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Securities Lending Report
HSBC CNTL EURPE / HSBC GBL FD ICAV - MULTI FACTOR WRLDWD EQ FD - 305389
Report as at 30/06/2025

Summary of policy

% limit on maximum percentage of book on loan

30%

Revenue Split

75/25*

Name of the Fund

HSBC CNTL EURPE / HSBC GBL FD ICAV - MULTI FACTOR WRLDWD EQ FD - 305389

Replication Mode

Physical replication

ISIN Code

IEOOBFZN8B54

Total net assets (AuM)

2,809,445,390

Reference currency of the fund

usSD

* The sub-fund will receive 75% of the gross revenue generated and the remaining 25% will be split between the Securities Lending Agent and the Management Company

Securities lending data - as at 30/06/2025

Currently on loan in USD (base currency)

234,609,629.20

Current percentage on loan (in % of the fund AuM)

8.35%

Collateral value (cash and securities) in USD (base currency)

258,431,425.55

Collateral value (cash and securities) in % of loan

110%

Securities lending statistics

12-month average on loan in USD (base currency)

338,029,382.89

12-month average on loan as a % of the fund AuM

14.12%

12-month maximum on loan in USD

445,775,556.13

12-month maximum on loan as a % of the fund AuM 19.85%
Gross Return for the fund over the last 12 months in (base currency fund) 657,385.08
Gross Return for the fund over the last 12 months in % of the fund AuM 0.0275%

Collateral data - as at 30/06/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight

ATOO00A2NW83 ATGV 02/20/31 AUSTRIA GOV AT EUR AA1 1,123,846.20 1,316,882.75 0.51%
AU000000TLX2 TELIX PHARMS ODSH TELIX PHARMS COM AU AUD AAA 286,007.03 186,703.29 0.07%
AU0000364754 SGH ODSH SGH COM AU AUD AAA 54.06 35.29 0.00%
BE0003565737 KBC GROEP ODSH KBC GROEP COM BE EUR AA3 3,779,455.67 4,428,630.86 1.71%
BE0974293251 ABIODSHABI COM BE EUR AA3 3,575,310.95 4,189,421.39 1.62%
CA0636711016 BMO ODSH BMO COM CA CAD AAA 2,531,751.67 1,853,590.63 0.72%
CA0641491075 BANK NOVA ODSH BANK NOVA COM CA CAD AAA 3,082,837.72 2,257,061.45 0.87%
CA7800871021 RBC ODSH RBC COM CA CAD AAA 1,688,860.79 1,236,478.51 0.48%
CA8672241079 SUNCOR ENERGY ODSH SUNCOR ENERGY COM CA CAD AAA 483,929.82 354,303.23 0.14%
CA8911605092 TD ODSH TD COM CA CAD AAA 3,082,850.53 2,257,070.84 0.87%




Collateral data - as at 30/06/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight

CA8911605092 TD ODSH TD COM CA CAD AAA 874,745.95 640,434.41 0.25%
CHO0011075394 ZURICH INS GROUP ODSH ZURICH INS GROUP COM CH CHF 1,253,086.40 1,567,272.16 0.61%
CHO0012005267 NOVARTIS ODSH NOVARTIS COM CH CHF 1,230,623.10 1,5639,176.64 0.60%
CHO0025751329 LOGITECH INTL ODSH LOGITECH INTL COM CH CHF 1,031,612.80 1,290,268.59 0.50%
CHO0030170408 GEBERIT ODSH GEBERIT COM CH CHF 16,338.00 20,434.42 0.01%
CHO0038863350 NESTLE ODSH NESTLE COM CH CHF 1,228,043.51 1,535,950.28 0.59%
CHO0418792922 SIKA ODSH SIKA COM CH CHF 947,988.90 1,185,677.71 0.46%
DE0001102432 DEGV 1.250 08/15/48 GERMANY GOV DE EUR AAA 2,163,026.65 2,534,557.19 0.98%
DE0001102473 DEGV 08/15/29 GERMANY GOV DE EUR AAA 3,487,288.71 4,086,280.08 1.58%
DE0001135325 DEGV 4.250 07/04/39 GERMANY GOV DE EUR AAA 5,987,307.68 7,015,712.81 2.71%
DE0001135432 DEGV 3.250 07/04/42 GERMANY GOV DE EUR AAA 3,275,120.01 3,837,668.39 1.48%
DE0007030009 RHEINMETALL ODSH RHEINMETALL COM DE EUR AAA 2,479,069.50 2,904,884.90 1.12%
DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 3,346,122.48 3,920,866.54 1.52%
DE0007236101 SIEMENS ODSH SIEMENS COM DE EUR AAA 1,654,476.75 1,938,656.63 0.75%
DE0008404005 ALLIANZ ODSH ALLIANZ COM DE EUR AAA 2,479,761.19 2,905,695.40 1.12%
ES0177542018 ORD EURO0.5 (CREST LINE) INTERNATIONAL CONSOLIDATED AIRLINES CST GB GBP AA3 739,290.59 1,013,974.01 0.39%
FR0000120172 CARREFOUR ODSH CARREFOUR COM FR EUR AA2 1,361.07 1,594.85 0.00%
FR0000120578 SANOFI FR ODSH SANOFI FR COM FR EUR AA2 2,479,896.87 2,905,854.38 1.12%
FR0000121014 LVMH ODSH LVMH COM FR EUR AA2 11,290,909.00 13,230,282.98 5.12%
FR0000131104 BNP ODSH BNP COM FR EUR AA2 76.89 90.10 0.00%
FR0000131104 BNP ODSH BNP COM FR EUR AA2 17,533.84 20,545.53 0.01%
FR0000571150 FRGV 6.000 10/25/25 FRANCE GOV FR EUR AA2 912,068.27 1,068,728.95 0.41%
FR0010070060 FRGV 4.750 04/25/35 FRANCE GOV FR EUR AA2 170.24 199.48 0.00%
FR0013257524 FRGV 2.000 05/25/48 FRANCE GOV FR EUR AA2 455.61 533.86 0.00%
FR0013313582 FRGV 1.250 05/25/34 FRANCE GOV FR EUR AA2 11,914,761.73 13,961,291.29 5.40%
FR0013407236 FRGV 0.500 05/25/29 FRANCE GOV FR EUR AA2 2,982,548.18 3,494,843.19 1.35%
GB0002374006 ORD 28 101/108P DIAGEO CST GB GBP AA3 3,609,305.36 4,950,342.77 1.92%
GB0002634946 ORD 2.5P BAE SYSTEMS CST GB GBP AA3 162,440.88 222,795.79 0.09%
GB0033195214 ORD 15 5/7P KINGFISHER CST GB GBP AA3 5,161.95 7,079.87 0.00%
GB00B06YGNO05 UKT 4 1/4 12/07/55 UK TREASURY GIL GB GBP AA3 209,780.03 287,723.80 0.11%
GB00OB1L6W962 UKTI 1 1/8 11/22/37 UK TREASURY GIL GB GBP AA3 321,353.93 440,752.98 0.17%
GB00B8C3BL03 SAGE GROUP ODSH SAGE GROUP CST GB GBP AA3 401,935.71 551,274.92 0.21%
GB0O0OBMBL1D50 UKT 1/2 10/22/61 UK TREASURY GIL GB GBP AA3 40,614.68 55,705.06 0.02%
GBOOBMF9LJ15 UKTI 0 3/4 11/22/33 UK Treasury GIL GB GBP AA3 960,623.59 1,317,543.28 0.51%
GBOOBSQNRDO1 UKT 4 3/8 03/07/30 Corp UK TREASURY GIL GB GBP AA3 234,902.35 322,180.32 0.12%
GBOOBVYVFW23 AUTO TRADER ODSH AUTO TRADER CST GB GBP AA3 3,054,543.73 4,189,459.45 1.62%
GB0OOBYT1DJ19 INTERMEDIATE CAP ODSH INTERMEDIATE CAP CST GB GBP AA3 14,969.28 20,531.12 0.01%
IEO00S9YS762 LINDE ODSH LINDE COM us uUsD AAA 1,853,304.84 1,853,304.84 0.72%
IEOOB4BNMY34 ACCENTURE ODSH ACCENTURE COM us uUsD AAA 405.24 405.24 0.00%




Collateral data - as at 30/06/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight

IEOOBTN1Y115 MEDTRONIC ODSH MEDTRONIC COM us usD AAA 117.98 117.98 0.00%
IT0O000062072 GENERALI ODSH GENERALI COM IT EUR 30,491.90 35,729.32 0.01%
IT0O001250932 HERA ODSH HERA COM IT EUR 16.26 19.05 0.00%
ITO001347308 BUZZI ODSH BUZzZI COM IT EUR 17,535.52 20,547.49 0.01%
ITO004764699 BRUNELLO ODSH BRUNELLO COM IT EUR 31,677.79 37,118.90 0.01%
JEOOBJ1F3079 AMCR ODSH AMCR COM us usD AAA 1,921,285.51 1,921,285.51 0.74%
JP1051711Q82 JPGV 0.400 06/20/29 JAPAN GOV JP JPY A1l 336,333,341.39 2,321,381.64 0.90%
JP1103431G66 JPGV 0.100 06/20/26 JAPAN GOV JP JPY A1l 3,683,756.13 25,425.38 0.01%
JP1120251L52 JPGV 0.200 03/10/30 JAPAN GOV JP JPY A1l 88,758,541.76 612,613.81 0.24%
JP1120261M59 JPGV 0.005 03/10/31 JAPAN GOV JP JPY A1l 53,679,470.90 370,497.13 0.14%
JP1120281P52 JPGV 0.005 03/10/33 JAPAN GOV JP JPY A1l 109,626.21 756.64 0.00%
JP12009817B7 JPGV 2.100 09/20/27 JAPAN GOV JP JPY A1l 3,781,383.81 26,099.21 0.01%
JP1201001839 JPGV 2.200 03/20/28 JAPAN GOV JP JPY A1l 3,917,073.73 27,035.75 0.01%
JP1201011853 JPGV 2.400 03/20/28 JAPAN GOV JP JPY A1l 105,047.77 725.04 0.00%
JP1201161A37 JPGV 2.200 03/20/30 JAPAN GOV JP JPY A1l 265,652.83 1,833.54 0.00%
JP1201511EC7 JPGV 1.200 12/20/34 JAPAN GOV JP JPY A1l 190,290,489.08 1,313,390.00 0.51%
JP1201521F37 JPGV 1.200 03/20/35 JAPAN GOV JP JPY A1l 3,885,203.50 26,815.78 0.01%
JP1201641J38 JPGV 0.500 03/20/38 JAPAN GOV JP JPY A1l 1,156,511.08 7,982.27 0.00%
JP1201831P14 JPGV 1.400 12/20/42 JAPAN GOV JP JPY A1l 44,170.81 304.87 0.00%
JP1300051156 JPGV 2.200 05/20/31 JAPAN GOV JP JPY A1l 168,368,645.66 1,162,084.85 0.45%
JP13000812B5 JPGV 1.800 11/22/32 JAPAN GOV JP JPY A1l 39,891,414.36 275,331.60 0.11%
JP1300111372 JPGV 1.700 06/20/33 JAPAN GOV JP JPY A1l 336,351,841.94 2,321,509.33 0.90%
JP1300331A99 JPGV 2.000 09/20/40 JAPAN GOV JP JPY A1l 336,333,138.70 2,321,380.24 0.90%
JP1300341B39 JPGV 2.200 03/20/41 JAPAN GOV JP JPY A1l 190,151,891.92 1,312,433.40 0.51%
JP1300711M79 JPGV 0.700 06/20/51 JAPAN GOV JP JPY A1l 63,052.90 435.19 0.00%
JP1742881R22 JPGV 02/20/26 JAPAN GOV JP JPY A1l 1,345,902.29 9,289.45 0.00%
JP1743021R47 JPGV 07/28/25 JAPAN GOV JP JPY A1l 49,983.29 344.99 0.00%
JP3116000005 ASAHI GROUP ODSH ASAHI GROUP COM JP JPY A1l 192,749.53 1,330.36 0.00%
JP3119600009 AJINOMOTO ODSH AJINOMOTO COM JP JPY A1l 4,299,898.06 29,678.01 0.01%
JP3134800006 IHI ODSH IHI COM JP JPY A1l 26,587,998.77 183,511.07 0.07%
JP3143600009 ITOCHU ODSH ITOCHU COM JP JPY A1l 20,401,199.33 140,809.62 0.05%
JP3164720009 RENESAS ODSH RENESAS COM JP JPY A1l 357,799.89 2,469.54 0.00%
JP3188220002 OTSUKA HOLDINGS ODSH OTSUKA HOLDINGS COM JP JPY A1l 3,575,499.08 24,678.19 0.01%
JP3205800000 KAO ODSH KAO COM JP JPY A1l 3,228,499.46 22,283.19 0.01%
JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1l 138,941,698.33 958,979.28 0.37%
JP3249600002 KYOCERA ODSH KYOCERA COM JP JPY A1l 144,227,198.93 995,459.95 0.39%
JP3256000005 KYOWA KIRIN ODSH KYOWA KIRIN COM JP JPY A1l 246,548.18 1,701.68 0.00%
JP3258000003 KIRIN HOLDINGS ODSH KIRIN HOLDINGS COM JP JPY A1l 201,948.14 1,393.85 0.00%
JP3266400005 KUBOTA ODSH KUBOTA COM JP JPY A1l 162,198.78 1,119.50 0.00%




Collateral data - as at 30/06/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight

JP3269600007 KURARAY ODSH KURARAY COM JP JPY A1l 183,499.25 1,266.52 0.00%
JP3289800009 KOBE STEEL ODSH KOBE STEEL COM JP JPY A1l 37,005,950.12 255,416.05 0.10%
JP3381000003 NIPPON STEEL ODSH NIPPON STEEL COM JP JPY A1l 273,299.46 1,886.32 0.00%
JP3407400005 SUMITOMO EI ODSH SUMITOMO EI COM JP JPY A1l 309,499.74 2,136.18 0.00%
JP3475350009 DAIICHI SANKYO ODSH DAIICHI SANKYO COM JP JPY A1l 137,964,998.31 952,238.07 0.37%
JP3481800005 DAIKIN IND ODSH DAIKIN IND COM JP JPY A1l 37,012,088.49 255,458.42 0.10%
JP3493800001 DAI NIPPONPRINTG ODSH DAI NIPPONPRINTG COM JP JPY A1l 50,652.96 349.61 0.00%
JP3519400000 CHUGAI PHARM ODSH CHUGAI PHARM COM JP JPY A1l 18,812,498.65 129,844.36 0.05%
JP3571400005 TOKYO ELECTRON ODSH TOKYO ELECTRON COM JP JPY A1l 36,983,429.52 255,260.61 0.10%
JP3705200008 JAPAN AIRLINES ODSH JAPAN AIRLINES COM JP JPY A1l 90,304,049.32 623,280.94 0.24%
JP3735400008 NTT ODSH NTT COM JP JPY A1l 37,009,489.27 255,440.48 0.10%
JP3762600009 NOMURA HLDGS ODSH NOMURA HLDGS COM JP JPY A1l 666,399.45 4,599.51 0.00%
JP3778630008 BANDAI NAMCO HD ODSH BANDAI NAMCO HD COM JP JPY A1l 36,928,321.32 254,880.25 0.10%
JP3788600009 HITACHI ODSH HITACHI COM JP JPY A1l 26,911,998.89 185,747.33 0.07%
JP3789000001 KANADEVIA ODSH KANADEVIA COM JP JPY A1l 134,257,499.47 926,648.82 0.36%
JP3814000000 FUJIFILM ODSH FUJIFILM COM JP JPY A1l 36,939,429.60 254,956.92 0.10%
JP3818000006 FUJITSU ODSH FUJITSU COM JP JPY A1l 27,065,499.82 186,806.80 0.07%
JP3837800006 HOYA ODSH HOYA COM JP JPY A1l 25,732,498.24 177,606.38 0.07%
JP3837800006 HOYA ODSH HOYA COM JP JPY A1l 36,998,110.73 255,361.94 0.10%
JP3854600008 HONDA ODSH HONDA COM JP JPY A1l 40,998,299.84 282,971.35 0.11%
JP3866800000 PANASONIC HD ODSH PANASONIC HD COM JP JPY A1l 2,644,937.18 18,255.43 0.01%
JP3898400001 MITSUBISHI ODSH MITSUBISHI COM JP JPY A1l 40,720,799.50 281,056.04 0.11%
JP3899600005 MITSUBISHI EST ODSH MITSUBISHI EST COM JP JPY A1l 270,298.84 1,865.61 0.00%
JP3900000005 MHI ODSH MHI COM JP JPY A1l 51,261,999.11 353,811.68 0.14%
JP3902400005 MITSUBISHI ELEC ODSH MITSUBISHI ELEC COM JP JPY A1l 51,331,498.39 354,291.36 0.14%
JP3902900004 MUFG ODSH MUFG COM JP JPY A1l 26,770,498.47 184,770.69 0.07%
JP3906000009 MINEBEA MITSUMI ODSH MINEBEA MITSUMI COM JP JPY A1l 42,720.18 294.86 0.00%
KYG017191142 ALIBABA ODSH ALIBABA COM HK HKD 7,215,397.20 919,164.64 0.36%
KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 12,511,118.87 1,593,783.10 0.62%
KYG9830T1067 XIAOMI ODSH XIAOMI COM HK HKD 315,906.36 40,243.10 0.02%
LU2598331598 TENARIS ODSH TENARIS COM IT EUR 29,899.92 35,035.65 0.01%
NLO0000395903 WOLTERS KLUWER ODSH WOLTERS KLUWER COM NL EUR AAA 2,479,904.09 2,905,862.84 1.12%
NL0009446418 NLGV 3.750 01/15/42 NETHERLANDS GOV NL EUR AAA 11,917,953.04 13,965,030.75 5.40%
NL0010071189 NLGV 2.500 01/15/33 NETHERLANDS GOV NL EUR AAA 2,994,788.89 3,509,186.41 1.36%
NL0010273215 ASML HOLDING ODSH ASML HOLDING COM NL EUR AAA 3,574,934.99 4,188,980.85 1.62%
NL0012818504 NLGV 0.750 07/15/28 NETHERLANDS GOV NL EUR AAA 0.96 1.12 0.00%
SE0000108656 ERICSSON ODSH ERICSSON COM SE SEK AAA 195,018.07 20,556.02 0.01%
SE0000112724 CELLULOSA SCA ODSH CELLULOSA SCA COM SE SEK AAA 194,980.20 20,552.03 0.01%
SE0000695876 ALFA LAVAL AB ODSH ALFA LAVAL AB COM SE SEK AAA 5,389,014.17 568,033.01 0.22%




Collateral data - as at 30/06/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight

US02079K3059 ALPHABET ODSH ALPHABET COM us usD AAA 6,109,832.18 6,109,832.18 2.36%
US02079K3059 ALPHABET ODSH ALPHABET COM us usD AAA 1,917,275.89 1,917,275.89 0.74%
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us usD AAA 4,854,318.69 4,854,318.69 1.88%
US0311001004 AMETEK ODSH AMETEK COM us usD AAA 1,601,481.62 1,601,481.62 0.62%
US0378331005 APPLE ODSH APPLE COM us usD AAA 9,043,774.05 9,043,774.05 3.50%
US0404132054 ARISTA NETWORKS ODSH ARISTA NETWORKS COM us usD AAA 1,920,861.93 1,920,861.93 0.74%
US0530151036 ADP ODSH ADP COM us usD AAA 2,597,531.99 2,597,531.99 1.01%
US0605051046 BOFAML ODSH BOFAML COM us usD AAA 1,853,559.44 1,853,559.44 0.72%
US0758871091 BD ODSH BD COM us usD AAA 2,597,584.58 2,597,584.58 1.01%
US0970231058 BOEING ODSH BOEING COM us usD AAA 1,920,674.52 1,920,674.52 0.74%
US1011371077 BOSTON ODSH BOSTON COM us usD AAA 2,257,051.10 2,257,051.10 0.87%
US11135F1012 BROADCOM ODSH BROADCOM COM us usD AAA 2,107,663.74 2,107,663.74 0.82%
US1152361010 BROWN & BROWN ODSH BROWN & BROWN COM us uUsD AAA 1,853,545.70 1,853,545.70 0.72%
US12541W2098 CH ROBINSON ODSH CH ROBINSON COM us uUsD AAA 2,256,914.33 2,256,914.33 0.87%
US1713401024 CHURCH & DWIGHT ODSH CHURCH & DWIGHT COM us uUsD AAA 130.00 130.00 0.00%
US2358511028 DANAHER ODSH DANAHER COM us uUsD AAA 60,435.20 60,435.20 0.02%
US25809K1051 DOORDASH ODSH DOORDASH COM us uUsD AAA 1,393,199.20 1,393,199.20 0.54%
US30303M1027 META PLATFORMS ODSH META PLATFORMS COM us uUsD AAA 567,829.61 567,829.61 0.22%
US3167731005 FIFTH THIRD ODSH FIFTH THIRD COM us uUsD AAA 83.02 83.02 0.00%
US3802371076 GODADDY ODSH GODADDY COM us uUsD AAA 533,712.99 533,712.99 0.21%
US4592001014 IBM ODSH IBM COM us uUsD AAA 59,388.49 59,388.49 0.02%
US46625H1005 JP MORGAN ODSH JP MORGAN COM us uUsD AAA 2,421,772.84 2,421,772.84 0.94%
US5949181045 MICROSOFT ODSH MICROSOFT COM us usD AAA 567,851.30 567,851.30 0.22%
US65473P1057 NISOURCE ODSH NISOURCE COM us usD AAA 1,921,251.63 1,921,251.63 0.74%
US67066G1040 NVIDIA ODSH NVIDIA COM us usD AAA 9,209,918.24 9,209,918.24 3.56%
US78409V1044 S&P GLOBAL ODSH S&P GLOBAL COM us usD AAA 5,680.52 5,680.52 0.00%
US8740541094 TAKE-TWO ODSH TAKE-TWO COM us usD AAA 1,505,378.39 1,505,378.39 0.58%
US88160R1014 TESLA ODSH TESLA COM us usD AAA 20,064.99 20,064.99 0.01%
US9029733048 US BANCORP ODSH US BANCORP COM us usD AAA 40,451.84 40,451.84 0.02%
US9078181081 UNION PACIFIC ODSH UNION PACIFIC COM us usD AAA 36,099.95 36,099.95 0.01%
US912810FH69 UST 3.875 04/15/29 US TREASURY GOV us usD AAA 1,308,660.55 1,308,660.55 0.51%
US912810QH41 UST 4.375 05/15/40 US TREASURY GOV us usD AAA 992,437.94 992,437.94 0.38%
US912810RG58 UST 3.375 05/15/44 US TREASURY GOV us usD AAA 253,665.48 253,665.48 0.10%
US912810RK60 UST 2.500 02/15/45 US TREASURY GOV us usD AAA 70.80 70.80 0.00%
US912810SA79 UST 3.000 02/15/48 US TREASURY GOV us usD AAA 329,248.68 329,248.68 0.13%
US912810TF57 UST 2.375 02/15/42 US TREASURY GOV us usD AAA 1,199,774.64 1,199,774.64 0.46%
US9128283W81 UST 2.750 02/15/28 US TREASURY GOV us uUsD AAA 1,061,030.20 1,061,030.20 0.41%
US912828YB05 UST 1.625 08/15/29 US TREASURY GOV us uUsD AAA 2,321,534.97 2,321,534.97 0.90%
US91282CAY75 UST 0.625 11/30/27 US TREASURY GOV us uUsD AAA 24,533.38 24,533.38 0.01%




Collateral data - as at 30/06/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
US91282CDC29 UST 0.125 10/15/26 US TREASURY GOV us UsD AAA 3,494,911.58 3,494,911.58 1.35%
US91282CGJ45 UST 3.500 01/31/30 US TREASURY GOV us uUsD AAA 8,006,946.45 8,006,946.45 3.10%
US91282CKP58 UST 4.625 04/30/29 US TREASURY GOV us uUsD AAA 13,979,292.02 13,979,292.02 5.41%
US91282CKT70 UST 4.500 05/31/29 US TREASURY GOV us uUsD AAA 2,319,691.35 2,319,691.35 0.90%
US91282CMT52 UST 4.125 03/31/32 US TREASURY GOV us uUsD AAA 2,337,075.61 2,337,075.61 0.90%
US91324P1021 UNITEDHEALTH ODSH UNITEDHEALTH COM us uUsD AAA 1,919,690.07 1,919,690.07 0.74%
US92343V1044 VERIZON ODSH VERIZON COM us uUsD AAA 133,488.04 133,488.04 0.05%
US92345Y1064 VERISK ANALYTICS ODSH VERISK ANALYTICS COM us uUsD AAA 846.69 846.69 0.00%
US9497461015 WELLS FARGO ODSH WELLS FARGO COM us uUsD AAA 1,853,622.00 1,853,622.00 0.72%
Total: 258,431,425.55 100.00%
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Counterparts

Number of counterparties with exposure exceeding 3% of the Fund's NAV

No. | Major Name

Market Value

Top 5 borrowers in last Month

No. | Counterparty

Market Value

1 | MERRILL LYNCH INTERNATIONAL (PARENT)

101,252,018.75

2 | HSBC BANK PLC (PARENT) 21,360,649.03
3 | BARCLAYS CAPITAL SECURITIES LIMITED (PARENT) 20,278,813.69
4 | RBC DOMINION SECURITIES INC (PARENT) 19,076,563.81
5 | GOLDMAN SACHS INTERNATIONAL (PARENT) 18,653,908.49
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