
HSBC Sterling Liquidity Fund 31.03.2026

Portfolio holdings listing 0.99986252 Extended overnight 40.4% Weekly  Liquidity 55.3%

Gross Yield 3.87% WAM 26.46 NAV at Market 0.99975527 0.01073%
This includes:

All instruments maturing within 

one day           30.6%

Sum of securities amortised value 14,930,547,465.05                                                                   Net Yield 3.77% WAL 50.42

High-quality Government 

securities with residual maturity 

of 190 days or less 9.8%

Asset Type ISIN Issuer Name Issuer type Ultimate Parent Company Country Risk Nominal Amortized Value % Effective Maturity Final Maturity

S & P Short 

Term Rating

Moodys Short Term 

Rating

Fitch Short 

Term Rating Unique ID Currency Coupon Country of Issuance Accrued Income

Cash NONE Bank of New York Mellon SA/The Bank Bank of New York Mellon SA/The UNITED STATES -594601353.9 -594,601,353.85 -3.98% 02/04/2026 02/04/2026 A-1+ P-1 F1+ CASH GBP       0.000000000000 0.00

Cash NONE Bank of New York Mellon SA/The Bank Bank of New York Mellon SA/The UNITED STATES -129905329.3 -129,905,329.26 -0.87% 10/04/2026 10/04/2026 A-1+ P-1 F1+ CASH GBP       0.000000000000 0.00

Certificate of Deposit XS3268940106 ABN AMRO BANK NV Bank ABN AMRO BANK NV NETHERLANDS 100000000 99,631,018.00 0.67% 07/05/2026 07/05/2026 A-1 P-1 F1 326894010 GBP 0.000000000000 NL 0.00

Certificate of Deposit XS3294945947 ABN AMRO BANK NV Bank ABN AMRO BANK NV NETHERLANDS 50000000 49,820,651.50 0.33% 06/05/2026 06/05/2026 A-1 P-1 F1 329494594 GBP 0.000000000000 NL 0.00

Commercial Paper XS3268873315 AGENCE CENTRALE ORGANISMES SEC Agency AGENCE CENTRALE ORGANISMES SEC FRANCE 55000000 54,796,208.50 0.37% 07/05/2026 07/05/2026 A-1+ P-1 F1+ 326887331 GBP 0.000000000000 FR 0.00

Commercial Paper XS3272099659 AGENCE CENTRALE ORGANISMES SEC Agency AGENCE CENTRALE ORGANISMES SEC FRANCE 100000000 99,924,122.00 0.67% 09/04/2026 09/04/2026 A-1+ P-1 F1+ 327209965 GBP 0.000000000000 FR 0.00

Commercial Paper XS3325910290 AGENCE CENTRALE ORGANISMES SEC Agency AGENCE CENTRALE ORGANISMES SEC FRANCE 150000000 149,714,844.00 1.00% 20/04/2026 20/04/2026 A-1+ P-1 F1+ 332591029 GBP 0.000000000000 FR 0.00

Commercial Paper XS3330153316 AGENCE CENTRALE ORGANISMES SEC Agency AGENCE CENTRALE ORGANISMES SEC FRANCE 250000000 249,361,875.00 1.67% 27/04/2026 27/04/2026 A-1+ P-1 F1+ 333015331 GBP 0.000000000000 FR 0.00

Commercial Paper XS3305140942 ALBION CAPITAL CORPORATION Bank - ABCP ALBION CAPITAL CORPORATION JAPAN 55513000 55,394,341.52 0.37% 22/04/2026 22/04/2026 A-1 P-1 F1 330514094 GBP 0.000000000000 LU 0.00

Commercial Paper XS3335420058 ALBION CAPITAL CORPORATION Bank - ABCP ALBION CAPITAL CORPORATION JAPAN 90074000 90,022,847.88 0.60% 08/04/2026 08/04/2026 A-1 P-1 F1 333542005 GBP 0.000000000000 LU 0.00

Commercial Paper XS3302637171 ANTALIS SA Bank - ABCP Sponsored by SOCIETE GENERALE FRANCE 20000000 19,966,334.40 0.13% 17/04/2026 17/04/2026 A-1 P-1 F1 330263717 GBP 0.000000000000 FR 0.00

Commercial Paper XS3333010679 ANTALIS SA Bank - ABCP Sponsored by SOCIETE GENERALE FRANCE 40000000 39,981,795.20 0.27% 07/04/2026 07/04/2026 A-1 P-1 F1 333301067 GBP 0.000000000000 FR 0.00

Bond XS3254379954 ANZ GROUP HOLDINGS LTD Bank ANZ GROUP HOLDINGS LTD AUSTRALIA 50000000 50,000,000.00 0.33% 02/04/2026 21/12/2026 A-1+ P-1 F1 325437995 GBP 4.101238550000 AU 56,164.11

Commercial Paper XS3271056981 ANZ GROUP HOLDINGS LTD Bank ANZ GROUP HOLDINGS LTD AUSTRALIA 60000000 58,690,374.00 0.39% 08/10/2026 08/10/2026 A-1+ P-1 F1 327105698 GBP 0.000000000000 AU 0.00

Commercial Paper XS3203994598 ANZ GROUP HOLDINGS LTD Bank ANZ GROUP HOLDINGS LTD AUSTRALIA 100000000 99,788,810.00 0.67% 21/04/2026 21/04/2026 A-1+ P-1 F1 67061682 GBP 0.000000000000 AU 0.00

Commercial Paper XS3249683346 ANZ GROUP HOLDINGS LTD Bank ANZ GROUP HOLDINGS LTD AUSTRALIA 95000000 94,318,433.90 0.63% 05/06/2026 05/06/2026 A-1+ P-1 F1 70140020 GBP 0.000000000000 AU 0.00

Bond XS3144740159 ANZ GROUP HOLDINGS LTD Bank ANZ GROUP HOLDINGS LTD AUSTRALIA 50000000 50,007,000.00 0.33% 02/04/2026 28/08/2026 A-1+ P-1 F1 BQXSQW6 GBP 4.090701000000 AU 190,249.09

Repo BANCO BILBAO VIZCAYAARGENTARI Bank BANCO BILBAO VIZCAYAARGENTARI United Kingdom 41535930 41,535,930.00 0.28% 02/04/2026 02/04/2026 A-1 P-2 F2 76563349 GBP 3.780000000000 ES 4,301.53

Repo BANCO BILBAO VIZCAYAARGENTARI Bank BANCO BILBAO VIZCAYAARGENTARI United Kingdom 90425307.24 90,425,307.24 0.61% 02/04/2026 02/04/2026 A-1 P-2 F2 76563857 GBP 3.780000000000 ES 9,364.59

Repo BANCO BILBAO VIZCAYAARGENTARI Bank BANCO BILBAO VIZCAYAARGENTARI United Kingdom 23139200.5 23,139,200.50 0.15% 02/04/2026 02/04/2026 A-1 P-2 F2 76563905 GBP 3.780000000000 ES 2,396.33

Repo BANCO BILBAO VIZCAYAARGENTARI Bank BANCO BILBAO VIZCAYAARGENTARI United Kingdom 45448800 45,448,800.00 0.30% 02/04/2026 02/04/2026 A-1 P-2 F2 76564046 GBP 3.780000000000 ES 4,706.75

Repo BANCO BILBAO VIZCAYAARGENTARI Bank BANCO BILBAO VIZCAYAARGENTARI United Kingdom 125211320 125,211,320.00 0.84% 02/04/2026 02/04/2026 A-1 P-2 F2 76642533 GBP 3.780000000000 ES 12,967.09

Repo BANCO BILBAO VIZCAYAARGENTARI Bank BANCO BILBAO VIZCAYAARGENTARI United Kingdom 73667800 73,667,800.00 0.49% 02/04/2026 02/04/2026 A-1 P-2 F2 76642619 GBP 3.780000000000 ES 7,629.16

Repo BANCO BILBAO VIZCAYAARGENTARI Bank BANCO BILBAO VIZCAYAARGENTARI United Kingdom 49845600 49,845,600.00 0.33% 07/04/2026 07/04/2026 A-1 P-2 F2 76647070 GBP 3.780000000000 ES 0.00

Repo BANCO BILBAO VIZCAYAARGENTARI Bank BANCO BILBAO VIZCAYAARGENTARI United Kingdom 41840910 41,840,910.00 0.28% 07/04/2026 07/04/2026 A-1 P-2 F2 76647102 GBP 3.780000000000 ES 0.00

Repo BANCO BILBAO VIZCAYAARGENTARI Bank BANCO BILBAO VIZCAYAARGENTARI United Kingdom 33190580 33,190,580.00 0.22% 07/04/2026 07/04/2026 A-1 P-2 F2 76647182 GBP 3.780000000000 ES 0.00

Repo BANCO BILBAO VIZCAYAARGENTARI Bank BANCO BILBAO VIZCAYAARGENTARI United Kingdom 46765170 46,765,170.00 0.31% 07/04/2026 07/04/2026 A-1 P-2 F2 76647273 GBP 3.780000000000 ES 0.00

Repo BANCO BILBAO VIZCAYAARGENTARI Bank BANCO BILBAO VIZCAYAARGENTARI United Kingdom 28293880 28,293,880.00 0.19% 07/04/2026 07/04/2026 A-1 P-2 F2 76647369 GBP 3.780000000000 ES 0.00

Deposit BANCO BILBAO VIZCAYAARGENTARI Bank BANCO BILBAO VIZCAYAARGENTARI SPAIN 1200000000 1,200,000,000.00 8.04% 02/04/2026 02/04/2026 A-1 P-2 F2 76656615 GBP 3.750000000000 123,287.67

Certificate of Deposit XS3203982239 BANCO SANTANDER SA Bank BANCO SANTANDER SA SPAIN 40000000 39,970,747.20 0.27% 08/04/2026 08/04/2026 A-1 P-1 F1 67062733 GBP 0.000000000000 CA 0.00

Bond XS3114859385 BANK OF MONTREAL Bank BANK OF MONTREAL CANADA 50000000 50,008,500.00 0.33% 02/04/2026 10/07/2026 A-1 P-1 F1+ 311485938 GBP 4.118729350000 CA 449,549.56

Certificate of Deposit XS3177993493 BANK OF MONTREAL Bank BANK OF MONTREAL CANADA 80000000 79,995,904.00 0.54% 02/04/2026 08/09/2026 A-1 P-1 F1+ 65279744 GBP 4.147991400000 CA 1,939,115.02

Certificate of Deposit XS3247736575 BANK OF MONTREAL Bank BANK OF MONTREAL CANADA 50000000 48,579,890.00 0.33% 03/12/2026 03/12/2026 A-1 P-1 F1+ 69988017 GBP 0.000000000000 CA 0.00

Bond XS3170290806 BANK OF MONTREAL Bank BANK OF MONTREAL CANADA 34000000 34,008,160.00 0.23% 02/04/2026 28/08/2026 A-1 P-1 F1+ BM9ZDX3 GBP 4.090828750000 CA 129,373.51

Certificate of Deposit XS3178802784 BANK OF NOVA SCOTIA/THE Bank BANK OF NOVA SCOTIA/THE CANADA 60000000 60,002,004.00 0.40% 02/04/2026 11/05/2026 A-1 P-1 F1+ 65353874 GBP 4.107969150000 CA 1,415,265.02

Certificate of Deposit XS3227943399 BANK OF NOVA SCOTIA/THE Bank BANK OF NOVA SCOTIA/THE CANADA 75000000 75,000,132.00 0.50% 02/04/2026 21/05/2026 A-1 P-1 F1+ 68616161 GBP 4.054631700000 CA 1,233,789.00

Commercial Paper FR0129633972 BANQUE FEDERATIVE DU CREDIT MU Bank BANQUE FEDERATIVE DU CREDIT MU FRANCE 130000000 127,929,451.00 0.86% 20/08/2026 20/08/2026 A-1 P-1 F1+ 12963397 GBP 0.000000000000 FR 0.00

Bond XS3270993531 BARCLAYS PLC Bank BARCLAYS PLC UNITED KINGDOM 300000000 300,000,000.00 2.01% 02/04/2026 10/04/2026 A-1 P-1 0 327099353 GBP 3.832799300000 GB 2,510,165.04

Commercial Paper FR0129356145 BRED BANQUE POPULAIRE Bank BPCE SA FRANCE 70000000 69,717,681.60 0.47% 11/05/2026 11/05/2026 A-1 P-1 F1 315166977 GBP 0.000000000000 FR 0.00

Commercial Paper FR0129583722 BRED BANQUE POPULAIRE Bank BPCE SA FRANCE 150000000 149,482,662.00 1.00% 05/05/2026 05/05/2026 A-1 P-1 F1 328976366 GBP 0.000000000000 FR 0.00

Certificate of Deposit XS3336927325 CHINA CONSTRUCTION BANK CORP Bank China Construction Bank CHINA 250000000 250,000,000.00 1.67% 08/04/2026 08/04/2026 A-1 0 0 333692732 GBP 3.800000000000 CN 26,027.40

Commercial Paper XS3267902651 COLLATERALIZED COMMERCIAL PAPER CO Bank JPMorgan Chase Bank NA UNITED STATES 50000000 49,968,657.50 0.33% 07/04/2026 07/04/2026 A-1 P-1 0 326790265 GBP 0.000000000000 US 0.00

Commercial Paper XS3272197404 COLLATERALIZED COMMERCIAL PAPER CO Bank JPMorgan Chase Bank NA UNITED STATES 50000000 49,958,210.00 0.33% 09/04/2026 09/04/2026 A-1 P-1 0 327219740 GBP 0.000000000000 US 0.00

Commercial Paper XS3331455538 COLLATERALIZED COMMERCIAL PAPER CO Bank JPMorgan Chase Bank NA UNITED STATES 70000000 69,956,323.50 0.47% 07/04/2026 07/04/2026 A-1 P-1 0 333145553 GBP 0.000000000000 US 0.00

Commercial Paper XS3334274605 COLLATERALIZED COMMERCIAL PAPER CO Bank JPMorgan Chase Bank NA UNITED STATES 110000000 109,939,920.20 0.74% 07/04/2026 07/04/2026 A-1 P-1 0 333427460 GBP 0.000000000000 US 0.00

Certificate of Deposit XS3267165887 COMMONWEALTH BANK OF AUSTRALIA Bank COMMONWEALTH BANK OF AUSTRALIA AUSTRALIA 50000000 48,368,925.00 0.32% 05/01/2027 05/01/2027 A-1+ P-1 F1 326716588 GBP 0.000000000000 AU 0.00

Certificate of Deposit XS3273170830 COMMONWEALTH BANK OF AUSTRALIA Bank COMMONWEALTH BANK OF AUSTRALIA AUSTRALIA 60000000 58,660,254.00 0.39% 13/10/2026 13/10/2026 A-1+ P-1 F1 327317083 GBP 0.000000000000 AU 0.00

Certificate of Deposit XS3197766309 COMMONWEALTH BANK OF AUSTRALIA Bank COMMONWEALTH BANK OF AUSTRALIA AUSTRALIA 20000000 19,999,180.00 0.13% 02/04/2026 30/09/2026 A-1+ P-1 F1 66618076 GBP 4.120390100000 AU 423,728.29

Certificate of Deposit XS3229448702 COMMONWEALTH BANK OF AUSTRALIA Bank COMMONWEALTH BANK OF AUSTRALIA AUSTRALIA 80000000 79,669,900.80 0.53% 11/05/2026 11/05/2026 A-1+ P-1 F1 68676239 GBP 0.000000000000 AU 0.00

Certificate of Deposit XS3249902670 COMMONWEALTH BANK OF AUSTRALIA Bank COMMONWEALTH BANK OF AUSTRALIA AUSTRALIA 100000000 99,266,603.00 0.66% 05/06/2026 05/06/2026 A-1+ P-1 F1 70141083 GBP 0.000000000000 AU 0.00

Certificate of Deposit XS3254360186 COMMONWEALTH BANK OF AUSTRALIA Bank COMMONWEALTH BANK OF AUSTRALIA AUSTRALIA 100000000 97,046,530.00 0.65% 11/12/2026 11/12/2026 A-1+ P-1 F1 70414858 GBP 0.000000000000 AU 0.00

Bond XS3049815395 COMMONWEALTH BANK OF AUSTRALIA Bank COMMONWEALTH BANK OF AUSTRALIA AUSTRALIA 29000000 29,000,907.41 0.19% 02/04/2026 15/04/2026 A-1+ P-1 F1 BTJSMS9 GBP 4.056661100000 AU 247,248.76

Certificate of Deposit XS3267870270 RABOBANK NEDERLAND NV Bank Cooperatieve Rabobank U.A. (formerly Cooperatieve Centrale Raiffeisen-Boerenleenbank B.A. [Rabobank Nederland])NETHERLANDS 100000000 96,788,890.00 0.65% 04/01/2027 04/01/2027 A-1 P-1 F1+ 326787027 GBP 0.000000000000 NL 0.00

Certificate of Deposit XS3293639293 CREDIT AGRICOLE GROUP Bank CREDIT AGRICOLE GROUP FRANCE 130000000 128,191,401.00 0.86% 05/08/2026 05/08/2026 A-1 P-1 F1+ 329363929 GBP 0.000000000000 FR 0.00

Repo DBS BANK LTD Bank DBS BANK LTD United Kingdom 76210277.47 76,210,277.47 0.51% 02/04/2026 02/04/2026 A-1+ 0 F1+ 76547602 GBP 3.780000000000 SG 7,892.46

Repo DBS BANK LTD Bank DBS BANK LTD United Kingdom 254767664.8 254,767,664.84 1.71% 07/04/2026 07/04/2026 A-1+ 0 F1+ 76642431 GBP 3.780000000000 SG 0.00

Commercial Paper XS3078542522 DNB BANK ASA Bank DNB BANK ASA NORWAY 80000000 80,003,343.20 0.54% 02/04/2026 18/05/2026 A-1+ P-1 0 59626942 GBP 4.165880050000 NO 3,027,290.26

Commercial Paper XS3097921145 DNB BANK ASA Bank DNB BANK ASA NORWAY 85000000 85,002,834.75 0.57% 02/04/2026 11/06/2026 A-1+ P-1 0 60976826 GBP 4.149148450000 NO 2,949,073.28

Certificate of Deposit XS3118277667 DNB BANK ASA Bank DNB BANK ASA NORWAY 50000000 50,002,600.00 0.33% 02/04/2026 08/07/2026 A-1+ P-1 0 62290530 GBP 4.155890000000 NO 1,576,695.39

Certificate of Deposit XS3125017320 DNB BANK ASA Bank DNB BANK ASA NORWAY 90000000 90,004,410.00 0.60% 02/04/2026 16/07/2026 A-1+ P-1 0 62754689 GBP 4.153119650000 NO 2,734,690.94

Commercial Paper XS3203997773 DNB BANK ASA Bank DNB BANK ASA NORWAY 100000000 99,796,710.00 0.67% 21/04/2026 21/04/2026 A-1+ P-1 0 67062618 GBP 0.000000000000 NO 0.00

Commercial Paper XS3253189883 DNB BANK ASA Bank DNB BANK ASA NORWAY 25000000 24,263,132.50 0.16% 10/12/2026 10/12/2026 A-1+ P-1 0 70416700 GBP 0.000000000000 NO 0.00

Commercial Paper XS3258484644 DNB BANK ASA Bank DNB BANK ASA NORWAY 50000000 50,005,210.00 0.33% 02/04/2026 17/12/2026 A-1+ P-1 0 70795445 GBP 4.137450200000 NO 595,860.63

Certificate of Deposit BE6368790612 EUROCLEAR BANK SA NV Corporation EUROCLEAR BANK SA NV BELGIUM 13000000 12,975,397.63 0.09% 20/04/2026 20/04/2026 A-1+ 0 F1+ 636879061 GBP 0.000000000000 BE 0.00

Commercial Paper XS3268850883 INDUSTRIAL BANK OF KOREA Bank INDUSTRIAL BANK OF KOREA KOREA 30000000 29,892,270.00 0.20% 06/05/2026 06/05/2026 A-1+ P-1 0 326885088 GBP 0.000000000000 KR 0.00

Certificate of Deposit XS3096988350 ING BANK NV Bank ING BANK NV NETHERLANDS 100000000 100,007,070.00 0.67% 02/04/2026 11/06/2026 A-1 P-1 F1+ 60973828 GBP 4.169150450000 NL 3,485,607.62

Certificate of Deposit XS3129981901 ING BANK NV Bank ING BANK NV NETHERLANDS 100000000 100,004,850.00 0.67% 02/04/2026 17/07/2026 A-1 P-1 F1+ 62844570 GBP 4.152170650000 NL 3,025,788.46

Bond XS3227332593 JPMORGAN CHASE BANK NA Bank JPMORGAN CHASE BANK NA UNITED STATES 200000000 200,000,000.00 1.34% 02/04/2026 10/04/2026 A-1 P-1 F1+ 322733259 GBP 3.821531750000 US 752,593.42

Bond XS3253457645 JPMORGAN CHASE BANK NA Bank JPMORGAN CHASE BANK NA UNITED STATES 150000000 150,000,000.00 1.00% 02/04/2026 10/04/2026 A-1 P-1 F1+ 325345764 GBP 3.811530750000 US 156,560.54

Commercial Paper XS3334066597 KREDITANSTALT FUER WIEDERAUFBAU Agency KREDITANSTALT FUER WIEDERAUFBAU GERMANY 200000000 199,891,338.00 1.34% 07/04/2026 07/04/2026 A-1+ P-1 F1+ 333406659 GBP 0.000000000000 DE 0.00

Commercial Paper XS3330264220 LAND SECURITIES Corporation LAND SECURITIES UNITED KINGDOM 20000000 19,998,117.20 0.13% 02/04/2026 02/04/2026 0 P-1 0 333026422 GBP 0.000000000000 GB 0.00

Commercial Paper XS3336927598 LAND SECURITIES Corporation LAND SECURITIES UNITED KINGDOM 20000000 19,986,611.00 0.13% 09/04/2026 09/04/2026 0 P-1 0 333692759 GBP 0.000000000000 GB 0.00

Commercial Paper XS3268972059 LLOYDS BANK PLC Bank LLOYDS BANK PLC UNITED KINGDOM 80000000 78,847,760.00 0.53% 07/08/2026 07/08/2026 A-1 P-1 F1 326897205 GBP 0.000000000000 GB 0.00

Commercial Paper XS3121024718 LLOYDS BANK PLC Bank LLOYDS BANK PLC UNITED KINGDOM 100000000 100,008,600.00 0.67% 02/04/2026 09/07/2026 A-1 P-1 F1 62397284 GBP 4.165259550000 GB 3,128,203.82

Certificate of Deposit XS3204034642 LLOYDS BANK PLC Bank LLOYDS BANK PLC UNITED KINGDOM 100000000 100,005,300.00 0.67% 02/04/2026 07/10/2026 A-1 P-1 F1 67117327 GBP 4.137311500000 GB 2,027,886.51

Commercial Paper XS3267872219 LMA SADIR Bank - ABCP LMA SADIR FRANCE 50000000 49,968,657.50 0.33% 07/04/2026 07/04/2026 A-1 P-1 F1+ 326787221 GBP 0.000000000000 US 0.00
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Commercial Paper XS3272195291 LMA SADIR Bank - ABCP LMA SADIR FRANCE 30000000 29,879,006.40 0.20% 11/05/2026 11/05/2026 A-1 P-1 F1+ 327219529 GBP 0.000000000000 US 0.00

Commercial Paper XS3291783408 LMA SADIR Bank - ABCP LMA SADIR FRANCE 20000000 19,931,021.60 0.13% 05/05/2026 05/05/2026 A-1 P-1 F1+ 329178340 GBP 0.000000000000 US 0.00

Commercial Paper XS3297700109 LMA SADIR Bank - ABCP LMA SADIR FRANCE 10000000 9,958,534.90 0.07% 12/05/2026 12/05/2026 A-1 P-1 F1+ 329770010 GBP 0.000000000000 US 0.00

Commercial Paper XS3330150643 LMA SADIR Bank - ABCP LMA SADIR FRANCE 80000000 79,993,527.20 0.54% 02/04/2026 02/04/2026 A-1 P-1 F1+ 333015064 GBP 0.000000000000 US 0.00

Commercial Paper XS3331463391 LMA SADIR Bank - ABCP LMA SADIR FRANCE 40000000 39,977,122.00 0.27% 07/04/2026 07/04/2026 A-1 P-1 F1+ 333146339 GBP 0.000000000000 US 0.00

Commercial Paper XS3336929453 LMA SADIR Bank - ABCP LMA SADIR FRANCE 70000000 69,955,395.30 0.47% 08/04/2026 08/04/2026 A-1 P-1 F1+ 333692945 GBP 0.000000000000 US 0.00

Commercial Paper XS3336931350 LMA SADIR Bank - ABCP LMA SADIR FRANCE 80000000 79,941,740.80 0.54% 09/04/2026 09/04/2026 A-1 P-1 F1+ 333693135 GBP 0.000000000000 US 0.00

Commercial Paper XS3295642071 MANAGED AND ENHANCED TAP (MAGENTA) FUNDING S.T.Bank - ABCP MANAGED AND ENHANCED TAP (MAGENTA) FUNDING S.T.FRANCE 20000000 19,983,874.40 0.13% 09/04/2026 09/04/2026 A-1 P-1 F1 329564207 GBP 0.000000000000 IE 0.00

Commercial Paper XS3330154983 MANAGED AND ENHANCED TAP (MAGENTA) FUNDING S.T.Bank - ABCP MANAGED AND ENHANCED TAP (MAGENTA) FUNDING S.T.FRANCE 20000000 19,998,381.80 0.13% 02/04/2026 02/04/2026 A-1 P-1 F1 333015498 GBP 0.000000000000 IE 0.00

Commercial Paper XS3336978237 MANAGED AND ENHANCED TAP (MAGENTA) FUNDING S.T.Bank - ABCP MANAGED AND ENHANCED TAP (MAGENTA) FUNDING S.T.FRANCE 40000000 39,970,870.40 0.27% 09/04/2026 09/04/2026 A-1 P-1 F1 333697823 GBP 0.000000000000 IE 0.00

Commercial Paper XS3267132523 MATCHPOINT FINANCE PLC Bank - ABCP MATCHPOINT FINANCE PLC FRANCE 50000000 49,820,845.50 0.33% 05/05/2026 05/05/2026 A-1 P-1 F1+ 326713252 GBP 0.000000000000 IE 0.00

Commercial Paper XS3270866935 MATCHPOINT FINANCE PLC Bank - ABCP MATCHPOINT FINANCE PLC FRANCE 20000000 19,984,764.60 0.13% 08/04/2026 08/04/2026 A-1 P-1 F1+ 327086693 GBP 0.000000000000 IE 0.00

Commercial Paper XS3272936215 MATCHPOINT FINANCE PLC Bank - ABCP MATCHPOINT FINANCE PLC FRANCE 120000000 119,843,032.80 0.80% 13/04/2026 13/04/2026 A-1 P-1 F1+ 327293621 GBP 0.000000000000 IE 0.00

Commercial Paper XS3295016631 MATCHPOINT FINANCE PLC Bank - ABCP MATCHPOINT FINANCE PLC FRANCE 30000000 29,889,555.90 0.20% 06/05/2026 06/05/2026 A-1 P-1 F1+ 329501663 GBP 0.000000000000 IE 0.00

Commercial Paper XS3309626821 MATCHPOINT FINANCE PLC Bank - ABCP MATCHPOINT FINANCE PLC FRANCE 50000000 49,477,640.00 0.33% 02/07/2026 02/07/2026 A-1 P-1 F1+ 330962682 GBP 0.000000000000 IE 0.00

Commercial Paper XS3309668070 MATCHPOINT FINANCE PLC Bank - ABCP MATCHPOINT FINANCE PLC FRANCE 85000000 84,424,459.90 0.57% 02/06/2026 02/06/2026 A-1 P-1 F1+ 330966807 GBP 0.000000000000 IE 0.00

Commercial Paper XS3332987752 MATCHPOINT FINANCE PLC Bank - ABCP MATCHPOINT FINANCE PLC FRANCE 115000000 114,948,798.55 0.77% 07/04/2026 07/04/2026 A-1 P-1 F1+ 333298775 GBP 0.000000000000 IE 0.00

Certificate of Deposit XS3270897062 MUFG BANK LTD Bank MUFG BANK LTD JAPAN 100000000 99,694,976.00 0.67% 30/04/2026 30/04/2026 A-1 P-1 0 327089706 GBP 0.000000000000 JP 0.00

Certificate of Deposit XS3332989618 MUFG BANK LTD Bank MUFG BANK LTD JAPAN 150000000 149,580,856.50 1.00% 30/04/2026 30/04/2026 A-1 P-1 0 333298961 GBP 0.000000000000 JP 0.00

Certificate of Deposit XS3201271650 MUFG BANK LTD Bank MUFG BANK LTD JAPAN 50000000 49,962,716.50 0.33% 08/04/2026 08/04/2026 A-1 P-1 0 66888597 GBP 0.000000000000 JP 0.00

Certificate of Deposit XS3233960197 MUFG BANK LTD Bank MUFG BANK LTD JAPAN 100000000 99,555,837.00 0.67% 14/05/2026 14/05/2026 A-1 P-1 0 68941847 GBP 0.000000000000 JP 0.00

Bond XS3048149267 NATIONAL AUSTRALIA BANK LTD Bank NATIONAL AUSTRALIA BANK LTD AUSTRALIA 100000000 100,002,129.00 0.67% 02/04/2026 10/04/2026 A-1+ P-1 F1 304814926 GBP 4.057748800000 AU 885,906.86

Bond XS3215616676 NATIONAL AUSTRALIA BANK LTD Bank NATIONAL AUSTRALIA BANK LTD AUSTRALIA 80000000 79,987,200.00 0.54% 02/04/2026 23/10/2026 A-1+ P-1 F1 321561667 GBP 4.083820750000 AU 615,551.09

Certificate of Deposit XS3267913427 NATIONAL AUSTRALIA BANK LTD Bank NATIONAL AUSTRALIA BANK LTD AUSTRALIA 100000000 96,676,340.00 0.65% 06/01/2027 06/01/2027 A-1+ P-1 F1 326791342 GBP 0.000000000000 AU 0.00

Certificate of Deposit XS3272100689 NATIONAL AUSTRALIA BANK LTD Bank NATIONAL AUSTRALIA BANK LTD AUSTRALIA 50000000 49,454,335.00 0.33% 09/07/2026 09/07/2026 A-1+ P-1 F1 327210068 GBP 0.000000000000 AU 0.00

Certificate of Deposit XS3142274250 NATIONAL AUSTRALIA BANK LTD Bank NATIONAL AUSTRALIA BANK LTD AUSTRALIA 55000000 55,001,926.65 0.37% 02/04/2026 30/04/2026 A-1+ P-1 F1 63374658 GBP 4.117419000000 AU 1,568,949.94

Certificate of Deposit XS3205689436 NATIONAL AUSTRALIA BANK LTD Bank NATIONAL AUSTRALIA BANK LTD AUSTRALIA 25000000 24,999,800.00 0.17% 02/04/2026 09/10/2026 A-1+ P-1 F1 67125094 GBP 4.125719100000 AU 500,973.41

Bond XS3247736906 NATIONAL AUSTRALIA BANK LTD Bank NATIONAL AUSTRALIA BANK LTD AUSTRALIA 50000000 49,993,000.00 0.33% 02/04/2026 08/12/2026 A-1+ P-1 F1 BTFHQ77 GBP 4.096489900000 AU 134,573.26

Bond XS3110995316 NATIONAL BANK OF CANADA Bank NATIONAL BANK OF CANADA CANADA 22000000 22,004,840.00 0.15% 02/04/2026 27/07/2026 A-1 P-1 F1+ 311099531 GBP 4.131810950000 CA 161,399.98

Bond XS3131611611 NATIONAL BANK OF CANADA Bank NATIONAL BANK OF CANADA CANADA 70000000 70,017,500.00 0.47% 02/04/2026 17/08/2026 A-1 P-1 F1+ 313161161 GBP 4.124091200000 CA 347,352.29

Bond XS3138737146 NATIONAL BANK OF CANADA Bank NATIONAL BANK OF CANADA CANADA 30000000 30,005,700.00 0.20% 02/04/2026 30/07/2026 A-1 P-1 F1+ 313873714 GBP 4.110790600000 CA 208,890.75

Bond XS3184088402 NATIONAL BANK OF CANADA Bank NATIONAL BANK OF CANADA CANADA 100000000 100,008,000.00 0.67% 02/04/2026 17/09/2026 A-1 P-1 F1+ 318408840 GBP 4.083601750000 CA 178,915.07

Bond XS3232103575 NATIONAL BANK OF CANADA Bank NATIONAL BANK OF CANADA CANADA 50000000 50,001,000.00 0.33% 02/04/2026 18/11/2026 A-1 P-1 F1+ 323210357 GBP 4.123751750000 CA 242,460.53

Bond XS3273007503 NATIONAL BANK OF CANADA Bank NATIONAL BANK OF CANADA CANADA 40000000 39,986,800.00 0.27% 02/04/2026 14/01/2027 A-1 P-1 F1+ 327300750 GBP 4.147020500000 CA 353,168.63

Commercial Paper XS3151676395 NATIONAL BANK OF CANADA Bank NATIONAL BANK OF CANADA CANADA 50000000 49,999,765.00 0.33% 02/04/2026 10/08/2026 A-1 P-1 F1+ 63940935 GBP 4.181279400000 US 1,369,428.95

Bond XS2844576921 NATIXIS SA Bank NATIXIS SA FRANCE 80000000 80,000,000.00 0.54% 02/04/2026 02/04/2026 A-1 P-1 F1 284457692 GBP 4.018598059000 FR 889,447.21

Commercial Paper XS3331438286 NIEUW AMSTERDAM RECEIVABLES CO Bank - ABCP Sponsored by RABOBANK NEDERLAND NV NETHERLANDS 100000000 99,947,203.00 0.67% 07/04/2026 07/04/2026 A-1 P-1 F1+ 333143828 GBP 0.000000000000 US 0.00

Commercial Paper XS3332969420 NIEUW AMSTERDAM RECEIVABLES CO Bank - ABCP Sponsored by RABOBANK NEDERLAND NV NETHERLANDS 50000000 49,979,196.00 0.33% 07/04/2026 07/04/2026 A-1 P-1 F1+ 333296942 GBP 0.000000000000 US 0.00

Commercial Paper XS3335636497 NIEUW AMSTERDAM RECEIVABLES CO Bank - ABCP Sponsored by RABOBANK NEDERLAND NV NETHERLANDS 75000000 74,957,520.00 0.50% 08/04/2026 08/04/2026 A-1 P-1 F1+ 333563649 GBP 0.000000000000 US 0.00

Commercial Paper XS3338265005 NIEUW AMSTERDAM RECEIVABLES CO Bank - ABCP Sponsored by RABOBANK NEDERLAND NV NETHERLANDS 130000000 129,905,328.80 0.87% 14/04/2026 14/04/2026 A-1 P-1 F1+ 333826500 GBP 0.000000000000 US 0.00

Certificate of Deposit XS3266573107 NORDEA BANK ABP Bank NORDEA BANK ABP FINLAND 50000000 48,347,980.00 0.32% 05/01/2027 05/01/2027 A-1+ P-1 F1+ 326657310 GBP 0.000000000000 FI 0.00

Certificate of Deposit XS3292485003 NORDEA BANK ABP Bank NORDEA BANK ABP FINLAND 90000000 88,761,375.00 0.59% 04/08/2026 04/08/2026 A-1+ P-1 F1+ 329248500 GBP 0.000000000000 FI 0.00

Certificate of Deposit XS3046430305 NORDEA BANK ABP Bank NORDEA BANK ABP FINLAND 80000000 80,000,175.20 0.54% 02/04/2026 02/04/2026 A-1+ P-1 F1+ 57363558 GBP 4.180779350000 FI 3,509,220.87

Certificate of Deposit XS3138573103 NORDEA BANK ABP Bank NORDEA BANK ABP FINLAND 85000000 84,773,866.00 0.57% 27/04/2026 27/04/2026 A-1+ P-1 F1+ 63160773 GBP 0.000000000000 FI 0.00

Commercial Paper XS3204757598 NORDEA BANK ABP Bank NORDEA BANK ABP FINLAND 60000000 59,357,700.00 0.40% 09/07/2026 09/07/2026 A-1+ P-1 F1+ 67120625 GBP 0.000000000000 FI 0.00

Certificate of Deposit XS3227265389 NORDEA BANK ABP Bank NORDEA BANK ABP FINLAND 50000000 48,736,250.00 0.33% 05/11/2026 05/11/2026 A-1+ P-1 F1+ 68512838 GBP 0.000000000000 FI 0.00

Certificate of Deposit XS3229435477 NORDEA BANK ABP Bank NORDEA BANK ABP FINLAND 70000000 69,716,927.00 0.47% 11/05/2026 11/05/2026 A-1+ P-1 F1+ 68680502 GBP 0.000000000000 FI 0.00

Certificate of Deposit GB00BSGPCL99 NORDEA BANK ABP Bank NORDEA BANK ABP FINLAND 50000000 50,009,553.00 0.33% 18/05/2026 18/05/2026 A-1+ P-1 F1+ 69019859 GBP 4.010000000000 FI 747,068.49

Certificate of Deposit XS3155667895 NORDEA BANK ABP Bank NORDEA BANK ABP FINLAND 20000000 19,970,590.20 0.13% 15/04/2026 15/04/2026 A-1+ P-1 F1+ 70306740 GBP 0.000000000000 FI 0.00

Cash NONE Bank of New York Mellon SA/The Bank Bank of New York Mellon SA/The UNITED STATES 752697460.1 752,697,460.05 5.04% 02/04/2026 02/04/2026 A-1+ P-1 F1+ CASH GBP 0.000000000000 0.00

Certificate of Deposit XS3178714658 OVERSEA-CHINESE BANKING CORP LTD Bank OVERSEA-CHINESE BANKING CORP LTD SINGAPORE 60000000 59,999,904.00 0.40% 02/04/2026 04/09/2026 A-1+ 0 F1+ 65351035 GBP 4.160321100000 SG 1,439,354.15

Certificate of Deposit XS3199455984 OVERSEA-CHINESE BANKING CORP LTD Bank OVERSEA-CHINESE BANKING CORP LTD SINGAPORE 50000000 49,994,285.00 0.33% 02/04/2026 06/10/2026 A-1+ 0 F1+ 66881869 GBP 4.147681150000 SG 1,030,773.61

Certificate of Deposit XS3226518564 OVERSEA-CHINESE BANKING CORP LTD Bank OVERSEA-CHINESE BANKING CORP LTD SINGAPORE 75000000 74,986,260.00 0.50% 02/04/2026 06/11/2026 A-1+ 0 F1+ 68429826 GBP 4.140508900000 SG 1,268,300.91

Certificate of Deposit XS3248341920 OVERSEA-CHINESE BANKING CORP LTD Bank OVERSEA-CHINESE BANKING CORP LTD SINGAPORE 65000000 64,989,710.50 0.44% 02/04/2026 04/12/2026 A-1+ 0 F1+ 70045327 GBP 4.147750500000 SG 877,250.47

Certificate of Deposit XS3268032946 OVERSEA-CHINESE BANKING CORP LTD Bank OVERSEA-CHINESE BANKING CORP LTD SINGAPORE 50000000 49,992,665.00 0.33% 02/04/2026 06/01/2027 A-1+ 0 F1+ 71579698 GBP 4.150009850000 SG 486,902.54

Certificate of Deposit XS3121133683 RABOBANK NEDERLAND NV Bank Cooperatieve Rabobank U.A. (formerly Cooperatieve Centrale Raiffeisen-Boerenleenbank B.A. [Rabobank Nederland])NETHERLANDS 50000000 50,002,565.00 0.33% 02/04/2026 10/07/2026 A-1 P-1 F1+ 62408527 GBP 4.154181800000 NL 1,563,927.00

Bond XS3186890755 ROYAL BANK OF CANADA Bank ROYAL BANK OF CANADA CANADA 34000000 34,003,740.00 0.23% 02/04/2026 23/09/2026 A-1+ P-1 F1+ 318689075 GBP 4.061238200000 CA 37,818.99

Certificate of Deposit XS3266607442 ROYAL BANK OF CANADA Bank ROYAL BANK OF CANADA CANADA 100000000 96,656,010.00 0.65% 07/01/2027 07/01/2027 A-1+ P-1 F1+ 326660744 GBP 0.000000000000 CA 0.00

Certificate of Deposit XS3047407013 ROYAL BANK OF CANADA Bank ROYAL BANK OF CANADA CANADA 30000000 30,000,369.90 0.20% 02/04/2026 07/04/2026 A-1+ P-1 F1+ 57429950 GBP 4.060380450000 CA 289,115.06

Certificate of Deposit XS3226562620 ROYAL BANK OF CANADA Bank ROYAL BANK OF CANADA CANADA 60000000 60,003,294.00 0.40% 02/04/2026 05/11/2026 A-1+ P-1 F1+ 68433008 GBP 4.118700150000 CA 378,184.12

Certificate of Deposit XS3227887463 ROYAL BANK OF CANADA Bank ROYAL BANK OF CANADA CANADA 115000000 115,011,316.00 0.77% 02/04/2026 09/11/2026 A-1+ P-1 F1+ 68606264 GBP 4.126879800000 CA 674,625.98

Deposit ROYAL BANK OF CANADA Bank ROYAL BANK OF CANADA CANADA 600000000 600,000,000.00 4.02% 02/04/2026 02/04/2026 A-1+ P-1 F1+ 76657764 GBP 3.750000000000 61,643.84

Commercial Paper XS3334057927 SATELLITE SASU Bank - ABCP SATELLITE SASU FRANCE 55000000 54,969,960.10 0.37% 07/04/2026 07/04/2026 A-1 P-1 F1+ 333405792 GBP 0.000000000000 FR 0.00

Certificate of Deposit XS3299417017 Shinhan Bank Co Ltd Bank Shinhan Bank Co Ltd KOREA 15000000 14,933,736.30 0.10% 13/05/2026 13/05/2026 A-1 P-1 0 329941701 GBP 0.000000000000 KR 0.00

Commercial Paper FR0129546224 SOCIETE GENERALE SA Bank SOCIETE GENERALE SA FRANCE 120000000 119,577,096.00 0.80% 05/05/2026 05/05/2026 A-1 P-1 F1 12954622 GBP 0.000000000000 FR 0.00

Deposit DN1010078 SOCIETE GENERALE SA Bank SOCIETE GENERALE SA FRANCE 900000000 900,000,000.00 6.03% 02/04/2026 02/04/2026 A-1 P-1 F1 DN1010078 GBP 3.782710350000 FR 932,030.46

Certificate of Deposit XS3267135039 SUMITOMO MITSUI BANKING CORPORATION Bank SUMITOMO MITSUI BANKING CORPORATION JAPAN 50000000 49,899,390.50 0.33% 20/04/2026 20/04/2026 A-1 P-1 0 326713503 GBP 0.000000000000 JP 0.00

Certificate of Deposit XS3295045143 SUMITOMO MITSUI BANKING CORPORATION Bank SUMITOMO MITSUI BANKING CORPORATION JAPAN 15000000 14,887,951.50 0.10% 08/06/2026 08/06/2026 A-1 P-1 0 329504514 GBP 0.000000000000 JP 0.00

Certificate of Deposit BE6369284706 SUMITOMO MITSUI BANKING CORPORATION Bank SUMITOMO MITSUI BANKING CORPORATION JAPAN 100000000 99,650,871.00 0.67% 05/05/2026 05/05/2026 A-1 P-1 0 636928470 GBP 0.000000000000 JP 0.00

Commercial Paper BE6369307937 SUMITOMO MITSUI BANKING CORPORATION Bank SUMITOMO MITSUI BANKING CORPORATION JAPAN 130000000 129,355,002.40 0.87% 19/05/2026 19/05/2026 A-1 P-1 0 636930793 GBP 0.000000000000 JP 0.00

Certificate of Deposit GB00BSGPR254 SUMITOMO MITSUI TRUST BANK LTD Bank SUMITOMO MITSUI TRUST BANK LTD JAPAN 60000000 60,000,607.20 0.40% 09/04/2026 09/04/2026 A-1 P-1 0 00BSGPR25 GBP 3.965000000000 JP 540,978.08

Certificate of Deposit XS3231987648 SVENSKA HANDELSBANKEN AB Bank SVENSKA HANDELSBANKEN AB SWEDEN 55000000 54,994,967.50 0.37% 02/04/2026 13/08/2026 A-1+ P-1 F1+ 68882706 GBP 4.083240400000 SE 872,245.47

Certificate of Deposit XS3268962258 SVENSKA HANDELSBANKEN AB Bank SVENSKA HANDELSBANKEN AB SWEDEN 50000000 49,997,185.00 0.33% 02/04/2026 07/08/2026 A-1+ P-1 F1+ 71636371 GBP 4.059639500000 SE 470,741.64

Certificate of Deposit XS3268962415 SVENSKA HANDELSBANKEN AB Bank SVENSKA HANDELSBANKEN AB SWEDEN 50000000 49,996,670.00 0.33% 02/04/2026 10/08/2026 A-1+ P-1 F1+ 71636597 GBP 4.059639500000 SE 470,741.64

Commercial Paper XS3320712113 THE STATE OF THE NETHERLANDS Government THE STATE OF THE NETHERLANDS NETHERLANDS 350000000 349,595,939.00 2.34% 13/04/2026 13/04/2026 A-1+ 0 0 332071211 GBP 0.000000000000 NL 0.00

Commercial Paper XS3323616279 THE STATE OF THE NETHERLANDS Government THE STATE OF THE NETHERLANDS NETHERLANDS 150000000 149,921,461.50 1.00% 07/04/2026 07/04/2026 A-1+ 0 0 332361627 GBP 0.000000000000 NL 0.00

Commercial Paper XS3325941501 THE STATE OF THE NETHERLANDS Government THE STATE OF THE NETHERLANDS NETHERLANDS 150000000 149,867,188.50 1.00% 10/04/2026 10/04/2026 A-1+ 0 0 332594150 GBP 0.000000000000 NL 0.00

Commercial Paper XS3308591307 TOYOTA FINANCIAL SERVICES (UK) PLC Corporation TOYOTA FINANCIAL SERVICES (UK) PLC JAPAN 50000000 49,501,595.00 0.33% 30/06/2026 30/06/2026 A-1+ P-1 0 330859130 GBP 0.000000000000 JP 0.00

Commercial Paper XS3267131129 TRANSPORT FOR LONDON Agency TRANSPORT FOR LONDON UNITED KINGDOM 40000000 39,584,384.00 0.27% 06/07/2026 06/07/2026 A-1+ P-1 F1+ 326713112 GBP 0.000000000000 GB 0.00

Commercial Paper XS3270884326 TRANSPORT FOR LONDON Agency TRANSPORT FOR LONDON UNITED KINGDOM 30000000 29,677,776.00 0.20% 09/07/2026 09/07/2026 A-1+ P-1 F1+ 327088432 GBP 0.000000000000 GB 0.00

Deposit UNITED KINGDOM Government UNITED KINGDOM UNITED KINGDOM 500000000 500,000,000.00 3.35% 02/04/2026 02/04/2026 A-1+ 0 0 76649275 GBP 3.770000000000 GB 51,643.84

Treasury GB00BSGMJ191 UNITED KINGDOM TREASURY BILL Government UNITED KINGDOM TREASURY BILL UNITED KINGDOM 53700000 53,558,837.20 0.36% 27/04/2026 27/04/2026 A-1+ 0 0 BSGMJ19 GBP 0.000000000000 GB 0.00

Treasury GB00BSGN9349 UNITED KINGDOM TREASURY BILL Government UNITED KINGDOM TREASURY BILL UNITED KINGDOM 100000 98,897.00 0.00% 13/07/2026 13/07/2026 A-1+ 0 0 BSGN934 GBP 0.000000000000 GB 0.00

Treasury GB00BSGP5105 UNITED KINGDOM TREASURY BILL Government UNITED KINGDOM TREASURY BILL UNITED KINGDOM 100000 99,664.93 0.00% 05/05/2026 05/05/2026 A-1+ 0 0 BSGP510 GBP 0.000000000000 GB 0.00

Treasury GB00BSGP6M85 UNITED KINGDOM TREASURY BILL Government UNITED KINGDOM TREASURY BILL UNITED KINGDOM 100000 99,604.68 0.00% 11/05/2026 11/05/2026 A-1+ 0 0 BSGP6M8 GBP 0.000000000000 GB 0.00

Treasury GB00BSGPGK62 UNITED KINGDOM TREASURY BILL Government UNITED KINGDOM TREASURY BILL UNITED KINGDOM 100000 99,278.86 0.00% 08/06/2026 08/06/2026 A-1+ 0 0 BSGPGK6 GBP 0.000000000000 GB 0.00

Treasury GB00BSGQ2B23 UNITED KINGDOM TREASURY BILL Government UNITED KINGDOM TREASURY BILL UNITED KINGDOM 100000 98,422.00 0.00% 24/08/2026 24/08/2026 A-1+ 0 0 BSGQ2B2 GBP 0.000000000000 GB 0.00
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Treasury GB00BSGQ3Y25 UNITED KINGDOM TREASURY BILL Government UNITED KINGDOM TREASURY BILL UNITED KINGDOM 100000 98,329.00 0.00% 01/09/2026 01/09/2026 A-1+ 0 0 BSGQ3Y2 GBP 0.000000000000 GB 0.00

Certificate of Deposit GB00BSGP1898 UNITED OVERSEAS BANK LTD Bank UNITED OVERSEAS BANK LTD SINGAPORE 40000000 40,002,169.20 0.27% 10/04/2026 10/04/2026 A-1+ 0 0 67249474 GBP 4.150000000000 SG 791,342.47

Certificate of Deposit GB00BSGPCV97 UNITED OVERSEAS BANK LTD Bank UNITED OVERSEAS BANK LTD SINGAPORE 25000000 25,003,641.50 0.17% 19/05/2026 19/05/2026 A-1+ 0 0 69015448 GBP 4.000000000000 SG 372,602.74

Commercial Paper XS3084281842 WESTPAC BANKING CORP Bank WESTPAC BANKING CORP AUSTRALIA 50000000 49,710,710.00 0.33% 26/05/2026 26/05/2026 A-1+ P-1 F1 60002898 GBP 0.000000000000 AU 0.00

Commercial Paper XS3148191284 WESTPAC BANKING CORP Bank WESTPAC BANKING CORP AUSTRALIA 50000000 49,295,785.00 0.33% 06/08/2026 06/08/2026 A-1+ P-1 F1 63797335 GBP 0.000000000000 AU 0.00

Commercial Paper XS3229096162 WESTPAC BANKING CORP Bank WESTPAC BANKING CORP AUSTRALIA 100000000 99,596,688.00 0.67% 11/05/2026 11/05/2026 A-1+ P-1 F1 68668048 GBP 0.000000000000 AU 0.00

Commercial Paper XS3253169778 WESTPAC BANKING CORP Bank WESTPAC BANKING CORP AUSTRALIA 100000000 99,231,660.00 0.66% 11/06/2026 11/06/2026 A-1+ P-1 F1 70418110 GBP 0.000000000000 AU 0.00

14,930,547,465.05                100.00%

The reported shareclass for the Net yield is H shareclass.

For Professional Clients only and should not be distributed to or relied upon by Retail Clients.   

The material contained herein is for marketing purposes and is for your information only. This document is not contractually binding nor are we required to provide this to you by any legislative provision. It does not constitute legal, tax or investment advice or a recommendation to any reader of this material to buy or sell investments. You must not, therefore, rely on the content of this document when making any investment decisions. 

This document is not intended for distribution to or use by any person or entity in any jurisdiction or country where such distribution or use would be contrary to law or regulation.  This document is not and should not be construed as an offer to sell or the solicitation of an offer to purchase or subscribe to any investment. Any views expressed were held at the time of preparation and are subject to change without notice. While any forecast, projection or target where provided is 

indicative only and not guaranteed in any way.  HSBC Global Asset Management (UK) Limited accepts no liability for any failure to meet such forecast, projection or target. The Fund is a sub-fund of HSBC Global Liquidity Funds plc, an open-ended Investment company with variable capital and segregated liability between sub-funds, which is incorporated under the laws of Ireland and authorised by the Central Bank of Ireland. The company is constituted as an umbrella fund, 

with segregated liability between sub-funds.  UK based investors in HSBC Global Liquidity Funds plc are advised that they may not be afforded some of the protections conveyed by the provisions of the Financial Services and Markets Act 2000. The Company is recognised in the United Kingdom by the Financial Conduct Authority under section 264 of the Act. The shares in HSBC Global Liquidity Funds plc have not been and will not be publicly offered for sale in the United 

States of America, its territories or possessions and all areas subject to its jurisdiction, or to United States Persons.  All applications are made on the basis of the current HSBC Global Liquidity Funds plc Prospectus, Key Investor Information Document, Supplementary Information Document (SID) and most recent annual and semi-annual reports, which can be obtained upon request free of charge from HSBC Global Asset Management (UK) Limited, 8 Canada Square, Canary 

Wharf, London, E14 5HQ. UK, or the local distributors. Investors and potential investors should read and note the risk warnings in the prospectus and relevant KIID and additionally, in the case of retail clients, the information contained in the supporting SID. It is important to remember that there is no guarantee that a stable net asset value will be maintained.

The Fund is a Money Market Fund (MMF) and therefore: (a) the fund is not a guaranteed investment; (b) the fund is different from an investment in deposits and there is a risk that the principal invested in an MMF may fluctuation; (c) the fund does not rely on external support for guaranteeing the liquidity of the MMF or stabilising the NAV per unit or share; (d) the risk of loss of the principal is borne by the investor. 

The MMF have availed of the derogation provided for under Article 17(7) of the Money Market Fund Regulation and accordingly a Fund may, in accordance with the principle of risk-spreading, invest up to 100% of its assets in different money market instruments issued or guaranteed separately or jointly by the European Union, the national, regional and local administrations or their central banks, the European Central Bank, the European Investment Bank, the European 

Investment Fund, the European Stability Mechanism, the European Financial Stability Facility, a central authority or central bank of a third country, the International Monetary Fund, the International Bank for Reconstruction and Development, the Council of Europe Development Bank, the European Bank for Reconstruction and Development, the Bank for International Settlements, or any other relevant international financial institution or organisation to which one or more member 

states of the European Union belong. Detailed information for article 8 and 9 sustainable investment products, as categorised under the Sustainable Finance Disclosure Regulation (SFDR), including; description of the environmental or social characteristics or the sustainable investment objective; methodologies used to assess, measure and monitor the environmental or social characteristics and the impact of the selected sustainable investments and; objectives and benchmark 

information, can be found at: https://www.assetmanagement.hsbc.co.uk/en/intermediary/investment-expertise/sustainable-investments/sustainable-investment-product-offering.

The value of investments and any income from them can go down as well as up and investors may not get back the amount originally invested.  Where overseas investments are held the rate of currency exchange may also cause the value of such investments to fluctuate. Investments in emerging markets are by their nature higher risk and potentially more volatile than those inherent in some established markets. Stock market investments should be viewed as a medium to long 

term investment and should be held for at least five years. Any performance information shown refers to the past and should not be seen as an indication of future returns.

The value of the underlying assets is strongly affected by interest rate fluctuations and by changes in the credit ratings of the underlying issuer of the assets. The performance of bonds, gilts and other fixed interest securities tends to be less volatile than those of shares of companies (equities). However, there is a risk that both the relative yield and the capital value of these may be reduced if interest rates go up. The level of yields is not guaranteed and may rise or fall in the 

future. To help improve our service and in the interests of security we may record and/or monitor your communication with us. HSBC Global Asset Management (UK) Limited provides information to Institutions, Professional Advisers and their clients on the investment products and services of the HSBC Group. Approved for issue in the UK by HSBC Global Asset Management (UK) Limited, who are authorised and regulated by the Financial Conduct Authority. 

In the US: For institutional investor and financial advisor use only. Not for further distribution. This document is for information only and does not constitute investment advice, a solicitation or a recommendation to buy, sell or subscribe to any investment. It is not intended to provide and should not be relied upon for accounting, legal or tax advice.This document is not intended for distribution to or use by any person or entity in any jurisdiction or country where such distribution or 

use would be contrary to law or regulation. No HSBC entity makes any representation that the contents of the material are appropriate for use in all locations, or that the transactions, securities, products, instruments or services discussed are available or appropriate for sale or use by all investors or counterparties. The information here is qualified in its entirety by the information in the Fund Offering Memorandum. Shares of the Fund have not been and will not be offered or sold 

in the US, including its territories and possessions and all areas subject to its jurisdictions, directly or indirectly, to or for the benefit of a US Person, except in a transaction exempt from the registration requirement of the Securities Act of 1933.  

NOT FDIC INSURED - NO BANK GUARANTEE - MAY LOSE VALUE

HSBC Asset Management is the brand name for the asset management business of HSBC Group, which includes the investment activities provided through our local regulated entity, HSBC Global Asset Management (UK) Limited. www.assetmanagement.hsbc.com/uk. Copyright © HSBC Global Asset Management (UK) Limited 2024. All rights reserved.  

Source: BNY Mellon/Bloomberg. The above reflects the portfolio holdings of HSBC Sterling Liquidity fund as at 01 April 2026.

This report is trade date and not settlement date, unsettled trades may not be taken into account.  The value of each security is calculated in accordance with the methods set out in the fund prospectus.   On occasion a negative figure may show in the 2d – 1-week bucket in USD reflecting the cash payment for future settled trades

This information is confidential and may not be reproduced or further distributed to any person or entity, whether in whole or in part, for any purpose without prior permission from HSBC Global Asset Management (UK) Limited. The material contained in this document is for information only and does not constitute investment advice or a recommendation to any reader of this material to buy or sell investments. HSBC Sterling Liquidity Fund is a sub-fund of 

HSBC Global Liquidity Funds plc, an open-ended investment company with variable capital and segregated liability between sub-funds, which is incorporated under the laws of Ireland and authorised by the Central Bank of Ireland. The company is constituted as an umbrella fund, with segregated liability between sub-funds.

Key risks 

• The Fund's unit value can go up as well as down, and any capital invested in the Fund may be at risk.

• Investing in assets denominated in a currency other than that of the investor’s own currency exposes the value of the investment to exchange rate fluctuations.

• Where overseas investments are held the rate of currency exchange may cause the value of such investments to go down as well as up.

• The Fund's objective may not be achieved in adverse market conditions. During times of very low interest rates, the interest received by the Fund could be less than the costs of operating the Fund.

• Derivatives may be used by the Fund, and these can behave unexpectedly. The pricing and volatility of many derivatives may diverge from strictly reflecting the pricing or volatility of their underlying reference(s), instrument or asset.

• Investment Leverage occurs when the economic exposure is greater than the amount invested, such as when derivatives are used. A Fund that employs leverage may experience greater gains and/or losses due to the amplification effect from a movement in the price of the reference source.

• Further information on the Fund's potential risks can be found in the Key Investor Information Document and Prospectus.
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