

E
 R

A
T

E
 1

17
.6

26
4

S
ec

u
ri

ty
 ID

Q
u

an
ti

ty
 

N
o

m
in

al
 V

al
u

e
M

ar
ke

t V
al

u
e

In
te

re
st

 
A

cc
ru

ed
N

E
T

 A
S

S
E

T
 

VA
L

U
E

%
 O

F
 

F
U

N
D

%
 O

F
 

P
O

R
T

F
O

L
IO

IB
M

 6
 1

/2
 0

1/
15

/2
8

50
0,

00
0 

74
,2

93
,3

85
 

72
,6

07
,9

72
 

48
8,

01
9 

73
,0

95
,9

90
 

0.
4%

0.
1%

IN
TN

ED
 7

 5
/8

 0
1/

30
/1

6
60

0,
00

0 
68

,3
46

,6
09

 
70

,5
09

,7
20

 
49

2,
83

4 
71

,0
02

,5
54

 
0.

4%
0.

1%

JE
F 

6 
7/

8 
04

/1
5/

21
50

0,
00

0 
64

,6
88

,2
94

 
65

,7
19

,1
72

 
1,

52
6,

07
8 

67
,2

45
,2

51
 

0.
4%

0.
1%

JP
US

F 
11

 07
/0

6/
21

10
0,

00
0 

12
,4

79
,8

56
 

13
,0

88
,3

67
 

19
7,

49
3 

13
,2

85
,8

59
 

0.
1%

0.
0%

KO
 6

.9
5 

11
/1

5/
26

37
5,

00
0 

55
,8

29
,7

29
 

56
,4

05
,1

32
 

90
1,

81
4 

57
,3

06
,9

46
 

0.
4%

0.
1%

LL
O

YD
S 

6 
1/

2 
09

/1
4/

20
50

0,
00

0 
65

,8
52

,7
72

 
67

,6
88

,7
44

 
1,

77
1,

72
0 

69
,4

60
,4

64
 

0.
4%

0.
1%

LL
O

YD
S 

6 
1/

2 
09

/1
4/

20
50

0,
00

0 
65

,8
52

,7
72

 
67

,6
88

,7
44

 
1,

77
1,

72
0 

69
,4

60
,4

64
 

0.
4%

0.
1%

M
A

R
U

B
 7

.0
17

 0
2/

01
/1

6
1,

00
0,

00
0 

11
5,

02
4,

91
4 

12
0,

16
3,

84
0 

68
7,

17
6 

12
0,

85
1,

01
6 

0.
7%

0.
2%

PB
I 4

 3
/4

 0
5/

15
/1

8
50

0,
00

0 
59

,3
27

,1
22

 
62

,3
23

,5
42

 
82

1,
79

7 
63

,1
45

,3
39

 
0.

4%
0.

1%

PB
I 4

 3
/4

 0
5/

15
/1

8
50

,0
00

 
6,

13
4,

57
2 

6,
23

2,
35

4 
82

,1
80

 
6,

31
4,

53
4 

0.
0%

0.
0%

PE
TB

RA
 4 

7/
8 0

3/
17

/2
0

2,5
00

,00
0 

28
1,5

10
,08

0 
25

7,2
92

,90
6 

6,5
24

,59
7 

26
3,8

17
,50

4 
1.6

%
0.4

%
PE

TB
RA

 5 
3/

4 0
1/

20
/2

0
2,5

00
,00

0 
29

0,3
76

,49
1 

26
7,9

28
,12

2 
1,9

23
,92

0 
26

9,8
52

,04
2 

1.7
%

0.4
%

PE
TB

R
A

 5
 7

/8
 0

3/
01

/1
8

1,
00

0,
00

0 
11

3,
45

8,
42

6 
11

4,
80

9,
80

2 
3,

45
2,

03
8 

11
8,

26
1,

84
0 

0.
7%

0.
2%

PE
TB

R
A

 5
 7

/8
 0

3/
01

/1
8

2,
00

0,
00

0 
22

4,
61

8,
86

4 
22

9,
61

9,
60

4 
6,

90
4,

07
7 

23
6,

52
3,

68
1 

1.
5%

0.
3%

PE
TB

R
A

 6
 1

/4
 0

3/
17

/2
4

98
5,

00
0 

11
3,

74
8,

63
9 

10
1,

07
7,

07
6 

3,
29

5,
75

8 
10

4,
37

2,
83

4 
0.

6%
0.

1%

PE
TB

R
A

 8
 3

/8
 1

2/
10

/1
8

1,
00

0,
00

0 
12

0,
80

9,
27

5 
12

0,
80

3,
12

8 
2,

21
4,

44
6 

12
3,

01
7,

57
4 

0.
8%

0.
2%

PE
TB

R
A

 3
 1

/2
 0

2/
06

/1
7

1,
00

0,
00

0 
11

1,
72

8,
82

6 
11

3,
37

3,
75

4 
28

5,
63

0 
11

3,
65

9,
38

4 
0.

7%
0.

2%

PE
TR

TT
 9 

3/
4 0

8/
14

/1
9

1,1
66

,00
0 

15
6,0

56
,85

5 
15

4,7
97

,25
8 

63
0,8

81
 

15
5,4

28
,13

9 
1.0

%
0.2

%
PE

TR
TT

 9
 3

/4
 0

8/
14

/1
9

2,
50

0,
00

0 
34

2,
94

9,
13

6 
33

1,
89

8,
06

6 
1,

35
2,

66
0 

33
3,

25
0,

72
6 

2.0
%

0.5
%

Q
EP

 6
.8

 0
4/

01
/1

8
50

0,
00

0 
60

,5
90

,0
05

 
57

,2
89

,1
48

 
1,

99
7,

77
5 

59
,28

6,9
23

 
0.4

%
0.1

%
R

B
S 

6.
4 

10
/2

1/
19

1,
00

0,
00

0 
13

1,
72

7,
15

8 
13

1,
23

6,
21

6 
2,

71
5,

93
0 

13
3,9

52
,14

6 
0.8

%
0.2

%
R

O
C

K
IE

 6
 7

/8
 0

4/
15

/4
0

50
0,

00
0 

65
,3

77
,8

08
 

55
,8

93
,6

43
 

1,
52

6,
07

8 
57

,4
19

,7
21

 
0.

4%
0.

1%

R
R

D
 1

1 
1/

4 
02

/0
1/

19
95

0,
00

0 
13

6,
28

2,
70

7 
13

0,
61

9,
25

6 
1,

18
6,

17
9 

13
1,

80
5,

43
5 

0.
8%

0.
2%

TI
TI

M
 7

.7
21

 0
6/

04
/3

8
1,

00
0,

00
0 

12
9,0

29
,67

7 
13

3,0
74

,17
0 

2,1
92

,74
5 

13
5,2

66
,91

4 
0.8

%
0.2

%
VA

LE
B

Z 
8 

1/
4 

01
/1

7/
34

5,
00

0,
00

0 
70

4,
59

7,
86

3 
58

1,
90

4,
96

8 
5,

92
4,

77
5 

58
7,

82
9,

74
3 

3.
6%

0.
8%

VL
O

 8
 3

/4
 0

6/
15

/3
0

90
2,

00
0 

14
2,

42
7,

85
5 

13
7,

23
2,

39
8 

1,
95

8,
04

8 
13

9,
19

0,
44

7 
0.

9%
0.

2%

X 
6.

65
 0

6/
01

/3
7

2,
00

0,
00

0.
00

 
21

7,
73

4,
86

7 
18

4,
39

7,
02

0 
3,

90
7,

41
4 

18
8,

30
4,

43
3 

1.
2%

0.
3%

X 
FU

N
D

 P
R

O
PE

R
TI

ES
 F

R
 M

O
R

TG
AG

E 
N

O
TE

 6
.0

0%
 2

02
5 

TR
 B

3,
00

0,
00

0.
00

 
34

3,
10

4,
90

0 
35

2,
54

8,
60

0 
3,

30
3,

33
2 

35
5,

85
1,

93
2 

2.
2%

0.
5%

7,
18

2,
49

5,
09

3 
6,

91
7,

51
6,

48
1 

10
3,

06
7,

82
7 

7,
02

0,
58

4,
30

8 
43

.1
1%

9.
85

%

AV
A

IL
A

B
LE

 F
O

R
 S

A
LE

 IN
VE

ST
M

EN
TS

Page 22



S
IG

M
A

 G
L

O
B

A
L

 B
O

N
D

 P
O

R
T

F
O

L
IO

 
A

S
 A

T
 A

U
G

U
S

T
 3

1,
 2

01
5

R
ep

o
rt

 D
at

e 
31

-A
u

g
-1

5
E

X
C

H
A

N
G

E
 R

A
T

E
 1

17
.6

26
4

S
ec

u
ri

ty
 ID

Q
u

an
ti

ty
 

N
o

m
in

al
 V

al
u

e
M

ar
ke

t V
al

u
e

In
te

re
st

 
A

cc
ru

ed
N

E
T

 A
S

S
E

T
 

VA
L

U
E

%
 O

F
 

F
U

N
D

%
 O

F
 

P
O

R
T

F
O

L
IO

JM
D

AF
S 

- R
EP

O 
- S

EC
ON

DA
RY

 M
AR

KE
T

JA
M

AI
CA

N 
SH

OR
T 

TE
RM

 C
OL

LA
TE

RA
L

12
,91

1,7
78

 
12

,91
1,7

78
 

12
,91

1,7
78

 
 2,

38
8 

12
,91

4,1
66

 
0.1

%
0.0

%
JA

M
AI

CA
N 

SH
OR

T 
TE

RM
 C

OL
LA

TE
RA

L
12

,01
8,0

90
 

12
,01

8,0
90

 
12

,01
8,0

90
 

 33
,33

8 
12

,05
1,4

28
 

0.1
%

0.0
%

JA
M

AI
CA

N 
SH

OR
T 

TE
RM

 C
OL

LA
TE

RA
L

55
,74

1,6
30

 
55

,74
1,6

30
 

55
,74

1,6
30

 
 72

1,5
87

 
56

,46
3,2

17
 

0.3
%

0.1
%

JA
M

AI
CA

N 
SH

OR
T 

TE
RM

 C
OL

LA
TE

RA
L

50
,00

0,0
00

 
50

,00
0,0

00
 

50
,00

0,0
00

 
 30

5,1
37

 
50

,30
5,1

37
 

0.3
%

0.1
%

JA
M

AI
CA

N 
SH

OR
T 

TE
RM

 C
OL

LA
TE

RA
L

14
,00

0,0
00

 
14

,00
0,0

00
 

14
,00

0,0
00

 
 26

4,0
82

 
14

,26
4,0

82
 

0.1
%

0.0
%

JA
M

A
IC

A
N

 S
H

O
R

T 
TE

R
M

 C
O

LL
AT

ER
A

L
6,

00
0,

00
0 

6,
00

0,
00

0 
6,

00
0,

00
0 

 7
,7

67
 

6,
00

7,
76

7 
0.

0%
0.

0%

15
0,

67
1,

49
8 

15
0,

67
1,

49
8 

1,
33

4,
29

9 
15

2,
00

5,
79

7 
0.

9%
0.

21
%

U
SD AF
S 

- R
EP

O 
- S

EC
ON

DA
RY

 M
AR

KE
T

US
D 

SH
OR

T 
TE

RM
 C

OL
LA

TE
RA

L
36

,86
9 

4,3
07

,16
6 

4,3
32

,75
9 

19
,88

3 
4,3

52
,64

2 
0.0

%
0.0

%
US

D 
SH

OR
T 

TE
RM

 C
OL

LA
TE

RA
L

72
4 

84
,8

17
 

85
,0

30
 

24
5 

85
,2

75
 

0.
0%

0.
0%

U
SD

 S
H

O
R

T 
TE

R
M

 C
O

LL
AT

ER
A

L
44

,3
84

 
5,

18
4,

38
4 

5,
21

5,
78

7 
19

,2
91

 
5,

23
5,

07
9 

0.
0%

0.
0%

U
SD

 S
H

O
R

T 
TE

R
M

 C
O

LL
AT

ER
A

L
43

0,
87

5 
50

,4
51

,1
11

 
50

,6
34

,8
36

 
16

3,
00

3 
50

,7
97

,8
39

 
0.

3%
0.

1%

U
SD

 S
H

O
R

T 
TE

R
M

 C
O

LL
AT

ER
A

L
15

0,
73

3 
17

,6
48

,7
79

 
17

,7
13

,5
56

 
41

,2
51

 
17

,75
4,8

07
 

0.1
%

0.0
%

U
SD

 S
H

O
R

T 
TE

R
M

 C
O

LL
AT

ER
A

L
4,

71
9,

55
7 

55
3,

07
8,

52
4 

55
4,

62
4,

41
5 

53
1,

83
2 

55
5,1

56
,24

7 
3.4

%
0.8

%
U

SD
 S

H
O

R
T 

TE
R

M
 C

O
LL

AT
ER

A
L

50
2,

88
5 

58
,8

87
,3

76
 

59
,0

97
,1

30
 

60
,7

16
 

59
,15

7,8
46

 
0.4

%
0.1

%
U

SD
 S

H
O

R
T 

TE
R

M
 C

O
LL

AT
ER

A
L

17
8,

71
8 

20
,9

82
,0

93
 

21
,0

02
,2

61
 

7,
19

3 
21

,0
09

,4
54

 
0.

1%
0.

0%

71
0,

62
4,

25
0 

71
2,

70
5,

77
5 

84
3,

41
3 

71
3,

54
9,

18
7 

4.
4%

1.
00

%

C
A

SH
(1

,0
00

)
0.

0%
0.

0%

O
TH

ER
 N

ET
 A

SS
ET

S
23

7,
31

5,
10

0 
1.

5%
0.

3%

TO
TA

L
 1

6,
28

3,
66

7,
39

5 
10

0.
00

%
22

.8
4%

Page 23



S
IG

M
A

 M
O

N
E

Y
 M

A
R

K
E

T
 P

O
R

T
F

O
L

IO
A

S
 A

T
 A

U
G

U
S

T
 3

1,
 2

01
5

R
ep

o
rt

 D
at

e 
31

-A
u

g
-1

5
E

X
C

H
A

N
G

E
 R

A
T

E
 1

17
.6

26
4

S
ec

u
ri

ty
 ID

Q
u

an
ti

ty
 

N
o

m
in

al
 V

al
u

e
M

ar
ke

t V
al

u
e

In
te

re
st

 
A

cc
ru

ed
N

E
T

 A
S

S
E

T
 

VA
L

U
E

%
 O

F
 

F
U

N
D

%
 O

F
 

P
O

R
T

F
O

L
IO

TR
A

D
IN

G
 IN

VE
ST

M
EN

TS

JA
D

TI-
 LO

CA
L C

OR
PO

RA
TE

 B
ON

D
PA

N-
JA

M
 IN

VE
ST

M
EN

T T
RU

ST
 LIM

ITE
D S

EC
UR

ED
 IN

VE
ST

M
EN

T B
ON

D 
DU

E 
20

22
 25

0,0
00

,00
0 

 25
0,0

00
,00

0 
 25

0,0
00

,00
0 

 3,
64

1,4
38

 
 25

3,6
41

,43
8 

2.9
%

0.4
%

X F
UN

D P
RO

PE
RT

IE
S L

TD
 FI

XE
D R

AT
E M

OR
TG

AG
E N

OT
E T

RA
NC

HE
 C 

1/
9/

20
55

 1,
14

8,2
88

,00
0 

 1,
14

8,2
88

,00
0 

 1,
14

8,2
88

,00
0 

 13
,59

0,6
96

 
 1,

16
1,8

78
,69

6 
13

.1%
1.6

%
X 

FU
ND

 P
RO

PE
RT

IE
S 

FR
 M

OR
TG

AG
E 

NO
TE

 6.
00

%
 20

25
 T

R 
B

 3,
35

0,0
00

 
 38

3,1
33

,80
5 

 39
3,6

79
,27

0 
 3,

68
8,7

21
 

 39
7,3

67
,99

1 
0.6

%
 1,

78
1,4

21
,80

5 
 1,

79
1,9

67
,27

0 
 20

,92
0,8

56
 

 1,
81

2,8
88

,12
6 

16
.0%

2.5
4%

TI-
 V

AR
IA

BL
E 

RA
TE

 N
OT

E
JM

D S
EN

IO
R S

EC
UR

ED
 VA

RI
AB

LE
 RA

TE
 NO

TE
S F

OR
 JA

MA
IC

A P
RO

DU
C-

ER
S 

GR
OU

P 
LT

D.
 10

0,0
00

,00
0 

 10
0,0

00
,00

0 
 10

0,0
00

,00
0 

 4,
00

7,2
99

 
 10

4,0
07

,29
9 

1.2
%

0.1
%

 10
0,0

00
,00

0 
 10

0,0
00

,00
0 

 4,
00

7,2
99

 
 10

4,0
07

,29
9 

1.2
%

0.1
5%

TI 
- N

ON
 U

S 
SO

VE
RE

IG
N 

BO
ND

S
JM

G
B

 7
 1

/4
 0

2/
10

/1
6

 48
,00

0,0
00

 
 48

,00
0,0

00
 

 47
,91

8,8
80

 
 20

9,7
53

 
 48

,12
8,6

33
.43

 
0.5

%
0.1

%
JM

GB
 7 

1/
4 0

2/
10

/1
6

 10
0,0

00
,00

0 
 10

0,3
38

,26
1 

 99
,83

1,0
00

 
 43

6,9
86

 
 10

0,2
67

,98
6.3

0 
1.1

%
0.1

%
JM

GB
 7 

1/
4 0

2/
10

/1
6

 1
00

,0
00

,0
00

 
 1

00
,1

18
,1

77
 

 9
9,

83
1,

00
0 

 4
36

,9
86

 
 1

00
,2

67
,9

86
.3

0 
1.1

%
0.1

%
JM

G
B

 7
 1

/2
 0

5/
10

/1
7

 2
,3

00
,0

00
 

 2
,3

00
,0

00
 

 2
,3

00
,9

20
 

 5
3,

87
7 

 2
,3

54
,7

96
.7

1 
0.0

%
0.0

%
JM

G
B

 7
 1

/2
 0

5/
10

/1
7

 3
00

,0
00

,0
00

 
 3

00
,7

46
,0

72
 

 3
00

,1
20

,0
00

 
 7

,0
27

,3
97

 
 3

07
,1

47
,3

97
.2

6 
3.

5%
0.

4%
JM

GB
 7 

1/
2 0

5/
10

/1
7

 30
0,0

00
,00

0 
 30

1,9
44

,56
3 

 30
0,1

20
,00

0 
 7,

02
7,3

97
 

 30
7,1

47
,39

7.2
6 

3.5
%

0.4
%

JM
G

B
 7

 1
/2

 0
5/

10
/1

7
 10

0,0
00

,00
0 

 10
0,3

82
,07

0 
 10

0,0
40

,00
0 

 2,
34

2,4
66

 
 10

2,3
82

,46
5.7

5 
1.2

%
0.1

%
JM

GB
 0 

10
/0

7/
20

 20
0,0

00
,00

0 
 20

0,1
57

,93
6 

 20
0,0

00
,00

0 
 2,

06
5,0

96
 

 20
2,0

65
,09

5.8
9 

2.3
%

0.3
%

CA
YM

AN
 5.

95
 11

/2
4/

19
 5,

40
0,0

00
 

 70
4,8

72
,06

0 
 72

0,5
99

,46
7 

 10
,17

3,6
71

 
 73

0,7
73

,13
8.2

6 
8.2

%
1.0

%
JA

M
AN

 11
 5/

8 0
1/

15
/2

2
 2,

00
0,0

00
 

 29
1,0

18
,44

9 
 29

6,2
95

,94
5 

 3,
49

1,2
10

 
 29

9,7
87

,15
5.8

2 
3.4

%
0.4

%
TR

ITO
B 

9 3
/4

 07
/0

1/
20

 4,
83

6,0
00

 
 74

2,4
88

,17
5 

 76
3,9

48
,49

0 
 9,

23
5,0

11
 

 77
3,1

83
,50

1 
8.7

%
1.1

%
JA

M
AN

 8 
03

/1
5/

39
 7,

93
5,0

00
 

 1,
00

2,1
17

,66
0 

 1,
00

4,3
95

,43
2 

 34
,39

8,5
59

 
 1,

03
8,7

93
,99

0 
11

.7%
1.5

%
3,8

94
,48

3,4
24

3,9
35

,40
1,1

34
76

,89
8,4

10
4,0

12
,29

9,5
44

45
.3%

5.6
%

Page 24



S
IG

M
A

 M
O

N
E

Y
 M

A
R

K
E

T
 P

O
R

T
F

O
L

IO
A

S
 A

T
 A

U
G

U
S

T
 3

1,
 2

01
5

R
ep

o
rt

 D
at

e 
31

-A
u

g
-1

5
E

X
C

H
A

N
G

E
 R

A
T

E
 1

17
.6

26
4

S
ec

u
ri

ty
 ID

Q
u

an
ti

ty
 

N
o

m
in

al
 V

al
u

e
M

ar
ke

t V
al

u
e

In
te

re
st

 
A

cc
ru

ed
N

E
T

 A
S

S
E

T
 

VA
L

U
E

%
 O

F
 

F
U

N
D

%
 O

F
 

P
O

R
T

F
O

L
IO

TI 
- G

LO
BA

L C
OR

PO
RA

TE
 B

ON
DS

EC
OP

ET
 5 

3/
8 0

6/
26

/2
6

1,0
00

,00
0 

11
6,3

82
,63

0 
10

8,7
01

,31
0 

1,1
40

,47
8 

10
9,8

41
,78

8 
1.2

%
0.2

%
PE

TB
RA

 5 
3/

4 0
1/

20
/2

0
1,0

00
,00

0 
11

6,5
77

,10
1 

10
7,1

71
,24

9 
76

9,5
68

 
10

7,9
40

,81
7 

1.2
%

0.2
%

PE
TB

RA
 5 

7/
8 0

3/
01

/1
8

2,4
50

,00
0 

28
6,7

72
,96

5 
28

1,2
84

,01
5 

8,4
57

,49
4 

28
9,7

41
,50

9 
3.3

%
0.4

%
PE

TB
RA

 7 
1/

4 0
3/

17
/4

4
21

0,0
00

 
23

,12
7,4

14
 

20
,01

0,7
29

 
81

5,0
73

 
20

,82
5,8

02
 

0.2
%

0.0
%

PE
TB

RA
 7 

7/
8 0

3/
15

/1
9

3,0
00

,00
0 

37
4,5

79
,56

3 
35

4,4
77

,04
1 

12
,80

1,9
21

 
36

7,2
78

,96
2 

4.1
%

0.5
%

PE
TB

RA
 6 

1/
8 1

0/
06

/1
6

2,0
00

,00
0 

22
6,9

21
,63

4 
23

7,1
00

,68
5 

5,7
98

,28
2 

24
2,8

98
,96

7 
2.7

%
0.3

%
PE

TB
RA

 6 
1/

8 1
0/

06
/1

6
2,4

00
,00

0 
28

1,1
95

,80
2 

28
4,5

20
,82

2 
6,9

57
,93

8 
29

1,4
78

,76
0 

3.3
%

0.4
%

RI
G 

6 1
/2

 11
/1

5/
20

1,0
00

,00
0 

11
0,0

25
,29

5 
96

,77
4,5

91
 

2,2
49

,12
9 

99
,02

3,7
20

 
1.1

%
0.1

%
1,5

35
,58

2,4
05

 
1,4

90
,04

0,4
41

 
38

,98
9,8

84
 

1,5
29

,03
0,3

25
 

17
.2%

2.1
%

AV
AI

LA
BL

E 
FO

R 
SA

LE
 IN

VE
ST

M
EN

TS
JA

D
AF

S 
- R

EP
O 

- S
EC

ON
DA

RY
 M

AR
KE

T

 J
A

M
A

IC
A

N
 S

H
O

R
T 

TE
R

M
 C

O
LL

AT
ER

A
L

31
3,4

61
,67

1 
31

3,4
61

,67
1 

31
3,4

61
,67

1 
57

,96
9 

31
3,

51
9,

64
0 

3.
5%

0.
4%

 JA
M

AI
CA

N 
SH

OR
T 

TE
RM

 C
OL

LA
TE

RA
L

10
0,0

00
,00

0 
10

0,0
00

,00
0 

10
0,0

00
,00

0 
1,7

01
,37

0 
10

1,7
01

,37
0 

1.1
%

0.1
%

 J
A

M
A

IC
A

N
 S

H
O

R
T 

TE
R

M
 C

O
LL

AT
ER

A
L

38
,82

5,9
49

 
38

,82
5,9

49
 

38
,82

5,9
49

 
64

6,2
13

 
39

,47
2,1

62
 

0.4
%

0.1
%

 JA
M

AI
CA

N 
SH

OR
T 

TE
RM

 C
OL

LA
TE

RA
L

30
,00

0,0
00

 
30

,00
0,0

00
 

30
,00

0,0
00

 
49

3,7
67

 
30

,49
3,7

67
 

0.3
%

0.0
%

 J
A

M
A

IC
A

N
 S

H
O

R
T 

TE
R

M
 C

O
LL

AT
ER

A
L

2,
20

5,
40

1 
2,

20
5,

40
1 

2,
20

5,
40

1 
30

,5
89

 
2,

23
5,

99
0 

0.
0%

0.
0%

 J
A

M
A

IC
A

N
 S

H
O

R
T 

TE
R

M
 C

O
LL

AT
ER

A
L

40
,0

00
,0

00
 

40
,0

00
,0

00
 

40
,0

00
,0

00
 

18
4,

93
2 

40
,1

84
,9

32
 

0.
5%

0.
1%

 JA
M

AI
CA

N 
SH

OR
T 

TE
RM

 C
OL

LA
TE

RA
L

17
1,4

10
,02

0 
17

1,4
10

,02
0 

17
1,4

10
,02

0 
2,3

77
,43

3 
17

3,7
87

,45
3 

2.0
%

0.2
%

 JA
M

AI
CA

N 
SH

OR
T 

TE
RM

 C
OL

LA
TE

RA
L

20
0,0

00
,00

0 
20

0,0
00

,00
0 

20
0,0

00
,00

0 
2,7

36
,98

6 
20

2,7
36

,98
6 

2.3
%

0.3
%

 JA
M

AI
CA

N 
SH

OR
T 

TE
RM

 C
OL

LA
TE

RA
L

50
,00

0,0
00

 
50

,00
0,0

00
 

50
,00

0,0
00

 
69

3,4
93

 
50

,69
3,4

93
 

0.6
%

0.1
%

 JA
M

AI
CA

N 
SH

OR
T 

TE
RM

 C
OL

LA
TE

RA
L

27
,75

1,2
75

 
27

,75
1,2

75
 

27
,75

1,2
75

 
32

3,3
21

 
28

,07
4,5

96
 

0.3
%

0.0
%

 JA
M

AI
CA

N 
SH

OR
T 

TE
RM

 C
OL

LA
TE

RA
L

84
,28

4,1
92

 
84

,28
4,1

92
 

84
,28

4,1
92

 
52

9,9
51

 
84

,81
4,1

44
 

1.0
%

0.1
%

 JA
M

AI
CA

N 
SH

OR
T 

TE
RM

 C
OL

LA
TE

RA
L

20
0,0

00
,00

0 
20

0,
00

0,
00

0 
20

0,
00

0,
00

0 
2,

21
9,

17
8 

20
2,

21
9,

17
8 

2.
3%

0.
3%

 JA
M

AI
CA

N 
SH

OR
T 

TE
RM

 C
OL

LA
TE

RA
L

48
1,4

69
 

48
1,4

69
 

48
1,4

69
 

2,8
49

 
48

4,3
19

 
0.0

%
0.0

%
 JA

M
AI

CA
N 

SH
OR

T 
TE

RM
 C

OL
LA

TE
RA

L
37

,00
0,0

00
 

37
,00

0,0
00

 
37

,00
0,0

00
 

13
0,0

07
 

37
,13

0,0
07

 
0.4

%
0.1

%
 JA

M
AI

CA
N 

SH
OR

T 
TE

RM
 C

OL
LA

TE
RA

L
17

,00
0,0

00
 

17
,00

0,0
00

 
17

,00
0,0

00
 

37
,72

6 
17

,03
7,7

26
 

0.2
%

0.0
%

 JA
M

AI
CA

N 
SH

OR
T 

TE
RM

 C
OL

LA
TE

RA
L

2,0
00

,00
0 

2,0
00

,00
0 

2,0
00

,00
0 

4,0
68

 
2,0

04
,06

8 
0.0

%
0.0

%
 JA

M
AI

CA
N 

SH
OR

T 
TE

RM
 C

OL
LA

TE
RA

L
2,0

00
,00

0 
2,

00
0,

00
0 

2,
00

0,
00

0 
2,

58
9 

2,
00

2,
58

9 
0.0

%
0.0

%
1,3

16
,41

9,9
78

 
1,3

16
,41

9,9
78

 
12

,17
2,4

42
 

1,
32

8,
59

2,
42

0 
15

.0
%

1.
9%

Page 25



S
IG

M
A

 M
O

N
E

Y
 M

A
R

K
E

T
 P

O
R

T
F

O
L

IO
A

S
 A

T
 A

U
G

U
S

T
 3

1,
 2

01
5

R
ep

o
rt

 D
at

e 
31

-A
u

g
-1

5
E

X
C

H
A

N
G

E
 R

A
T

E
 1

17
.6

26
4

S
ec

u
ri

ty
 ID

Q
u

an
ti

ty
 

N
o

m
in

al
 V

al
u

e
M

ar
ke

t V
al

u
e

In
te

re
st

 
A

cc
ru

ed
N

E
T

 A
S

S
E

T
 

VA
L

U
E

%
 O

F
 

F
U

N
D

%
 O

F
 

P
O

R
T

F
O

L
IO

U
SD

A
FS

 - 
R

EP
O

 - 
SE

C
O

N
DA

RY
 M

A
R

K
ET

 U
SD

 S
H

O
R

T 
TE

R
M

 C
O

LL
AT

ER
A

L
49

,56
2 

5,7
89

,22
8 

5,8
24

,29
6 

21
,54

2 
5,

84
5,

83
8 

0.
1%

0.
0%

 U
SD

 S
H

O
R

T 
TE

R
M

 C
O

LL
AT

ER
A

L
32

,86
0 

3,8
47

,98
6 

3,8
61

,56
7 

11
,37

3 
3,

87
2,

94
0 

0.
0%

0.
0%

 U
SD

 S
H

O
R

T 
TE

R
M

 C
O

LL
AT

ER
A

L
14

5,0
00

 
16

,97
7,5

76
 

17
,03

9,8
90

 
39

,68
2 

17
,0

79
,5

72
 

0.
2%

0.
0%

 U
SD

 S
H

O
R

T 
TE

R
M

 C
O

LL
AT

ER
A

L
49

,88
1 

5,8
40

,57
6 

5,8
61

,79
5 

8,8
33

 
5,

87
0,

62
8 

0.
1%

0.
0%

32
,45

5,3
66

 
32

,58
7,5

48
 

81
,43

0 
32

,6
68

,9
78

 
0.

4%
0.

0%

C
A

SH
(1

,0
01

)
0.

0%
0.

0%
O

TH
ER

 N
ET

 A
SS

ET
S

47
,3

26
,2

56
 

0.
5%

0.
1%

TO
TA

L
8,

86
6,

81
1,

94
8 

10
0.

0%
12

.4
%

Page 26



S
IG

M
A

 B
O

N
D

 P
O

R
T

F
O

L
IO

 
A

S
 A

T
 A

U
G

U
S

T
 3

1,
 2

01
5

R
ep

o
rt

 D
at

e 
31

-A
u

g
-1

5
E

X
C

H
A

N
G

E
 R

A
T

E
 1

17
.6

26
4

S
ec

u
ri

ty
 ID

Q
u

an
ti

ty
 

N
o

m
in

al
 V

al
u

e
M

ar
ke

t V
al

u
e

In
te

re
st

 
A

cc
ru

ed
N

E
T

 A
S

S
E

T
 

VA
L

U
E

%
 O

F
 

F
U

N
D

%
 O

F
 

P
O

R
T

F
O

L
IO

TR
A

D
IN

G
 IN

VE
ST

M
EN

TS

TI
 - 

LO
C

A
L 

C
O

R
PO

R
AT

E 
FI

XE
D

 R
AT

E

FG
H 

12
.00

%
 20

21
 C

OR
P. 

PA
PE

R 
10

0,0
00

,00
0

10
0,0

00
,00

0
10

0,0
00

,00
0

 1,
84

1,0
96

 
 10

1,8
41

,09
6 

1.3
%

0.1
4%

N
C

B
 C

A
P 

M
K

T 
LT

D
9,3

75
,00

0
9,

37
5,

00
0

9,
46

5,
93

4
 1

39
,7

26
 

 9
,6

05
,6

60
 

0.
1%

0.
01

%

NW
C 

GO
J G

UA
RA

NT
EE

D 
NO

TE
S 

DU
E 

20
16

12
,0

00
,0

00
12

,0
00

,0
00

12
,0

00
,0

00
 3

56
,4

57
 

 1
2,

35
6,

45
7 

0.
2%

0.
02

%

PA
J 

FI
XE

D
 R

AT
E 

N
O

TE
S 

D
U

E 
20

16
 8

.4
4%

 2
01

60
63

0
10

,00
0,0

00
10

,0
00

,0
00

10
,0

00
,0

00
 14

5,6
77

 
 1

0,
14

5,
67

7 
0.1

%
0.0

1%
X F

UN
D P

RO
PE

RT
IES

 LT
D F

IXE
D R

AT
E M

OR
TG

AG
E N

OT
E T

RA
NC

HE
 C 1

/9/
20

55
 22

9,6
57

,60
0 

 22
9,6

57
,60

0 
 22

9,6
57

,60
0 

 2,
71

8,1
39

 
 23

2,3
75

,73
9 

3.0
%

0.3
3%

36
1,

03
2,

60
0

36
1,

12
3,

53
4

5,
20

1,
09

5
36

6,
32

4,
63

0
4.

7%
0.

51
%

TI 
- L

OC
AL

 C
OR

PO
RA

TE
 V

AR
IA

BL
E 

RA
TE

JM
D S

EN
IO

R S
EC

UR
ED

 VA
RI

AB
LE

 RA
TE

 NO
TE

S F
OR

 JA
MA

IC
A P

RO
DU

C-
ER

S 
GR

OU
P 

LT
D.

 50
,00

0,0
00

 
 50

,00
0,0

00
 

 50
,00

0,0
00

 
 2,

00
3,6

50
 

 52
,00

3,6
50

 
0.7

%
0.0

7%
AG

O 
7 0

6/
01

/3
4

 2
,0

99
,0

00
 

 2
81

,5
53

,8
08

 
26

7,
32

2,
35

7
 4

,3
16

,6
64

 
 2

71
,6

39
,0

21
 

3.
5%

0.
38

%

B
O

J 
FR

 3
.2

5%
 U

SD
 IN

D
EX

ED
 N

O
TE

 2
01

6
 1,

21
9,0

00
 

 14
0,8

03
,94

7 
14

3,2
52

,24
8

 35
7,1

49
 

 14
3,6

09
,39

7 
1.8

%
0.2

0%
IN

TN
ED

 7 
5/

8 0
1/

30
/1

6
 1,

30
0,0

00
 

 14
8,0

84
,31

9 
15

2,7
71

,06
0

 1,
06

7,8
06

 
 15

3,8
38

,86
6 

2.0
%

0.2
2%

 62
0,4

42
,07

5 
 61

3,3
45

,66
5 

 7,
74

5,2
69

 
 6

21
,0

90
,9

34
 

8.
0%

0.
87

%

TI
- U

N
IT

 T
R

U
ST

M
U

TU
A

L 
FU

N
D

 S
IG

M
A

 M
O

N
EY

 M
A

R
K

ET
 IN

VE
ST

M
EN

T
10

0,0
16

,75
1

 11
2,0

18
,76

1 
 11

7,0
19

,59
9 

 -   
 1

17
,0

19
,5

99
 

1.
5%

0.
16

%

M
U

TU
A

L 
FU

N
D

 S
IG

M
A

 M
O

N
EY

 M
A

R
K

ET
 IN

VE
ST

M
EN

T
12

8,3
18

,58
4

 14
5,0

00
,00

0 
 15

0,1
32

,74
3 

 -   
 1

50
,1

32
,7

43
 

1.
9%

0.
21

%

M
U

TU
A

L 
FU

N
D

 S
IG

M
A

 M
O

N
EY

 M
A

R
K

ET
 IN

VE
ST

M
EN

T
44

,24
7,7

88
 50

,00
0,0

00
 

 51
,76

9,9
12

 
 -   

 5
1,

76
9,

91
2 

0.
7%

0.
07

%

SI
G

M
A

 R
EA

L 
ES

TA
TE

 F
U

N
D

17
6,1

48
,12

5
 22

5,4
69

,60
0 

 25
8,9

37
,74

4 
 -   

 2
58

,9
37

,7
44

 
3.

3%
0.

36
%

 53
2,4

88
,36

1 
 57

7,8
59

,99
8 

 -   
 5

77
,8

59
,9

98
 

7.
4%

0.
81

%

Page 27



S
IG

M
A

 B
O

N
D

 P
O

R
T

F
O

L
IO

 
A

S
 A

T
 A

U
G

U
S

T
 3

1,
 2

01
5

R
ep

o
rt

 D
at

e 
31

-A
u

g
-1

5
E

X
C

H
A

N
G

E
 R

A
T

E
 1

17
.6

26
4

S
ec

u
ri

ty
 ID

Q
u

an
ti

ty
 

N
o

m
in

al
 V

al
u

e
M

ar
ke

t V
al

u
e

In
te

re
st

 
A

cc
ru

ed
N

E
T

 A
S

S
E

T
 

VA
L

U
E

%
 O

F
 

F
U

N
D

%
 O

F
 

P
O

R
T

F
O

L
IO

U
SD

TI
 - 

G
O

J 
 B

O
N

D

JM
G

B
 1

1 
10

/0
9/

24
17

6,1
48

,12
5

 73
1,6

58
,00

0 
 73

1,2
40

,95
5 

 31
,97

2,4
52

 
 7

63
,2

13
,4

07
 

9.
8%

1.
07

%

JM
G

B
 1

1 
7/

8 
12

/1
1/

30
73

1,6
58

,00
0

 81
5,8

10
,00

0 
 81

3,4
68

,62
5 

 21
,76

4,2
46

 
 8

35
,2

32
,8

72
 

10
.7

%
1.

17
%

C
PI

 J
M

G
B

 2
 0

2/
24

/2
5

81
5,8

10
,00

0
 24

5,7
55

,45
7 

 24
5,7

12
,71

1 
 20

1,9
56

 
 2

45
,9

14
,6

66
 

3.
2%

0.
34

%

C
PI

 J
M

G
B

 2
 1

/2
 0

2/
22

/3
3

24
5,7

12
,71

1
 42

4,0
02

,36
7 

 42
3,9

28
,60

2 
 30

1,9
77

 
 4

24
,2

30
,5

79
 

5.
5%

0.
60

%

JM
G

B
 7

 1
/4

 0
2/

10
/1

6
42

3,9
28

,60
2

 17
4,6

60
,00

0 
 17

4,3
64

,82
5 

 76
3,2

40
 

 1
75

,1
28

,0
65

 
2.

3%
0.

25
%

JM
G

B
 7

 1
/2

 0
5/

10
/1

7
17

4,6
60

,00
0

 3,
76

0,0
00

 
 3,

76
1,5

04
 

 88
,07

7 
 3

,8
49

,5
81

 
0.

0%
0.

01
%

JM
G

B
 8

 1
/2

 0
7/

12
/1

9
3,7

60
,00

0
 38

4,9
74

,00
0 

 39
7,8

05
,18

3 
 4,

57
2,2

25
 

 4
02

,3
77

,4
09

 
5.

2%
0.

56
%

JM
G

B
 8

 3
/4

 0
4/

28
/2

2
38

4,9
74

,00
0

 34
,39

5,1
88

 
 32

,40
6,4

20
 

 1,
02

6,9
86

 
 3

3,
43

3,
40

6 
0.

4%
0.

05
%

JM
G

B
 0

 0
3/

12
/2

5
34

,00
0,0

00
 38

6,4
49

,00
0 

 38
6,4

49
,00

0 
 5,

95
6,0

26
 

 3
92

,4
05

,0
26

 
5.

1%
0.

55
%

JM
G

B
 0

 0
1/

13
/2

3
38

6,4
49

,00
0

 30
2,0

00
,00

0 
 30

2,0
00

,00
0 

 2,
83

5,9
04

 
 3

04
,8

35
,9

04
 

3.
9%

0.
43

%

JM
G

B
 0

 1
0/

07
/2

0
30

2,0
00

,00
0

 27
5,0

00
,00

0 
 27

5,0
00

,00
0 

 2,
83

9,5
07

 
 2

77
,8

39
,5

07
 

3.
6%

0.
39

%

JM
G

B
 0

 0
6/

13
/3

5
27

5,0
00

,00
0

 73
,19

2,8
37

 
 73

,19
2,8

37
 

 1,
13

4,1
88

 
 7

4,
32

7,
02

6 
1.

0%
0.

10
%

JM
G

B
 0

 0
6/

13
/3

5
73

,19
2,8

37
 89

,92
1,9

90
 

 89
,80

7,1
63

 
 1,

39
1,6

42
 

 9
1,

19
8,

80
4 

1.
2%

0.
13

%

JA
M

A
N

 1
0 

5/
8 

06
/2

0/
17

79
0,0

00
 95

,80
5,5

48
 

 10
4,5

41
,85

9 
 1,

94
5,4

03
 

 1
06

,4
87

,2
62

 
1.

4%
0.

15
%

JA
M

A
N

 1
1 

5/
8 

01
/1

5/
22

2,5
00

,00
0

 36
7,6

16
,98

4 
 37

0,3
69

,93
2 

 4,
36

4,0
13

 
 3

74
,7

33
,9

45
 

4.
8%

0.
53

%

JM
G

B
 5

 1
/4

 0
5/

11
/2

0
40

0,0
00

 45
,75

6,0
00

 
 46

,99
2,3

78
 

 76
4,0

16
 

 4
7,

75
6,

39
4 

0.
6%

0.
07

%

JA
M

A
N

 8
 0

6/
24

/1
9

70
0,0

00
 80

,07
3,0

00
 

 90
,01

0,3
58

 
 1,

22
4,7

80
 

 9
1,

23
5,

13
8 

1.
2%

0.
13

%

JA
M

A
N

 7
 5

/8
 0

7/
09

/2
5

20
0,0

00
 24

,50
6,0

92
 

 25
,46

4,5
85

 
 25

8,8
62

 
 2

5,
72

3,
44

7 
0.

3%
0.

04
%

JM
G

B
 8

 1
/2

 1
1/

16
/2

1
5,7

35
,29

4
 71

9,4
62

,26
6 

 72
6,2

10
,71

1 
 16

,70
9,3

35
 

 7
42

,9
20

,0
46

 
9.

6%
1.

04
%

N
R

O
C

C
 9

 3
/8

 1
1/

10
/2

4
1,7

50
,00

0
 20

1,9
65

,14
8 

 23
7,2

72
,55

3 
 5,

94
4,6

67
 

 2
43

,2
17

,2
20

 
3.

1%
0.

34
%

5,4
76

,76
3,8

78
5,5

50
,00

0,2
01

10
6,0

59
,50

3
5,

65
6,

05
9,

70
4

72
.8

%
7.

93
%

TI
- P

R
IV

AT
E 

EQ
U

IT
Y

M
C

L
9,8

41
,62

9
 56

,28
9,1

97
 

 57
,82

7,5
42

 
 -   

 5
7,

82
7,

54
2 

0.
7%

0.
08

%

 56
,28

9,1
97

 
 57

,82
7,5

42
 

0.0
0

 5
7,

82
7,

54
2 

0.
7%

0.
08

%

Page 28



S
IG

M
A

 B
O

N
D

 P
O

R
T

F
O

L
IO

 
A

S
 A

T
 A

U
G

U
S

T
 3

1,
 2

01
5

R
ep

o
rt

 D
at

e 
31

-A
u

g
-1

5
E

X
C

H
A

N
G

E
 R

A
T

E
 1

17
.6

26
4

S
ec

u
ri

ty
 ID

Q
u

an
ti

ty
 

N
o

m
in

al
 V

al
u

e
M

ar
ke

t V
al

u
e

In
te

re
st

 
A

cc
ru

ed
N

E
T

 A
S

S
E

T
 

VA
L

U
E

%
 O

F
 

F
U

N
D

%
 O

F
 

P
O

R
T

F
O

L
IO

TI
 - 

EQ
U

IT
Y 

IN
VE

ST
M

EN
TS

 -L
O

C
  U

N
Q

U
O

JP
S 

PR
EF

ER
EN

C
E 

SH
A

R
ES

54
,25

4
55

,00
0,0

00
61

,03
5,7

50
.00

 -   
 6

1,
03

5,
75

0 
0.

8%
0.

09
%

 55
,00

0,0
00

 
 61

,03
5,7

50
 

 -   
 6

1,
03

5,
75

0 
0.

8%
0.

09
%

AV
A

IL
A

B
LE

 F
O

R
 S

A
LE

 IN
VE

ST
M

EN
TS

JA
D

A
FS

 - 
R

EP
O

 - 
SE

C
O

N
DA

RY
 M

A
R

K
ET

 J
A

M
A

IC
A

N
 S

H
O

R
T 

TE
R

M
 C

O
LL

AT
ER

A
L

9,7
14

,01
2

 9,
71

4,0
12

 
 9,

71
4,0

12
 

 1,
79

6 
 9

,7
15

,8
08

 
0.

1%
0.

01
%

 J
A

M
A

IC
A

N
 S

H
O

R
T 

TE
R

M
 C

O
LL

AT
ER

A
L

5,7
40

,35
7

 5,
74

0,3
57

 
 5,

74
0,3

57
 

 67
,94

1 
 5

,8
08

,2
97

 
0.

1%
0.

01
%

 J
A

M
A

IC
A

N
 S

H
O

R
T 

TE
R

M
 C

O
LL

AT
ER

A
L

10
,00

0,0
00

 10
,00

0,0
00

 
 10

,00
0,0

00
 

 99
,86

3 
 1

0,
09

9,
86

3 
0.

1%
0.

01
%

 J
A

M
A

IC
A

N
 S

H
O

R
T 

TE
R

M
 C

O
LL

AT
ER

A
L

10
,00

0,0
00

 10
,00

0,0
00

 
 10

,00
0,0

00
 

 92
,46

6 
 1

0,
09

2,
46

6 
0.

1%
0.

01
%

 J
A

M
A

IC
A

N
 S

H
O

R
T 

TE
R

M
 C

O
LL

AT
ER

A
L

54
,00

0,0
00

 54
,00

0,0
00

 
 54

,00
0,0

00
 

 20
9,7

12
 

 5
4,

20
9,

71
2 

0.
7%

0.
08

%

 J
A

M
A

IC
A

N
 S

H
O

R
T 

TE
R

M
 C

O
LL

AT
ER

A
L

7,0
00

,00
0

 7,
00

0,0
00

 
 7,

00
0,0

00
 

 9,
06

2 
 7

,0
09

,0
62

 
0.

1%
0.

01
%

 96
,45

4,3
69

 
 96

,45
4,3

69
 

 48
0,8

40
 

 9
6,

93
5,

20
8 

1.
2%

0.
14

%

U
SD

A
FS

 - 
R

EP
O

 - 
SE

C
O

N
DA

RY
 M

A
R

K
ET

U
SD

 S
H

O
R

T 
TE

R
M

 C
O

LL
AT

ER
A

L
73

,46
5

8,5
21

,87
2

8,6
33

,33
4

 52
,03

6.5
3 

 8
,6

85
,3

70
 

0.
1%

0.
01

%

U
SD

 S
H

O
R

T 
TE

R
M

 C
O

LL
AT

ER
A

L
11

,16
3

1,2
99

,25
7

1,3
11

,81
5

 6,
28

9.5
2 

 1
,3

18
,1

04
 

0.
0%

0.
00

%

U
SD

 S
H

O
R

T 
TE

R
M

 C
O

LL
AT

ER
A

L
69

,96
9

8,1
62

,94
0

8,2
22

,47
0

 35
,48

0.5
2 

 8
,2

57
,9

50
 

0.
1%

0.
01

%

U
SD

 S
H

O
R

T 
TE

R
M

 C
O

LL
AT

ER
A

L
7,6

25
89

2,8
11

89
6,0

62
 2,

88
4.5

8 
 8

98
,9

47
 

0.
0%

0.
00

%

U
SD

 S
H

O
R

T 
TE

R
M

 C
O

LL
AT

ER
A

L
14

5,3
13

17
,01

4,1
67

17
,07

6,6
15

 39
,76

7.4
6 

 1
7,

11
6,

38
3 

0.
2%

0.
02

%

U
SD

 S
H

O
R

T 
TE

R
M

 C
O

LL
AT

ER
A

L
10

,47
9

1,2
27

,40
4

1,2
31

,49
0

 1,
77

1.3
2 

 1
,2

33
,2

61
 

0.
0%

0.
00

%

Page 29



S
IG

M
A

 B
O

N
D

 P
O

R
T

F
O

L
IO

 
A

S
 A

T
 A

U
G

U
S

T
 3

1,
 2

01
5

R
ep

o
rt

 D
at

e 
31

-A
u

g
-1

5
E

X
C

H
A

N
G

E
 R

A
T

E
 1

17
.6

26
4

S
ec

u
ri

ty
 ID

Q
u

an
ti

ty
 

N
o

m
in

al
 V

al
u

e
M

ar
ke

t V
al

u
e

In
te

re
st

 
A

cc
ru

ed
N

E
T

 A
S

S
E

T
 

VA
L

U
E

%
 O

F
 

F
U

N
D

%
 O

F
 

P
O

R
T

F
O

L
IO

U
SD

 S
H

O
R

T 
TE

R
M

 C
O

LL
AT

ER
A

L
51

,24
2

6,0
03

,34
9

6,0
21

,76
0

 7,
83

6.5
4 

 6
,0

29
,5

97
 

0.
1%

0.
01

%

U
SD

 S
H

O
R

T 
TE

R
M

 C
O

LL
AT

ER
A

L
49

,84
2

5,8
38

,24
7

5,8
57

,25
2

 7,
22

1.2
7 

 5
,8

64
,4

73
 

0.
1%

0.
01

%

U
SD

 S
H

O
R

T 
TE

R
M

 C
O

LL
AT

ER
A

L
82

,54
8

9,6
77

,89
8

9,7
00

,77
7

 7,
97

3.2
4 

 9
,7

08
,7

50
 

0.
1%

0.
01

%

U
SD

 S
H

O
R

T 
TE

R
M

 C
O

LL
AT

ER
A

L
66

,29
2

7,7
80

,54
2

7,7
90

,42
6

 3,
20

1.5
5 

 7
,7

93
,6

28
 

0.
1%

0.
01

%

U
SD

 S
H

O
R

T 
TE

R
M

 C
O

LL
AT

ER
A

L
11

,02
8

1,2
94

,67
0

1,2
95

,91
5

 44
3.8

1 
 1

,2
96

,3
58

 
0.

0%
0.

00
%

 67
,71

3,1
58

 
 68

,03
7,9

15
 

 16
4,9

06
 

 6
8,

20
2,

82
1 

0.
88

%
0.

10
%

C
A

SH
 (1

,0
00

)
0.

0%
0.

00
%

O
TH

ER
 N

ET
 A

SS
ET

S
 2

64
,6

44
,8

12
 

3.
4%

0.
37

%

TO
TA

L
 7

,7
69

,9
80

,3
99

 
10

0.
0%

10
.9

0%

Page 30



S
IG

M
A

 E
Q

U
IT

Y
 P

O
R

T
F

O
L

IO
A

S
 A

T
 A

U
G

U
S

T
 3

1,
 2

01
5

R
ep

o
rt

 D
at

e 
31

-A
u

g
-1

5
E

X
C

H
A

N
G

E
 R

A
T

E
 1

17
.6

26
4

S
ec

u
ri

ty
 ID

Q
u

an
ti

ty
 

N
o

m
in

al
 V

al
u

e
M

ar
ke

t V
al

u
e

In
te

re
st

 
A

cc
ru

ed
N

E
T

 A
S

S
E

T
 

VA
L

U
E

%
 O

F 
P

O
R

TF
O

LI
O

%
 O

F
 

F
U

N
D

TR
A

D
IN

G
 IN

VE
ST

M
EN

TS

JA
D

TI 
- N

ON
 U

S 
SO

VE
RE

IG
N 

BO
ND

S

CP
I J

M
GB

 2 
02

/2
4/

25
20

,7
65

,7
21

 
20

,7
69

,3
33

 
20

,7
65

,7
21

 
17

,0
68

 
20

,7
82

,7
89

 
0.

7%
0.

03
%

JM
G

B
 0

 0
3/

12
/2

5
30

,00
0,0

00
 

30
,0

00
,0

00
 

30
,0

00
,0

00
 

46
2,3

66
 

30
,4

62
,3

66
 

1.0
%

0.0
4%

JM
GB

 0 
10

/0
7/

20
30

,00
0,0

00
 

30
,00

0,0
00

 
30

,00
0,0

00
 

30
9,7

64
 

30
,30

9,7
64

 
1.0

%
0.0

4%
80

,7
69

,3
33

 
80

,7
65

,7
21

 
78

9,
19

8 
81

,5
54

,9
19

 
2.

6%
0.

11
%

TI 
- U

NI
T 

TR
US

T

M
U

TU
A

L 
FU

N
D

 S
IG

M
A

 M
O

N
EY

 M
A

R
K

ET
 IN

VE
ST

M
EN

T
86

,91
3,3

43
 

97
,51

9,9
35

 
10

1,6
88

,61
1 

 -   
10

1,6
88

,61
1 

3.3
%

0.1
4%

97
,5

19
,9

35
 

10
1,

68
8,

61
1 

 -   
10

1,
68

8,
61

1 
3.

3%
0.

14
%

TI 
- C

OR
PO

RA
TE

 B
ON

DS

JP
M

 1
1.

05
 0

8/
20

/1
7

30
0,0

00
 

33
,60

2,2
51

 
36

,75
3,1

92
 

11
9,0

34
 

36
,87

2,2
26

 
1.2

%
0.0

5%
33

,60
2,2

51
 

36
,75

3,1
92

 
11

9,0
34

 
36

,8
72

,2
26

 
1.

2%
0.

05
%

TI
 - 

EQ
U

IT
Y 

IN
VE

ST
M

EN
TS

 -L
O

C
 Q

U
O

TE
D

13
8 S

TU
DE

NT
 LI

VI
NG

12
,50

0,0
00

 
50

,00
0,0

00
 

55
,00

0,0
00

 
 -   

55
,00

0,0
00

 
1.8

%
0.0

8%
JP

S 
PR

EF
ER

EN
CE

 S
HA

RE
S

24
,66

1 
25

,00
0,0

00
 

27
,74

3,6
25

 
 -   

27
,74

3,6
25

 
0.9

%
0.0

4%
AM

G 
PA

CK
AG

IN
G 

& 
PA

PE
R 

CO
 LT

D
84

7,6
29

 
3,1

63
,21

0 
2,7

97
,17

6 
 -   

2,7
97

,17
6 

0.1
%

0.0
0%

BL
UE

 P
OW

ER
 G

RO
UP

 LT
D

18
0,0

00
 

1,0
77

,32
0 

2,2
14

,00
0 

 -   
2,2

14
,00

0 
0.1

%
0.0

0%
BE

RG
ER

 P
AI

NT
S 

JA
M

AI
CA

 LT
D

2,9
43

,09
8 

8,8
58

,72
5 

7,2
98

,88
3 

 -   
7,2

98
,88

3 
0.2

%
0.0

1%

Page 31



S
IG

M
A

 E
Q

U
IT

Y
 P

O
R

T
F

O
L

IO
A

S
 A

T
 A

U
G

U
S

T
 3

1,
 2

01
5

R
ep

o
rt

 D
at

e 
31

-A
u

g
-1

5
E

X
C

H
A

N
G

E
 R

A
T

E
 1

17
.6

26
4

S
ec

u
ri

ty
 ID

Q
u

an
ti

ty
 

N
o

m
in

al
 V

al
u

e
M

ar
ke

t V
al

u
e

In
te

re
st

 
A

cc
ru

ed
N

E
T

 A
S

S
E

T
 

VA
L

U
E

%
 O

F 
P

O
R

TF
O

LI
O

%
 O

F
 

F
U

N
D

CA
RR

ER
AS

 LT
D

6,4
85

,00
0 

34
9,3

72
,55

0 
32

0,0
34

,75
0 

 -   
32

0,0
34

,75
0 

10
.3%

0.4
5%

C
A

R
IB

B
EA

N
 C

EM
EN

T 
C

O
 L

TD
1,

00
0,

00
0 

2,
08

0,
00

0 
7,

90
0,

00
0 

 -   
7,

90
0,

00
0 

0.
3%

0.
01

%

C
A

R
G

O
 H

A
N

D
LE

R
S 

LT
D

4,
00

0 
40

,2
40

 
10

0,
00

0 
 -   

10
0,

00
0 

0.
0%

0.
00

%

CA
RI

BB
EA

N 
PR

OD
UC

ER
S 

JA
M

AI
CA

47
5,0

00
 

1,0
89

,27
0 

1,1
87

,50
0 

 -   
1,1

87
,50

0 
0.0

%
0.0

0%
D

O
LP

H
IN

 C
O

VE
 L

TD
9,9

52
,37

6 
52

,9
34

,6
00

 
11

1,
46

6,
61

1 
 -   

11
1,

46
6,

61
1 

3.
6%

0.
16

%

D
ES

N
O

ES
 &

 G
ED

D
ES

 L
TD

23
,1

12
,9

42
 

10
4,

27
1,

81
0 

15
7,

16
8,

00
6 

 -   
15

7,
16

8,
00

6 
5.

1%
0.

22
%

DY
O

LL
 G

R
O

U
P 

LT
D

19
4,6

14
 

2,9
32

,83
3 

1,9
46

 
 -   

1,
94

6 
0.

0%
0.

00
%

FI
R

ST
 C

A
R

IB
B

EA
N

 IN
TL

/J
A

M
A

IC
A

94
,24

0 
10

,83
6,6

58
 

9,9
76

,59
7 

 -   
9,

97
6,

59
7 

0.
3%

0.
01

%

G
EN

ER
A

L 
AC

C
ID

EN
T 

IN
SU

R
A

N
C

E
55

0,0
00

 
96

6,1
88

 
79

2,0
00

 
 -   

79
2,

00
0 

0.
0%

0.
00

%

G
UA

R
D

IA
N

 H
O

LD
IN

G
S 

LT
D

26
,25

6 
7,4

12
,02

9 
6,2

74
,97

7 
 -   

6,
27

4,
97

7 
0.

2%
0.

01
%

G
R

AC
EK

EN
N

ED
Y 

LT
D

1,9
13

,31
8 

11
2,4

67
,51

1 
12

1,6
87

,02
5 

 -   
12

1,
68

7,
02

5 
3.

9%
0.

17
%

G
LE

A
N

ER
 C

O
M

PA
N

Y 
LT

D
10

,00
0,0

00
 

17
,10

1,3
99

 
18

,00
0,0

00
 

 -   
18

,0
00

,0
00

 
0.

6%
0.

03
%

G
O

O
DY

EA
R

 J
A

M
A

IC
A

 L
TD

43
9,0

74
 

4,2
71

,08
9 

1,4
31

,38
1 

 -   
1,

43
1,

38
1 

0.
0%

0.
00

%

H
A

R
DW

A
R

E 
&

 L
U

M
B

ER
 L

TD
1,5

00
,00

0 
7,2

45
,38

1 
19

,50
0,0

00
 

 -   
19

,5
00

,0
00

 
0.

6%
0.

03
%

H
O

N
EY

 B
U

N
 1

98
2 

LT
D

17
1,1

14
 

60
1,8

93
 

63
3,1

22
 

 -   
63

3,
12

2 
0.

0%
0.

00
%

JA
M

A
IC

A
N

 T
EA

S 
LT

D
25

0,0
00

 
1,0

05
,00

0 
78

7,5
00

 
 -   

78
7,

50
0 

0.
0%

0.
00

%

JA
M

A
IC

A
 B

R
O

IL
ER

S 
G

R
O

U
P 

LT
D

20
,00

0,0
00

 
10

2,8
96

,24
6 

11
7,0

00
,00

0 
 -   

11
7,

00
0,

00
0 

3.
8%

0.
16

%

JA
M

A
IC

A
 L

IV
ES

TO
C

K
 A

SS
N

 L
TD

27
5,8

08
 

41
3,7

12
 

15
7,2

11
 

 -   
15

7,
21

1 
0.

0%
0.

00
%

JM
M

B
 G

R
O

U
P 

LT
D

9,4
90

,66
7 

61
,12

4,0
24

 
69

,75
6,4

02
 

 -   
69

,7
56

,4
02

 
2.

2%
0.

10
%

JA
M

A
IC

A
 P

R
O

D
U

C
ER

S 
G

R
O

U
P

3,0
00

,00
0 

77
,13

2,0
49

 
48

,15
0,0

00
 

 -   
48

,1
50

,0
00

 
1.

6%
0.

07
%

JA
M

A
IC

A
 S

TO
C

K
 E

XC
H

A
N

G
 L

TD
5,8

64
,92

0 
16

,71
5,1

32
 

43
,98

6,9
00

 
 -   

43
,9

86
,9

00
 

1.
4%

0.
06

%

K
LE

 G
R

O
U

P 
LT

D
1,0

00
,00

0 
3,6

11
,90

4 
50

0,0
00

 
 -   

50
0,

00
0 

0.
0%

0.
00

%

K
IN

G
ST

O
N

 W
H

A
RV

ES
 L

TD
35

7,7
90

 
2,0

60
,87

0 
2,3

25
,63

5 
 -   

2,
32

5,
63

5 
0.

1%
0.

00
%

LA
SC

O
 D

IS
TR

IB
U

TO
R

S 
LT

D
4,5

05
,00

0 
10

,96
0,6

67
 

7,6
58

,50
0 

 -   
7,

65
8,

50
0 

0.
2%

0.
01

%

LA
SC

O
 F

IN
A

N
C

IA
L 

SE
RV

IC
ES

 L
TD

2,4
11

,21
0 

3,8
46

,05
2 

3,9
78

,49
7 

 -   
3,

97
8,

49
7 

0.
1%

0.
01

%

LA
SC

O
 M

A
N

U
FA

C
TU

R
IN

G
 L

TD
4,5

05
,00

0 
10

,91
6,6

39
 

8,1
09

,00
0 

 -   
8,

10
9,

00
0 

0.
3%

0.
01

%

LI
M

E
30

,00
0,0

00
 

33
,53

9,8
16

 
13

,20
0,0

00
 

 -   
13

,2
00

,0
00

 
0.

4%
0.

02
%

M
O

N
TE

G
O

 F
R

EE
PO

R
T 

LT
D

2,3
58

,81
0 

4,5
96

,20
1 

3,1
60

,80
5 

 -   
3,

16
0,

80
5 

0.
1%

0.
00

%

Page 32



S
IG

M
A

 E
Q

U
IT

Y
 P

O
R

T
F

O
L

IO
A

S
 A

T
 A

U
G

U
S

T
 3

1,
 2

01
5

R
ep

o
rt

 D
at

e 
31

-A
u

g
-1

5
E

X
C

H
A

N
G

E
 R

A
T

E
 1

17
.6

26
4

S
ec

u
ri

ty
 ID

Q
u

an
ti

ty
 

N
o

m
in

al
 V

al
u

e
M

ar
ke

t V
al

u
e

In
te

re
st

 
A

cc
ru

ed
N

E
T

 A
S

S
E

T
 

VA
L

U
E

%
 O

F 
P

O
R

TF
O

LI
O

%
 O

F
 

F
U

N
D

N
AT

IO
N

A
L 

C
O

M
M

ER
C

IA
L 

BA
N

K
 J

A
M

16
,00

0,2
00

 
36

4,6
38

,84
2 

45
6,0

05
,70

0 
 -   

45
6,

00
5,

70
0 

14
.7

%
0.

64
%

PA
LA

C
E 

A
M

U
SE

M
EN

T 
C

O
 L

TD
4,5

29
 

23
0,9

79
 

29
8,9

14
 

 -   
29

8,
91

4 
0.

0%
0.

00
%

PA
N

 J
A

M
A

IC
A

 IN
VT

 T
R

U
ST

 L
TD

1,7
78

,79
7 

95
,99

0,0
13

 
10

8,2
39

,79
7 

 -   
10

8,
23

9,
79

7 
3.

5%
0.

15
%

PA
N

 J
A

M
A

IC
A

 IN
VT

 T
R

U
ST

 L
TD

13
,81

0 
76

5,0
74

 
84

0,3
39

 
 -   

84
0,

33
9 

0.
0%

0.
00

%

PA
N

 J
A

M
A

IC
A

 IN
VT

 T
R

U
ST

 L
TD

6,8
55

 
37

9,9
73

 
41

7,1
27

 
 -   

41
7,

12
7 

0.
0%

0.
00

%

PA
N

 J
A

M
A

IC
A

 IN
VT

 T
R

U
ST

 L
TD

4,3
35

 
24

0,9
39

 
26

3,7
85

 
 -   

26
3,

78
5 

0.
0%

0.
00

%

PA
N

 J
A

M
A

IC
A

 IN
VT

 T
R

U
ST

 L
TD

11
,80

0 
65

5,8
44

 
71

8,0
30

 
 -   

71
8,

03
0 

0.
0%

0.
00

%

C
O

N
SO

LI
DA

TE
D

 B
A

K
ER

IE
S 

JA
M

A
IC

1,0
00

,00
0 

1,8
81

,74
9 

1,1
00

,00
0 

 -   
1,

10
0,

00
0 

0.
0%

0.
00

%

R
A

D
IO

 J
A

M
A

IC
A

 L
TD

1,0
00

,00
0 

2,6
70

,00
0 

3,0
10

,00
0 

 -   
3,

01
0,

00
0 

0.
1%

0.
00

%

SE
PR

O
D

 L
TD

2,3
04

,95
8 

40
,38

2,8
64

 
33

,67
5,4

36
 

 -   
33

,6
75

,4
36

 
1.

1%
0.

05
%

SC
O

TI
A

 G
R

O
U

P 
JA

M
A

IC
A

9,5
00

,00
0 

21
7,7

70
,04

2 
22

6,1
00

,00
0 

 -   
22

6,
10

0,
00

0 
7.

3%
0.

32
%

SC
O

TI
A

 IN
VE

ST
M

EN
TS

 J
A

M
A

IC
A

 L
3,2

63
,44

8 
86

,11
1,0

41
 

87
,62

3,5
79

 
 -   

87
,6

23
,5

79
 

2.
8%

0.
12

%

SA
G

IC
O

R
 G

R
O

U
P 

JA
M

A
IC

A
 L

TD
11

,84
7,3

23
 

10
4,9

27
,30

6 
15

1,6
45

,73
4 

 -   
15

1,
64

5,
73

4 
4.

9%
0.

21
%

SU
PR

EM
E 

VE
N

TU
R

ES
 L

TD
3,2

96
,61

3 
8,7

68
,99

1 
11

,20
8,4

84
 

 -   
11

,2
08

,4
84

 
0.

4%
0.

02
%

TR
IN

ID
A

D
 C

EM
EN

T 
LT

D
16

,30
6 

1,0
98

,30
9 

83
0,1

13
 

 -   
83

0,
11

3 
0.

0%
0.

00
%

SA
G

IC
O

R
 R

EA
L 

ES
TA

TE
 X

 F
U

N
D

 L
14

,83
7,9

91
 

74
,18

9,9
55

 
11

5,7
36

,33
0 

 -   
11

5,
73

6,
33

0 
3.

7%
0.

16
%

R
O

YA
L 

BA
N

K
 O

F 
C

A
N

A
DA

16
,32

0 
16

,02
3,7

51
 

10
6,5

75
,72

4 
 -   

10
6,

57
5,

72
4 

3.
4%

0.
15

%

2,1
07

,26
6,6

88
 

2,4
94

,26
7,1

40
 

 -   
2,

49
4,

26
7,

14
0 

80
.4

%
3.

50
%

TI
 - 

PR
IV

AT
E 

EQ
U

IT
Y

O
C

H
O

 R
IO

S 
B

EA
C

H
1,7

51
.00

 
16

,02
3,7

51
 

12
,34

6,2
52

 
 -   

12
,3

46
,2

52
 

0.
4%

0.
02

%

16
,02

3,7
51

 
12

,34
6,2

52
 

0 
12

,3
46

,2
52

 
0.

4%
0.

02
%

JA
D

 E
Q

U
IV

A
LE

N
T

A
FS

 - 
R

EP
O

 - 
SE

C
O

N
DA

RY
 M

A
R

K
ET

JA
M

A
IC

A
N

 S
H

O
R

T 
TE

R
M

 C
O

LL
AT

ER
A

L
1,1

92
,78

9 
1,1

92
,78

9 
1,1

92
,78

9 
22

1 
1,

19
3,

00
9 

0.
0%

0.
00

%

JA
M

A
IC

A
N

 S
H

O
R

T 
TE

R
M

 C
O

LL
AT

ER
A

L
20

,00
0,0

00
 

20
,00

0,0
00

 
20

,00
0,0

00
 

34
0,2

74
 

20
,3

40
,2

74
 

0.
7%

0.
03

%

Page 33



S
IG

M
A

 E
Q

U
IT

Y
 P

O
R

T
F

O
L

IO
A

S
 A

T
 A

U
G

U
S

T
 3

1,
 2

01
5

R
ep

o
rt

 D
at

e 
31

-A
u

g
-1

5
E

X
C

H
A

N
G

E
 R

A
T

E
 1

17
.6

26
4

S
ec

u
ri

ty
 ID

Q
u

an
ti

ty
 

N
o

m
in

al
 V

al
u

e
M

ar
ke

t V
al

u
e

In
te

re
st

 
A

cc
ru

ed
N

E
T

 A
S

S
E

T
 

VA
L

U
E

%
 O

F 
P

O
R

TF
O

LI
O

%
 O

F
 

F
U

N
D

JA
M

A
IC

A
N

 S
H

O
R

T 
TE

R
M

 C
O

LL
AT

ER
A

L
12

,00
0,0

00
 

12
,00

0,0
00

 
12

,00
0,0

00
 

55
,47

9 
12

,0
55

,4
79

 
0.

4%
0.

02
%

JA
M

A
IC

A
N

 S
H

O
R

T 
TE

R
M

 C
O

LL
AT

ER
A

L
8,0

00
,00

0 
8,0

00
,00

0 
8,0

00
,00

0 
32

,54
8 

8,
03

2,
54

8 
0.

3%
0.

01
%

JA
M

A
IC

A
N

 S
H

O
R

T 
TE

R
M

 C
O

LL
AT

ER
A

L
10

,00
0,0

00
 

10
,00

0,0
00

 
10

,00
0,0

00
 

98
,01

4 
10

,0
98

,0
14

 
0.

3%
0.

01
%

JA
M

A
IC

A
N

 S
H

O
R

T 
TE

R
M

 C
O

LL
AT

ER
A

L
10

,00
0,0

00
 

10
,00

0,0
00

 
10

,00
0,0

00
 

92
,46

6 
10

,0
92

,4
66

 
0.

3%
0.

01
%

JA
M

A
IC

A
N

 S
H

O
R

T 
TE

R
M

 C
O

LL
AT

ER
A

L
10

,00
0,0

00
 

10
,00

0,0
00

 
10

,00
0,0

00
 

73
,97

3 
10

,0
73

,9
73

 
0.

3%
0.

01
%

JA
M

A
IC

A
N

 S
H

O
R

T 
TE

R
M

 C
O

LL
AT

ER
A

L
10

0,0
00

,00
0 

10
0,0

00
,00

0 
10

0,0
00

,00
0 

38
8,3

56
 

10
0,

38
8,

35
6 

3.
2%

0.
14

%

JA
M

A
IC

A
N

 S
H

O
R

T 
TE

R
M

 C
O

LL
AT

ER
A

L
52

,00
0,0

00
 

52
,00

0,0
00

 
52

,00
0,0

00
 

18
2,7

12
 

52
,1

82
,7

12
 

1.
7%

0.
07

%

JA
M

A
IC

A
N

 S
H

O
R

T 
TE

R
M

 C
O

LL
AT

ER
A

L
7,0

00
,00

0 
7,0

00
,00

0 
7,0

00
,00

0 
10

,35
6 

7,
01

0,
35

6 
0.

2%
0.

01
%

JA
M

A
IC

A
N

 S
H

O
R

T 
TE

R
M

 C
O

LL
AT

ER
A

L
42

,00
0,0

00
 

42
,00

0,0
00

 
42

,00
0,0

00
 

54
,37

0 
42

,0
54

,3
70

 
1.

4%
0.

06
%

JA
M

A
IC

A
N

 S
H

O
R

T 
TE

R
M

 C
O

LL
AT

ER
A

L
19

,00
0,0

00
 

19
,00

0,0
00

 
19

,00
0,0

00
 

21
,08

2 
19

,0
21

,0
82

 
0.

6%
0.

03
%

JA
M

A
IC

A
N

 S
H

O
R

T 
TE

R
M

 C
O

LL
AT

ER
A

L
50

0,0
00

 
57

,19
5,0

00
 

58
,75

8,1
00

 
16

9,7
46

 
58

,9
27

,8
46

 
1.

9%
0.

08
%

34
8,3

87
,78

9 
34

9,9
50

,88
9 

1,5
19

,59
6 

35
1,

47
0,

48
5 

11
.3

%
0.

49
%

AV
A

IL
A

B
LE

 F
O

R
 S

A
LE

 IN
VE

ST
M

EN
TS

U
SD

A
FS

 - 
R

EP
O

 - 
SE

C
O

N
DA

RY
 M

A
R

K
ET

 U
SD

 S
H

O
R

T 
TE

R
M

 C
O

LL
AT

ER
A

L
7,6

69
 

89
4,6

78
 

90
1,2

02
 

3,8
89

 
90

5,
09

1 
0.

0%
0.

00
%

 U
SD

 S
H

O
R

T 
TE

R
M

 C
O

LL
AT

ER
A

L
8,0

58
 

94
3,5

08
 

94
6,9

71
 

2,2
05

 
94

9,
17

7 
0.

0%
0.

00
%

 U
SD

 S
H

O
R

T 
TE

R
M

 C
O

LL
AT

ER
A

L
17

,07
3 

1,9
99

,12
9 

2,0
06

,39
2 

3,0
23

 
2,

00
9,

41
5 

0.
1%

0.
00

%

 U
SD

 S
H

O
R

T 
TE

R
M

 C
O

LL
AT

ER
A

L
16

,73
6 

1,9
60

,75
5 

1,9
66

,76
9 

2,5
59

 
1,

96
9,

32
8 

0.
1%

0.
00

%

 U
SD

 S
H

O
R

T 
TE

R
M

 C
O

LL
AT

ER
A

L
3,0

56
 

35
8,1

14
 

35
9,1

15
 

34
4 

35
9,

46
0 

0.
0%

0.
00

%

 U
SD

 S
H

O
R

T 
TE

R
M

 C
O

LL
AT

ER
A

L
23

,70
7 

2,7
83

,26
8 

2,7
85

,94
4 

95
4 

2,
78

6,
89

8 
0.

1%
0.

00
%

8,9
39

,45
3 

8,9
66

,39
3 

12
,97

5 
8,

97
9,

36
9 

0.
29

%
0.

01
%

C
A

SH
1,

49
2,

94
5 

0.
0%

0.
00

%

O
TH

ER
 N

ET
 A

SS
ET

S
14

,1
48

,0
04

 
0.

5%
0.

02
%

TO
TA

L
3,

10
2,

81
9,

95
0 

10
0.

0%
4.

35
%

Page 34



S
IG

M
A

 G
L

O
B

A
L

 V
E

N
T

U
R

E
 P

O
R

T
F

O
L

IO
A

S
 A

T
 A

U
G

U
S

T
 3

1,
 2

01
5

R
ep

o
rt

 D
at

e 
31

-A
u

g
-1

5
E

X
C

H
A

N
G

E
 R

A
T

E
 1

17
.6

26
4

S
ec

u
ri

ty
 ID

Q
u

an
ti

ty
 

N
o

m
in

al
 V

al
u

e
M

ar
ke

t V
al

u
e

In
te

re
st

 
A

cc
ru

ed
N

E
T

 A
S

S
E

T
 

VA
L

U
E

%
 O

F 
P

O
R

TF
O

LI
O

%
 O

F
 

F
U

N
D

TR
A

D
IN

G
 IN

VE
ST

M
EN

TS

JA
D

TI-
 U

NI
T 

TR
US

T
M

UT
UA

L F
UN

D 
SI

GM
A 

M
ON

EY
 M

AR
KE

T 
IN

VE
ST

M
EN

T
65

,51
7,7

86
 

73
,37

9,9
20

 
76

,65
5,8

10
 

 -   
 76

,65
5,8

10
 

7.8
%

0.1
%

SI
GM

A 
RE

AL
 E

ST
AT

E 
FU

ND
88

,07
4,0

63
 

11
2,7

34
,80

0 
12

9,4
68

,87
2 

 -   
 12

9,4
68

,87
2 

13
.1%

0.2
%

18
6,1

14
,72

0 
20

6,1
24

,68
2 

0 
20

6,1
24

,68
2 

20
.9%

0.3
%

JA
D

TI 
- E

QU
ITY

 IN
VE

ST
M

EN
TS

 -L
OC

 Q
UO

TE
D

AM
G 

PA
CK

AG
IN

G 
& 

PA
PE

R 
CO

 LT
D

1,9
15

,42
8 

8,3
56

,47
0 

6,3
20

,91
2 

 -   
6,3

20
,91

2 
0.6

%
0.0

1%

CA
RI

BB
EA

N 
PR

OD
UC

ER
S 

JA
M

AI
CA

6,2
70

,08
4 

17
,45

6,1
61

 
15

,67
5,2

10
 

 -   
15

,67
5,2

10
 

1.6
%

0.0
2%

DO
LP

HI
N 

CO
VE

 LT
D

7,6
19

,75
0 

40
,35

8,2
64

 
85

,34
1,2

00
 

 -   
85

,34
1,2

00
 

8.6
%

0.1
2%

GE
NE

RA
L A

CC
ID

EN
T 

IN
SU

RA
NC

E
2,0

00
,00

0 
5,2

25
,80

5 
2,8

80
,00

0 
 -   

2,8
80

,00
0 

0.3
%

0.0
0%

JA
M

AI
CA

 S
TO

CK
 E

XC
HA

NG
 LT

D
2,

10
9,

95
6 

6,
01

3,
48

5 
15

,8
24

,6
70

 
 -   

15
,8

24
,6

70
 

1.
6%

0.
02

%

JA
M

AI
CA

 S
TO

CK
 E

XC
HA

NG
 LT

D
1,0

00
,00

0 
4,0

22
,38

0 
7,5

00
,00

0 
 -   

7,5
00

,00
0 

0.8
%

0.0
1%

K
LE

 G
R

O
U

P 
LT

D
2,3

09
,71

0 
8,5

46
,03

3 
1,1

54
,85

5 
 -   

1,
15

4,
85

5 
0.

1%
0.

00
%

LA
SC

O
 D

IS
TR

IB
U

TO
R

S 
LT

D
21

,53
7,0

00
 

50
,41

8,8
07

 
36

,61
2,9

00
 

 -   
36

,61
2,9

00
 

3.7
%

0.0
5%

LA
SC

O 
M

AN
UF

AC
TU

RI
NG

 LT
D

6,4
75

,93
0 

14
,95

2,0
00

 
11

,65
6,6

74
 

 -   
11

,65
6,6

74
 

1.2
%

0.0
2%

C
2W

 M
U

SI
C

 L
TD

2,
50

2,
00

0 
1,

70
5,

73
7 

97
5,

78
0 

 -   
97

5,
78

0 
0.

1%
0.

00
%

SA
G

IC
O

R
 R

EA
L 

ES
TA

TE
 X

 F
U

N
D

 L
1,

00
0 

5,
71

3 
7,

80
0 

 -   
7,

80
0 

0.
0%

0.
00

%

15
7,0

60
,85

5 
18

3,9
50

,00
1 

0 
18

3,9
50

,00
1 

18
.64

%
0.2

6%

U
SD

TI
 - 

 IN
TE

R
N

AT
IO

N
A

L 
EQ

U
IT

Y 
IN

VE
ST

M
EN

TS
 -L

O
C

 Q
U

O
TE

D

SP
DR

 B
AR

CL
AY

S 
IN

TL
 T

RE
AS

UR
Y

11
7 

80
1,3

75
 

71
2,3

56
 

 -   
71

2,3
56

 
0.1

%
0.0

0%
PO

W
ER

SH
AR

ES
 D

B 
CO

M
M

OD
ITY

 IN
D

16
3 

50
6,6

24
 

30
0,3

53
 

 -   
30

0,3
53

 
0.0

%
0.0

0%
IS

HA
RE

S 
CO

RE
 H

IG
H 

DI
VI

DE
ND

 E
3,5

50
 

22
,94

6,3
48

 
29

,60
3,2

71
 

 -   
29

,60
3,2

71
 

3.0
%

0.0
4%

Page 35



S
IG

M
A

 G
L

O
B

A
L

 V
E

N
T

U
R

E
 P

O
R

T
F

O
L

IO
A

S
 A

T
 A

U
G

U
S

T
 3

1,
 2

01
5

R
ep

o
rt

 D
at

e 
31

-A
u

g
-1

5
E

X
C

H
A

N
G

E
 R

A
T

E
 1

17
.6

26
4

S
ec

u
ri

ty
 ID

Q
u

an
ti

ty
 

N
o

m
in

al
 V

al
u

e
M

ar
ke

t V
al

u
e

In
te

re
st

 
A

cc
ru

ed
N

E
T

 A
S

S
E

T
 

VA
L

U
E

%
 O

F 
P

O
R

TF
O

LI
O

%
 O

F
 

F
U

N
D

PR
OS

HA
RE

S 
UL

TR
A 

BL
OO

M
BE

RG
 C

R
95

8 
11

,39
9,2

29
 

3,0
59

,93
9 

 -   
3,0

59
,93

9 
0.3

%
0.0

0%
PR

OS
HA

RE
S 

UL
TR

A 
IN

DU
ST

RI
AL

S
1,6

53
 

18
,97

8,6
29

 
19

,32
0,5

31
 

 -   
19

,32
0,5

31
 

2.0
%

0.0
3%

PR
OS

HA
RE

S 
UL

TR
A 

FIN
AN

CI
AL

S
3,6

88
 

22
,81

0,4
65

 
29

,60
9,8

71
 

 -   
29

,60
9,8

71
 

3.0
%

0.0
4%

M
AT

ER
IA

LS
 S

EL
EC

T 
SE

CT
OR

 S
PD

R
90

5 
3,5

48
,55

7 
4,6

14
,62

0 
 -   

4,6
14

,62
0 

0.5
%

0.0
1%

EN
ER

GY
 S

EL
EC

T 
SE

CT
OR

 S
PD

R
1,8

08
 

13
,53

7,8
91

 
14

,11
8,5

84
 

 -   
14

,11
8,5

84
 

1.4
%

0.0
2%

IN
DU

ST
RI

AL
 S

EL
EC

T 
SE

CT
 S

PD
R

7,9
88

 
49

,94
5,3

77
 

48
,14

6,9
18

 
 -   

48
,14

6,9
18

 
4.9

%
0.0

7%
TE

CH
NO

LO
GY

 S
EL

EC
T 

SE
CT

 S
PD

R
6,3

05
 

25
,76

2,2
98

 
29

,82
2,8

21
 

 -   
29

,82
2,8

21
 

3.0
%

0.0
4%

CO
NS

UM
ER

 S
TA

PL
ES

 S
PD

R
4,0

05
 

16
,03

9,5
77

 
22

,27
1,2

71
 

 -   
22

,27
1,2

71
 

2.3
%

0.0
3%

UT
ILI

TIE
S 

SE
LE

CT
 S

EC
TO

R 
SP

DR
1,2

91
 

5,4
79

,74
9 

6,4
41

,75
2 

 -   
6,4

41
,75

2 
0.7

%
0.0

1%
HE

AL
TH

 C
AR

E 
SE

LE
CT

 S
EC

TO
R

5,6
41

 
29

,1
77

,3
18

 
46

,7
41

,7
05

 
 -   

46
,7

41
,7

05
 

4.
7%

0.
07

%

CO
NS

UM
ER

 D
IS

CR
ET

IO
NA

RY
 S

EL
T

2,7
78

 
13

,67
0,2

34
 

24
,48

1,2
36

 
 -   

24
,48

1,2
36

 
2.5

%
0.0

3%
23

4,6
03

,67
2 

27
9,2

45
,22

6 
0 

27
9,2

45
,22

6 
28

.3%
0.3

9%

JA
D

TI
- P

R
IV

AT
E 

EQ
U

IT
Y

CA
C 

20
00

 LI
M

ITE
D

13
,60

0,0
00

 
13

,60
0,0

00
 

13
,60

0,0
00

 
 -   

13
,60

0,0
00

 
1.4

%
0.0

2%
SW

EE
T 

R
IV

ER
 A

BA
TT

O
IR

 &
 S

U
PP

LI
ES

 C
O

M
PA

N
Y 

LI
M

IT
ED

3,8
86

,00
5 

14
,99

9,9
79

 
14

,99
9,9

79
 

 -   
14

,99
9,9

79
 

1.5
%

0.0
2%

JA
M

R
O

C
K

 F
IL

M
S 

(S
L)

 L
TD

. O
R

D
IN

A
RY

 S
H

A
R

ES
2,0

00
 

2,0
00

 
2,3

50
 

 -   
2,3

50
 

0.0
%

0.0
0%

JA
M

R
O

C
K

 F
IL

M
S 

(S
L)

 L
TD

. V
R

 P
R

EF
ER

EN
C

E 
SH

A
R

ES
10

0,0
00

 
10

0,0
00

 
11

,75
1,6

20
 

 -   
11

,7
51

,6
20

 
1.

2%
0.

02
%

M
A

R
G

A
R

IT
AV

IL
LE

 T
U

R
K

S 
LT

D
92

0,0
00

 
92

0,0
00

 
10

,81
1,4

90
 

 -   
10

,8
11

,4
90

 
1.

1%
0.

02
%

O
C

H
O

 R
IO

S 
B

EA
C

H
2,6

25
 

2,6
25

 
18

,50
8,8

02
 

 -   
18

,5
08

,8
02

 
1.

9%
0.

03
%

PR
O

VE
N

 IN
VE

ST
M

EN
TS

 L
TD

75
,00

0 
75

,00
0 

1,7
73

,31
9 

 -   
1,

77
3,

31
9 

0.
2%

0.
00

%

29
,69

9,6
04

 
71

,44
7,5

61
 

0 
71

,4
47

,5
61

 
7.

2%
0.

10
%

AV
A

IL
A

B
LE

 F
O

R
 S

A
LE

 IN
VE

ST
M

EN
TS

JA
D

A
FS

 - 
R

EP
O

 - 
SE

C
O

N
DA

RY
 M

A
R

K
ET

Page 36



S
IG

M
A

 G
L

O
B

A
L

 V
E

N
T

U
R

E
 P

O
R

T
F

O
L

IO
A

S
 A

T
 A

U
G

U
S

T
 3

1,
 2

01
5

R
ep

o
rt

 D
at

e 
31

-A
u

g
-1

5
E

X
C

H
A

N
G

E
 R

A
T

E
 1

17
.6

26
4

S
ec

u
ri

ty
 ID

Q
u

an
ti

ty
 

N
o

m
in

al
 V

al
u

e
M

ar
ke

t V
al

u
e

In
te

re
st

 
A

cc
ru

ed
N

E
T

 A
S

S
E

T
 

VA
L

U
E

%
 O

F 
P

O
R

TF
O

LI
O

%
 O

F
 

F
U

N
D

JA
M

A
IC

A
N

 S
H

O
R

T 
TE

R
M

 C
O

LL
AT

ER
A

L
5,9

56
,52

4 
5,9

56
,52

4 
5,9

56
,52

4 
1,1

02
 

5,
95

7,
62

6 
0.

6%
0.

01
%

JA
M

A
IC

A
N

 S
H

O
R

T 
TE

R
M

 C
O

LL
AT

ER
A

L
10

,00
0,0

00
 

10
,00

0,0
00

 
10

,00
0,0

00
 

17
0,1

37
 

10
,1

70
,1

37
 

1.
0%

0.
01

%

JA
M

A
IC

A
N

 S
H

O
R

T 
TE

R
M

 C
O

LL
AT

ER
A

L
10

,00
0,0

00
 

10
,00

0,0
00

 
10

,00
0,0

00
 

46
,23

3 
10

,0
46

,2
33

 
1.

0%
0.

01
%

JA
M

A
IC

A
N

 S
H

O
R

T 
TE

R
M

 C
O

LL
AT

ER
A

L
50

,00
0,0

00
 

50
,00

0,0
00

 
50

,00
0,0

00
 

36
0,6

16
 

50
,3

60
,6

16
 

5.
1%

0.
07

%

JA
M

A
IC

A
N

 S
H

O
R

T 
TE

R
M

 C
O

LL
AT

ER
A

L
11

9,5
00

,00
0 

11
9,5

00
,00

0 
11

9,5
00

,00
0 

46
4,0

86
 

11
9,

96
4,

08
6 

12
.2

%
0.

17
%

JA
M

A
IC

A
N

 S
H

O
R

T 
TE

R
M

 C
O

LL
AT

ER
A

L
2,0

00
,00

0 
2,0

00
,00

0 
2,0

00
,00

0 
7,0

27
 

2,
00

7,
02

7 
0.

2%
0.

00
%

JA
M

A
IC

A
N

 S
H

O
R

T 
TE

R
M

 C
O

LL
AT

ER
A

L
1,0

00
,00

0 
1,0

00
,00

0 
1,0

00
,00

0 
2,2

19
 

1,
00

2,
21

9 
0.

1%
0.

00
%

JA
M

A
IC

A
N

 S
H

O
R

T 
TE

R
M

 C
O

LL
AT

ER
A

L
45

,00
0,0

00
 

45
,00

0,0
00

 
45

,00
0,0

00
 

58
,25

3 
45

,0
58

,2
53

 
4.

6%
0.

06
%

24
3,4

56
,52

4 
24

3,4
56

,52
4 

1,1
09

,67
3 

24
4,

56
6,

19
8 

24
.8

%
0.

34
%

U
SD

 U
SD

 S
H

O
R

T 
TE

R
M

 C
O

LL
AT

ER
A

L
9,7

93
 

1,1
46

,67
0 

1,1
50

,84
6 

3,7
05

 
1,

15
4,

55
0 

0.
1%

0.
00

%

 U
SD

 S
H

O
R

T 
TE

R
M

 C
O

LL
AT

ER
A

L
17

,16
3 

2,0
11

,28
8 

2,0
16

,90
9 

1,9
34

 
2,

01
8,

84
3 

0.
2%

0.
00

%

3,1
57

,95
7 

3,1
67

,75
5 

5,6
39

 
3,

17
3,

39
3.

74
 

0.
3%

0.
00

%

C
A

SH
1,

14
1,

96
2.

62
 

0.
1%

0.
00

%

O
TH

ER
 N

ET
 A

SS
ET

S
(2

,8
23

,2
66

)
-0

.3
%

0.
00

%

TO
TA

L
98

6,
82

5,
75

8 
10

0.
0%

1.
38

%

Page 37



S
IG

M
A

 R
E

A
L

 G
R

O
W

T
H

  P
O

R
T

F
O

L
IO

A
S

 A
T

 A
U

G
U

S
T

 3
1,

 2
01

5
R

ep
o

rt
 D

at
e 

31
-A

u
g

-1
5

E
X

C
H

A
N

G
E

 R
A

T
E

 1
17

.6
26

4

S
ec

u
ri

ty
 ID

Q
u

an
ti

ty
 

N
o

m
in

al
 V

al
u

e
M

ar
ke

t V
al

u
e

In
te

re
st

 
A

cc
ru

ed
N

E
T

 A
S

S
E

T
 

VA
L

U
E

%
 O

F 
P

O
R

TF
O

LI
O

%
 O

F
 

F
U

N
D

TR
AD

IN
G 

IN
VE

ST
M

EN
TS

JA
D

TI-
UN

IT 
TR

US
T

M
UT

UA
L F

UN
D 

SI
GM

A 
M

ON
EY

 M
AR

KE
T 

IN
VE

ST
M

EN
T

1,3
16

,44
9 

1,4
74

,42
2 

1,5
40

,24
5 

0 
1,5

40
,24

5 
0.1

2%
0.0

0%
1,4

74
,42

2 
1,5

40
,24

5 
0 

1,5
40

,24
5 

0.1
2%

0.0
0%

TI 
- G

OJ
 LR

S 
VA

RI
AB

LE
 R

AT
E

CP
I J

M
GB

 2 
1/

2 0
2/

22
/3

3
2,7

51
,59

9 
1,2

89
,86

5,7
12

 
1,2

89
,63

5,1
74

 
91

8,6
44

 
1,2

90
,55

3,8
19

 
96

.4%
1.8

1%
1,2

89
,86

5,7
12

 
1,2

89
,63

5,1
74

 
91

8,6
44

 
1,2

90
,55

3,8
19

 
96

.8%
1.8

1%

JA
D

AF
S 

- R
EP

O 
- S

EC
ON

DA
RY

 M
AR

KE
T

JA
M

AI
CA

N 
SH

OR
T 

TE
RM

 C
OL

LA
TE

RA
L

1,8
92

,55
4 

1,8
92

,55
4 

1,8
92

,55
4 

35
0 

1,8
92

,90
4 

0.1
%

0.0
0%

JA
M

AI
CA

N 
SH

OR
T 

TE
RM

 C
OL

LA
TE

RA
L

10
,00

0,0
00

 
10

,00
0,0

00
 

10
,00

0,0
00

 
17

0,1
37

 
10

,17
0,1

37
 

0.8
%

0.0
1%

JA
M

AI
CA

N 
SH

OR
T 

TE
RM

 C
OL

LA
TE

RA
L

5,0
00

,00
0 

5,0
00

,00
0 

5,0
00

,00
0 

72
,12

3 
5,0

72
,12

3 
0.4

%
0.0

1%
JA

M
AI

CA
N 

SH
OR

T 
TE

RM
 C

OL
LA

TE
RA

L
6,0

00
,00

0 
6,0

00
,00

0 
6,0

00
,00

0 
23

,30
1 

6,0
23

,30
1 

0.4
%

0.0
1%

JA
M

AI
CA

N 
SH

OR
T 

TE
RM

 C
OL

LA
TE

RA
L

21
,00

0,0
00

 
21

,00
0,0

00
 

21
,00

0,0
00

 
27

,18
5 

21
,02

7,1
85

 
1.6

%
0.0

3%
43

,89
2,5

54
 

43
,89

2,5
54

 
29

3,0
97

 
44

,18
5,6

51
 

3.3
%

0.0
6%

CA
SH

(1,
00

0)
0.0

%
0.0

0%
OT

HE
R 

NE
T 

AS
SE

TS
2,4

71
,83

9 
0.2

%
0.0

0%
TO

TA
L

 1,
33

8,7
50

,55
4 

10
0.0

%
1.8

8%

Page 38



S
IG

M
A

 R
E

A
L

 E
S

TA
T

E
 P

O
R

T
F

O
L

IO
A

S
 A

T
 A

U
G

U
S

T
 3

1,
 2

01
5

R
ep

o
rt

 D
at

e 
31

-A
u

g
-1

5
E

X
C

H
A

N
G

E
 R

A
T

E
 1

17
.6

26
4

S
ec

u
ri

ty
 ID

Q
u

an
ti

ty
 

N
o

m
in

al
 V

al
u

e
M

ar
ke

t V
al

u
e

In
te

re
st

 
A

cc
ru

ed
N

E
T

 A
S

S
E

T
 

VA
L

U
E

%
 O

F 
P

O
R

TF
O

LI
O

%
 O

F
 

F
U

N
D

TR
AD

IN
G 

IN
VE

ST
M

EN
TS

TI
 - 

C
O

R
PO

R
AT

E 
N

O
TE

 

M
U

TU
A

L 
FU

N
D

 S
IG

M
A

 M
O

N
EY

 M
A

R
K

ET
 IN

VE
ST

M
EN

T
58

,00
1,9

23
 

64
,96

2,1
53

 
67

,86
2,2

49
 

0 
67

,86
2,2

49
 

0.3
%

0.1
%

64
,96

2,1
53

 
67

,86
2,2

49
 

0 
67

,86
2,2

49
 

0.3
%

0.1
%

US
D

TI
 - 

C
O

R
PO

R
AT

E 
B

O
N

D

X 
FU

ND
 P

RO
PE

RT
IE

S 
LT

D 
FIX

ED
 R

AT
E 

M
OR

TG
AG

E 
NO

TE
 T

RA
NC

HE
 

C 
1/

9/
20

55
1,1

48
,28

8,0
00

 
1,1

48
,28

8,0
00

 
1,1

48
,28

8,0
00

 
13

,59
0,6

96
 

1,1
61

,87
8,6

96
 

4.9
%

1.6
%

1,1
48

,28
8,0

00
 

1,1
48

,28
8,0

00
 

13
,59

0,6
96

 
1,1

61
,87

8,6
96

 
4.9

%
1.6

%

TI 
- G

OJ
 G

LO
BA

L B
ON

D
JA

M
AN

 8 
06

/2
4/

19
30

0,
00

0 
37

,2
28

,4
67

 
38

,5
75

,8
68

 
52

4,9
06

 
39

,10
0,7

74
 

0.2
%

0.1
%

37
,22

8,4
67

 
38

,57
5,8

68
 

52
4,9

06
 

39
,1

00
,7

74
 

0.
2%

0.
1%

TI 
- N

ON
 U

S 
SO

VE
RE

IG
N 

DE
BT

CP
I J

M
GB

 2 
1/

2 0
2/

22
/3

3
66

7,2
15

,69
7 

66
7,4

83
,69

6 
66

7,2
15

,69
7 

47
5,2

77
 

66
7,6

90
,97

4 
2.8

%
0.9

%
66

7,
48

3,
69

6 
66

7,
21

5,
69

7 
47

5,
27

7 
66

7,6
90

,97
4 

2.8
%

0.
9%

TI
 - 

EQ
U

IT
Y 

IN
VE

ST
M

EN
TS

 -F
O

R
  Q

U
O

FA
C

EY
 G

R
O

U
P 

U
S$

-IN
D

EX
ED

 S
A

LE
 &

 L
EA

SE
BA

C
K

 F
IN

A
N

C
IN

G
91

0,6
03

 
10

4,1
63

,91
6 

10
7,0

10
,64

4 
77

5,8
27

 
10

7,
78

6,
47

1 
0.

5%
0.

2%

10
4,1

63
,91

6 
10

7,0
10

,64
4 

77
5,8

27
 

10
7,

78
6,

47
1 

0.
5%

0.
2%

AF
S 

- R
EP

O 
- S

EC
ON

DA
RY

 M
AR

KE
T

 JA
M

AI
CA

N 
SH

OR
T 

TE
RM

 C
OL

LA
TE

RA
L

7,9
66

,11
4 

7,9
66

,11
4 

7,9
66

,11
4 

1,4
73

 
7,9

67
,58

7 
0.0

%
0.0

%

Page 39



S
IG

M
A

 R
E

A
L

 E
S

TA
T

E
 P

O
R

T
F

O
L

IO
A

S
 A

T
 A

U
G

U
S

T
 3

1,
 2

01
5

R
ep

o
rt

 D
at

e 
31

-A
u

g
-1

5
E

X
C

H
A

N
G

E
 R

A
T

E
 1

17
.6

26
4

S
ec

u
ri

ty
 ID

Q
u

an
ti

ty
 

N
o

m
in

al
 V

al
u

e
M

ar
ke

t V
al

u
e

In
te

re
st

 
A

cc
ru

ed
N

E
T

 A
S

S
E

T
 

VA
L

U
E

%
 O

F 
P

O
R

TF
O

LI
O

%
 O

F
 

F
U

N
D

 JA
M

AI
CA

N 
SH

OR
T 

TE
RM

 C
OL

LA
TE

RA
L

30
,00

0,0
00

 
30

,00
0,0

00
 

30
,00

0,0
00

 
43

2,7
40

 
30

,43
2,7

40
 

0.1
%

0.0
%

 JA
M

AI
CA

N 
SH

OR
T 

TE
RM

 C
OL

LA
TE

RA
L

45
,00

0,0
00

 
45

,00
0,0

00
 

45
,00

0,0
00

 
44

9,3
84

 
45

,44
9,3

84
 

0.2
%

0.1
%

 JA
M

AI
CA

N 
SH

OR
T 

TE
RM

 C
OL

LA
TE

RA
L

2,3
87

,91
3 

2,3
87

,91
3 

2,3
87

,91
3 

17
,66

4 
2,4

05
,57

7 
0.0

%
0.0

%
 JA

M
AI

CA
N 

SH
OR

T 
TE

RM
 C

OL
LA

TE
RA

L
32

,43
1,1

50
 

32
,43

1,1
50

 
32

,43
1,1

50
 

25
7,8

94
 

32
,68

9,0
44

 
0.1

%
0.0

%
 JA

M
AI

CA
N 

SH
OR

T 
TE

RM
 C

OL
LA

TE
RA

L
43

,00
0,0

00
 

43
,0

00
,0

00
 

43
,0

00
,0

00
 

15
1,

08
9 

43
,1

51
,0

89
 

0.
2%

0.
1%

 JA
M

AI
CA

N 
SH

OR
T 

TE
RM

 C
OL

LA
TE

RA
L

41
,00

0,0
00

 
41

,00
0,0

00
 

41
,00

0,0
00

 
90

,98
6 

41
,09

0,9
86

 
0.2

%
0.1

%

 J
A

M
A

IC
A

N
 S

H
O

R
T 

TE
R

M
 C

O
LL

AT
ER

A
L

10
,00

0,0
00

 
10

,00
0,0

00
 

10
,00

0,0
00

 
12

,94
5 

10
,01

2,9
45

 
0.0

%
0.0

%

 J
A

M
A

IC
A

N
 S

H
O

R
T 

TE
R

M
 C

O
LL

AT
ER

A
L

58
,00

0,0
00

 
58

,00
0,0

00
 

58
,00

0,0
00

 
64

,35
6 

58
,06

4,3
56

 
0.2

%
0.1

%
 JA

M
AI

CA
N 

SH
OR

T 
TE

RM
 C

OL
LA

TE
RA

L
50

,00
0,0

00
 

50
,00

0,0
00

 
50

,00
0,0

00
 

36
,98

6 
50

,03
6,9

86
 

0.2
%

0.1
%

31
9,7

85
,17

7 
31

9,7
85

,17
7 

1,5
15

,51
8 

32
1,3

00
,69

5 
1.3

%
0.5

%

US
D

A
FS

 - 
R

EP
O

 - 
SE

C
O

N
DA

RY
 M

A
R

K
ET

 U
SD

 S
H

O
R

T 
TE

R
M

 C
O

LL
AT

ER
A

L
46

,44
7 

5,3
85

,95
3 

5,4
58

,26
7 

31
,77

8 
5,4

90
,04

4 
0.0

%
0.0

%
 U

SD
 S

H
O

R
T 

TE
R

M
 C

O
LL

AT
ER

A
L

83
,32

5 
9,6

57
,93

6 
9,7

92
,01

4 
55

,66
7 

9,8
47

,68
1 

0.0
%

0.0
%

 U
SD

 S
H

O
R

T 
TE

R
M

 C
O

LL
AT

ER
A

L
84

,37
5 

9,7
87

,78
3 

9,9
15

,42
9 

55
,68

9 
9,9

71
,11

9 
0.0

%
0.0

%
 U

SD
 S

H
O

R
T 

TE
R

M
 C

O
LL

AT
ER

A
L

84
,99

8 
9,9

06
,91

0 
9,9

88
,60

1 
46

,52
2 

10
,0

35
,1

23
 

0.
0%

0.
0%

 U
SD

 S
H

O
R

T 
TE

R
M

 C
O

LL
AT

ER
A

L
12

,00
0 

1,3
99

,98
6 

1,4
10

,19
6 

6,0
85

 
1,

41
6,

28
1 

0.
0%

0.
0%

 U
SD

 S
H

O
R

T 
TE

R
M

 C
O

LL
AT

ER
A

L
70

0,0
00

 
81

,64
8,8

75
 

82
,26

1,3
40

 
36

0,5
98

 
82

,6
21

,9
38

 
0.

3%
0.

1%

 U
SD

 S
H

O
R

T 
TE

R
M

 C
O

LL
AT

ER
A

L
75

,82
5 

8,8
78

,31
8 

8,9
10

,64
9 

28
,68

5 
8,

93
9,

33
4 

0.
0%

0.
0%

 U
SD

 S
H

O
R

T 
TE

R
M

 C
O

LL
AT

ER
A

L
77

7,5
40

 
91

,02
9,9

64
 

91
,37

3,5
98

 
22

5,3
05

 
91

,5
98

,9
03

 
0.

4%
0.

1%

 U
SD

 S
H

O
R

T 
TE

R
M

 C
O

LL
AT

ER
A

L
70

,03
8 

8,2
11

,18
0 

8,2
30

,59
1 

6,7
65

 
8,

23
7,

35
6 

0.
0%

0.
0%

 U
SD

 S
H

O
R

T 
TE

R
M

 C
O

LL
AT

ER
A

L
5,0

17
 

59
0,1

42
 

58
9,5

89
 

16
2 

58
9,

75
1 

0.
0%

0.
0%

22
6,4

97
,04

7 
22

7,9
30

,27
4 

81
7,2

55
 

22
8,

74
7,

52
9 

1.
0%

0.
3%

C
A

SH
(1

,0
00

)
0.

0%
0.

0%

O
TH

ER
 N

ET
 A

SS
ET

S
0.

0%
0.

0%

IN
VE

ST
M

EN
T 

PR
O

PE
R

TY
 

21
,3

16
,0

60
,3

01
 

89
.1

%
29

.9
%

TO
TA

L
23

,9
10

,4
26

,6
90

 
10

0.
0%

33
.5

%

Page 40



THE YIELD AND 12 MONTH GROWTH RATE FOR 
THE SIGMA FUND
AS AT AUGUST 30, 2015

FUND
Current Net 
Yield (Est.)

12 Month Growth Rate

Sigma Bond 4.69% 8.00%

Sigma Equity 3.49% 34.32%

Sigma Global Bond 2.34% 7.43%

Sigma Global Venture 1.03% 13.58%

Sigma Global Corporate 4.69% 2.65%

Sigma Global Equity - -8.44%

Sigma Money Market 4.73% 5.41%

Sigma Real Growth 1.82% 5.93%

Sigma Diversified Investor - 17.19%

Sigma Real Estate - 14.84%

SIGMA FUND PORTFOLIO COMPOSITION
AS AT AUGUST 30, 2015

FUND TYPE FUND SIZE %

Sigma Equity Portfolio Equity 3,102,819,950 4.35%

Sigma Bond Portfolio Fixed Income 7,769,980,399 10.90%

Sigma Global Bond 
Portfolio

Fixed Income 16,283,667,395 22.84%

Sigma Global Venture 
Portfolio

Equity 986,825,758 1.38%

Sigma Global Corporate 
Portfolio Fixed Income 1,295,676,544 1.82%

Sigma Real Growth Fixed Income 1,338,750,554 1.88%

Sigma Money Market Fixed Income 8,866,811,948 12.44%

Sigma Diversified Investor Fixed Income 3,741,833,211 5.25%

Sigma Global Equity Equity 3,987,907,324 5.59%

Sigma Real Estate Real Estate        23,910,426,690 33.54%

71,284,699,771 100.00%
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