
Securities Lending Report

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

Report as at 24/07/2025

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 IE00BFZN8B54

Total net assets (AuM) 2,922,441,405

Reference currency of the fund USD

Securities lending data - as at 24/07/2025

Currently on loan in USD (base currency) 352,785,901.48

Current percentage on loan (in % of the fund AuM) 12.07%

Collateral value (cash and securities) in  USD (base currency) 401,083,282.97

Collateral value (cash and securities) in % of loan 114%

Collateral data - as at 24/07/2025

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

AT0000383864 ATGV 6.250 07/15/27 AUSTRIA GOV AT EUR AA1 977.32 1,146.80 0.00%

AT0000A2NW83 ATGV 02/20/31 AUSTRIA GOV AT EUR AA1 400,429.40 469,867.42 0.12%

AT0000A324S8 ATGV 2.900 02/20/33 AUSTRIA GOV AT EUR AA1 672,967.48 789,666.03 0.20%

AU000000TWE9 TREASURY WINE ODSH TREASURY WINE COM AU AUD AAA 8.07 5.32 0.00%

BE0000350596 BEGV 0.400 06/22/40 BELGIUM GOV BE EUR AA3 507.84 595.90 0.00%

BE0000354630 BEGV 0.350 06/22/32 BELGIUM GOV BE EUR AA3 43,295.26 50,803.04 0.01%

BE0003739530 UCB SA ODSH UCB SA COM BE EUR AA3 5,444,699.89 6,388,859.34 1.59%

CA0636711016 BMO ODSH BMO COM CA CAD AAA 6,253,053.79 4,592,300.68 1.14%

CA0641491075 BANK NOVA ODSH BANK NOVA COM CA CAD AAA 8,986,578.24 6,599,826.38 1.65%

CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 2,733,491.98 2,007,501.86 0.50%

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 14.11%

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) 702,087.58

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0293%

* 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



Collateral data - as at 24/07/2025

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

CA6330671034 NATL BK CANADA ODSH NATL BK CANADA COM CA CAD AAA 2,733,564.53 2,007,555.14 0.50%

CA8667961053 SUN LIFE ODSH SUN LIFE COM CA CAD AAA 510.65 375.03 0.00%

CA8672241079 SUNCOR ENERGY ODSH SUNCOR ENERGY COM CA CAD AAA 848,305.14 623,003.16 0.16%

CA87807B1076 TC ENERGY ODSH TC ENERGY COM CA CAD AAA 6,253,065.17 4,592,309.04 1.14%

CA8911605092 TD ODSH TD COM CA CAD AAA 6,253,040.04 4,592,290.58 1.14%

CA8911605092 TD ODSH TD COM CA CAD AAA 138.91 102.02 0.00%

CH0012005267 NOVARTIS ODSH NOVARTIS COM CH CHF 2,163,643.19 2,725,507.06 0.68%

CH0012549785 SONOVA HLDG ODSH SONOVA HLDG COM CH CHF 2,163,637.99 2,725,500.51 0.68%

CH0025751329 LOGITECH INTL ODSH LOGITECH INTL COM CH CHF 2,163,722.86 2,725,607.41 0.68%

CH0210483332 CMPNE FINANCIERE ODSH CMPNE FINANCIERE COM CH CHF 531,937.49 670,073.23 0.17%

CH0418792922 SIKA ODSH SIKA COM CH CHF 3,479,024.69 4,382,472.30 1.09%

CNE1000001Z5 BANK OF CHINA ODSH BANK OF CHINA COM CN HKD 886,581.71 112,940.27 0.03%

CNE1000002L3 CHINA LIFE INS ODSH CHINA LIFE INS COM CN HKD 1,267,334.30 161,443.75 0.04%

DE0001102481 DEGV 08/15/50 GERMANY GOV DE EUR AAA 127.86 150.03 0.00%

DE0007030009 RHEINMETALL ODSH RHEINMETALL COM DE EUR AAA 5,443,490.50 6,387,440.22 1.59%

DE0007037129 RWE ODSH RWE COM DE EUR AAA 8,926,794.23 10,474,779.83 2.61%

DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 5,444,588.59 6,388,728.74 1.59%

DE0008404005 ALLIANZ ODSH ALLIANZ COM DE EUR AAA 5,444,800.19 6,388,977.03 1.59%

DE0008430026 MUNICH RE GROUP ODSH MUNICH RE GROUP COM DE EUR AAA 5,444,755.19 6,388,924.22 1.59%

DE000BU22080 DEGV 2.200 03/11/27 GERMANY GOV DE EUR AAA 781,481.00 916,996.77 0.23%

DE000BU27006 DEGV 2.400 11/15/30 GERMANY GOV DE EUR AAA 292,726.92 343,488.37 0.09%

FR0000120404 ACCOR ODSH ACCOR COM FR EUR AA2 467,950.64 549,097.45 0.14%

FR0000120644 DANONE ODSH DANONE COM FR EUR AA2 468,038.10 549,200.07 0.14%

FR0000186413 FRGV 3.400 07/25/29 FRANCE GOV FR EUR AA2 43,295.26 50,803.04 0.01%

FR0006174348 BUREAU VERITAS ODSH BUREAU VERITAS COM FR EUR AA2 468,028.63 549,188.97 0.14%

FR0010870956 FRGV 4.000 04/25/60 FRANCE GOV FR EUR AA2 10,823.07 12,699.88 0.00%

FR0013250560 FRGV 1.000 05/25/27 FRANCE GOV FR EUR AA2 618,480.36 725,730.36 0.18%

FR001400FTH3 FRGV 3.000 05/25/54 FRANCE GOV FR EUR AA2 2,476,953.95 2,906,479.81 0.72%

GB0000536739 ORD GBP0.10 ASHTEAD GROUP CST GB GBP AA3 5,712,706.26 7,746,715.32 1.93%

GB0002374006 ORD 28 101/108P DIAGEO CST GB GBP AA3 5,712,700.50 7,746,707.51 1.93%

GB0007980591 ORD USD0.25 BP PLC CST GB GBP AA3 5,960,121.86 8,082,223.25 2.02%

GB0007980591 ORD USD0.25 BP PLC CST GB GBP AA3 8.09 10.97 0.00%

GB0008706128 ORD GBP0.25 LLOYDS BANKING GROUP CST GB GBP AA3 5,712,708.49 7,746,718.35 1.93%

GB0009895292 ORD USD0.25 ASTRAZENECA CST GB GBP AA3 2,918,591.82 3,957,756.44 0.99%

GB0030913577 ORD GBP0.05 BT GROUP PLC CST GB GBP AA3 7.97 10.81 0.00%

GB00B1L6W962 UKTI 1 1/8 11/22/37 UK TREASURY GIL GB GBP AA3 2,429,630.65 3,294,700.64 0.82%

GB00B3D4VD98 UKTI 1 1/4 11/22/32 UK TREASURY GIL GB GBP AA3 6,036,071.71 8,185,215.04 2.04%

GB00B3LZBF68 UKTI 0 5/8 03/22/40 UK TREASURY GIL GB GBP AA3 1,509,017.99 2,046,303.85 0.51%

GB00BM8Z2T38 UKT 1 01/31/32 UK Treasury GIL GB GBP AA3 1,444,280.90 1,958,517.11 0.49%



Collateral data - as at 24/07/2025

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

GB00BM8Z2V59 UKT 1 1/2 07/31/53 UK Treasury GIL GB GBP AA3 743,735.96 1,008,543.15 0.25%

GB00BMF9LJ15 UKTI 0 3/4 11/22/33 UK Treasury GIL GB GBP AA3 2,430,664.37 3,296,102.42 0.82%

GB00BPSNBG80 UKTI 1 1/4 11/22/2054 UK Treasury GIL GB GBP AA3 1,234,898.57 1,674,584.21 0.42%

GB00BYZW3J87 UKTI 0 1/8 11/22/36 UK TREASURY GIL GB GBP AA3 2,430,650.06 3,296,083.01 0.82%

GB00BZ1NTB69 UKTI 0 1/8 08/10/28 UK TREASURY GIL GB GBP AA3 37,463.99 50,803.04 0.01%

GB00BZB26Y51 UKT 1T 09/07/37 UK TREASURY GIL GB GBP AA3 0.00 0.00 0.00%

IE000S9YS762 LINDE ODSH LINDE COM US USD AAA 2,007,327.28 2,007,327.28 0.50%

IE00BTN1Y115 MEDTRONIC ODSH MEDTRONIC COM US USD AAA 2,007,474.17 2,007,474.17 0.50%

IE00BY7QL619 JOHNSON CNTRLS ODSH JOHNSON CNTRLS COM US USD AAA 102,747.15 102,747.15 0.03%

IT0000062072 GENERALI ODSH GENERALI COM IT EUR 11,552,054.03 13,555,283.06 3.38%

IT0001347308 BUZZI ODSH BUZZI COM IT EUR 11,552,031.16 13,555,256.22 3.38%

IT0001347308 BUZZI ODSH BUZZI COM IT EUR 467,489.28 548,556.09 0.14%

IT0003242622 TERNA ODSH TERNA COM IT EUR 468,024.32 549,183.91 0.14%

IT0003261697 AZIMUT ODSH AZIMUT COM IT EUR 1,984,956.78 2,329,165.96 0.58%

IT0003492391 DIASORIN ODSH DIASORIN COM IT EUR 215,863.27 253,295.89 0.06%

IT0003856405 LEONARDO ODSH LEONARDO COM IT EUR 9,670,890.24 11,347,908.72 2.83%

IT0004176001 PRYSMIAN ODSH PRYSMIAN COM IT EUR 11,552,116.49 13,555,356.35 3.38%

IT0004764699 BRUNELLO ODSH BRUNELLO COM IT EUR 289,446.60 339,639.21 0.08%

IT0004810054 UNIPOL ODSH UNIPOL COM IT EUR 1,926,464.39 2,260,530.47 0.56%

IT0005366767 NEXI ODSH NEXI COM IT EUR 2,085,574.61 2,447,231.81 0.61%

IT0005495657 SAIPEM ODSH SAIPEM COM IT EUR 3,600,513.50 4,224,874.60 1.05%

JE00BTDN8H13 APTIV ODSH APTIV COM US USD AAA 5,771,924.86 5,771,924.86 1.44%

JP1051671Q49 JPGV 0.400 03/20/29 JAPAN GOV JP JPY A1 496,957,189.65 3,394,052.50 0.85%

JP1051771R39 JPGV 1.100 12/20/29 JAPAN GOV JP JPY A1 7,409,138.58 50,601.95 0.01%

JP1103631M74 JPGV 0.100 06/20/31 JAPAN GOV JP JPY A1 38,077,353.68 260,055.68 0.06%

JP1120211G41 JPGV 0.100 03/10/26 JAPAN GOV JP JPY A1 425,042,739.23 2,902,900.70 0.72%

JP1120241K56 JPGV 0.100 03/10/29 JAPAN GOV JP JPY A1 482,579,795.11 3,295,859.67 0.82%

JP1201161A37 JPGV 2.200 03/20/30 JAPAN GOV JP JPY A1 482,622,146.43 3,296,148.92 0.82%

JP1201171A43 JPGV 2.100 03/20/30 JAPAN GOV JP JPY A1 272,079,924.82 1,858,215.49 0.46%

JP1201641J38 JPGV 0.500 03/20/38 JAPAN GOV JP JPY A1 7,408,892.38 50,600.27 0.01%

JP1400151N57 JPGV 1.000 03/20/62 JAPAN GOV JP JPY A1 425,562,806.73 2,906,452.58 0.72%

JP1400161P53 JPGV 1.300 03/20/63 JAPAN GOV JP JPY A1 7,410,595.96 50,611.91 0.01%

JP1743061R55 JPGV 08/18/25 JAPAN GOV JP JPY A1 213,190,289.20 1,456,018.85 0.36%

JP3116000005 ASAHI GROUP ODSH ASAHI GROUP COM JP JPY A1 784,597.47 5,358.54 0.00%

JP3164720009 RENESAS ODSH RENESAS COM JP JPY A1 34,505,999.45 235,664.51 0.06%

JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1 115,437,499.21 788,399.77 0.20%

JP3249600002 KYOCERA ODSH KYOCERA COM JP JPY A1 116,053,449.86 792,606.51 0.20%

JP3258000003 KIRIN HOLDINGS ODSH KIRIN HOLDINGS COM JP JPY A1 200,848.12 1,371.73 0.00%

JP3269600007 KURARAY ODSH KURARAY COM JP JPY A1 382,599.43 2,613.03 0.00%



Collateral data - as at 24/07/2025

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

JP3294460005 INPEX ODSH INPEX COM JP JPY A1 208,599.62 1,424.67 0.00%

JP3304200003 KOMATSU ODSH KOMATSU COM JP JPY A1 32,267,099.64 220,373.57 0.05%

JP3435000009 SONY GROUP ODSH SONY GROUP COM JP JPY A1 3,408,298.66 23,277.55 0.01%

JP3476480003 DAI-ICHILIFEHLDG ODSH DAI-ICHILIFEHLDG COM JP JPY A1 238,199.88 1,626.83 0.00%

JP3496400007 KDDI ODSH KDDI COM JP JPY A1 753,599.40 5,146.83 0.00%

JP3500610005 RESONA ODSH RESONA COM JP JPY A1 147,199.14 1,005.32 0.00%

JP3511800009 CHIBA BANK ODSH CHIBA BANK COM JP JPY A1 5,769,999.43 39,407.18 0.01%

JP3551500006 DENSO ODSH DENSO COM JP JPY A1 214,099.54 1,462.23 0.00%

JP3720800006 NSK ODSH NSK COM JP JPY A1 18,738,649.58 127,978.75 0.03%

JP3726800000 JAPAN TOBACCO ODSH JAPAN TOBACCO COM JP JPY A1 34,151,999.57 233,246.81 0.06%

JP3818000006 FUJITSU ODSH FUJITSU COM JP JPY A1 34,449,999.60 235,282.05 0.06%

JP3820000002 FUJI ELECTRIC ODSH FUJI ELECTRIC COM JP JPY A1 58,080,798.81 396,672.56 0.10%

JP3837800006 HOYA ODSH HOYA COM JP JPY A1 85,513,998.28 584,032.20 0.15%

JP3877600001 MARUBENI ODSH MARUBENI COM JP JPY A1 310,898.02 2,123.33 0.00%

JP3899600005 MITSUBISHI EST ODSH MITSUBISHI EST COM JP JPY A1 283,598.99 1,936.89 0.00%

JP3900000005 MHI ODSH MHI COM JP JPY A1 34,502,399.69 235,639.93 0.06%

JP3902400005 MITSUBISHI ELEC ODSH MITSUBISHI ELEC COM JP JPY A1 34,474,099.95 235,446.65 0.06%

JP3902900004 MUFG ODSH MUFG COM JP JPY A1 34,526,849.48 235,806.91 0.06%

JP3914400001 MURATA MFG ODSH MURATA MFG COM JP JPY A1 225,849.90 1,542.48 0.00%

KYG8087W1015 SHENZHOU INTL ODSH SHENZHOU INTL COM HK HKD 6,191,963.16 788,784.56 0.20%

KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 114,114,817.82 14,536,909.22 3.62%

LU2598331598 TENARIS ODSH TENARIS COM IT EUR 7,294.91 8,559.92 0.00%

LU2598331598 TENARIS ODSH TENARIS COM IT EUR 72,373.38 84,923.57 0.02%

NL0000395903 WOLTERS KLUWER ODSH WOLTERS KLUWER COM NL EUR AAA 3,631,933.95 4,261,743.63 1.06%

NL0010721999 NLGV 2.750 01/15/47 NETHERLANDS GOV NL EUR AAA 49,579.20 58,176.67 0.01%

NL0015000LU4 IVECO GROUP ODSH IVECO GROUP COM IT EUR 348,710.05 409,179.48 0.10%

NL0015000RP1 NLGV 0.500 07/15/32 NETHERLANDS GOV NL EUR AAA 540,309.03 634,003.43 0.16%

NL00150012X2 NLGV 2.000 01/15/54 NETHERLANDS GOV NL EUR AAA 478,713.23 561,726.37 0.14%

SE0000667891 SANDVIK ODSH SANDVIK COM SE SEK AAA 5,227,982.18 549,193.78 0.14%

US00206R1023 AT&T ODSH AT&T COM US USD AAA 2,274,380.62 2,274,380.62 0.57%

US00206R1023 AT&T ODSH AT&T COM US USD AAA 112.89 112.89 0.00%

US00724F1012 ADOBE ODSH ADOBE COM US USD AAA 1,372,887.56 1,372,887.56 0.34%

US0090661010 AIRBNB ODSH AIRBNB COM US USD AAA 611,196.92 611,196.92 0.15%

US0162551016 ALIGN TECHNOLOGY ODSH ALIGN TECHNOLOGY COM US USD AAA 92,470.13 92,470.13 0.02%

US02079K1079 ALPHABET ODSH ALPHABET COM US USD AAA 4,037,222.30 4,037,222.30 1.01%

US0231351067 AMAZON.COM ODSH AMAZON.COM COM US USD AAA 4,630,668.64 4,630,668.64 1.15%

US03073E1055 CENCORA ODSH CENCORA COM US USD AAA 405,479.78 405,479.78 0.10%

US0320951017 AMPHENOL ODSH AMPHENOL COM US USD AAA 2,492,773.91 2,492,773.91 0.62%

US0367521038 ELEVANCE HEALTH ODSH ELEVANCE HEALTH COM US USD AAA 402.20 402.20 0.00%



Collateral data - as at 24/07/2025

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

US0584981064 BALL ODSH BALL COM US USD AAA 5,772,040.77 5,772,040.77 1.44%

US0605051046 BOFAML ODSH BOFAML COM US USD AAA 1,339,110.37 1,339,110.37 0.33%

US1101221083 BRISTOL-MYERS ODSH BRISTOL-MYERS COM US USD AAA 459,236.48 459,236.48 0.11%

US11135F1012 BROADCOM ODSH BROADCOM COM US USD AAA 4,037,192.38 4,037,192.38 1.01%

US1252691001 CF INDS ODSH CF INDS COM US USD AAA 790,256.42 790,256.42 0.20%

US1258961002 CMS ENERGY ODSH CMS ENERGY COM US USD AAA 844,503.53 844,503.53 0.21%

US1264081035 CSX ODSH CSX COM US USD AAA 2,028,434.85 2,028,434.85 0.51%

US14149Y1082 CARDINAL HEALTH ODSH CARDINAL HEALTH COM US USD AAA 436,364.16 436,364.16 0.11%

US15135B1017 CENTENE ODSH CENTENE COM US USD AAA 79.79 79.79 0.00%

US1651677353 EXPAND ENERGY ODSH EXPAND ENERGY COM US USD AAA 5,772,075.91 5,772,075.91 1.44%

US1713401024 CHURCH & DWIGHT ODSH CHURCH & DWIGHT COM US USD AAA 1,078,918.96 1,078,918.96 0.27%

US1912161007 COCA-COLA ODSH COCA-COLA COM US USD AAA 5,771,471.16 5,771,471.16 1.44%

US1941621039 COLGATE ODSH COLGATE COM US USD AAA 1,891,582.15 1,891,582.15 0.47%

US2091151041 CONSOLIDATED EDI ODSH CONSOLIDATED EDI COM US USD AAA 1,717,302.29 1,717,302.29 0.43%

US2172041061 COPART ODSH COPART COM US USD AAA 1,373,008.76 1,373,008.76 0.34%

US2193501051 CORNING ODSH CORNING COM US USD AAA 1,999,202.40 1,999,202.40 0.50%

US22160K1051 COSTCO WHOLESALE ODSH COSTCO WHOLESALE COM US USD AAA 843,306.23 843,306.23 0.21%

US2310211063 CUMMINS ODSH CUMMINS COM US USD AAA 2,317,395.95 2,317,395.95 0.58%

US23331A1097 DR HORTON ODSH DR HORTON COM US USD AAA 97,347.68 97,347.68 0.02%

US24703L2025 DELL TECH ODSH DELL TECH COM US USD AAA 928,139.74 928,139.74 0.23%

US25179M1036 DEVON ENERGY ODSH DEVON ENERGY COM US USD AAA 225.38 225.38 0.00%

US2546871060 WALT DISNEY ODSH WALT DISNEY COM US USD AAA 1,966,710.75 1,966,710.75 0.49%

US26614N1028 DUPONT DE ODSH DUPONT DE COM US USD AAA 3,424,643.58 3,424,643.58 0.85%

US2788651006 ECOLAB ODSH ECOLAB COM US USD AAA 1,456.40 1,456.40 0.00%

US36828A1016 GE VERNOVA ODSH GE VERNOVA COM US USD AAA 1,946,537.17 1,946,537.17 0.49%

US3695501086 GENERAL DYNAMICS ODSH GENERAL DYNAMICS COM US USD AAA 429,356.70 429,356.70 0.11%

US37940X1028 GLOBAL PAYMENTS ODSH GLOBAL PAYMENTS COM US USD AAA 410,832.84 410,832.84 0.10%

US3802371076 GODADDY ODSH GODADDY COM US USD AAA 453.27 453.27 0.00%

US4364401012 HOLOGIC ODSH HOLOGIC COM US USD AAA 89.43 89.43 0.00%

US4606901001 INTERPUBLIC GRP ODSH INTERPUBLIC GRP COM US USD AAA 420,790.02 420,790.02 0.10%

US4612021034 INTUIT ODSH INTUIT COM US USD AAA 5,769,732.39 5,769,732.39 1.44%

US46120E6023 INTUITIVE ODSH INTUITIVE COM US USD AAA 57,222.30 57,222.30 0.01%

US46120E6023 INTUITIVE ODSH INTUITIVE COM US USD AAA 5,772,075.64 5,772,075.64 1.44%

US46625H1005 JP MORGAN ODSH JP MORGAN COM US USD AAA 2,007,284.63 2,007,284.63 0.50%

US49177J1025 KENVUE ODSH KENVUE COM US USD AAA 30.57 30.57 0.00%

US5801351017 MCDONALD S CORP ODSH MCDONALD S CORP COM US USD AAA 3,850,225.82 3,850,225.82 0.96%

US5949181045 MICROSOFT ODSH MICROSOFT COM US USD AAA 4,036,842.59 4,036,842.59 1.01%

US5951121038 MICRON TECH ODSH MICRON TECH COM US USD AAA 390,507.50 390,507.50 0.10%

US60855R1005 MOLINA HEALTH ODSH MOLINA HEALTH COM US USD AAA 202,045.50 202,045.50 0.05%



Collateral data - as at 24/07/2025

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

US6293775085 NRG ENERGY ODSH NRG ENERGY COM US USD AAA 3,061,688.50 3,061,688.50 0.76%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 9,938,142.80 9,938,142.80 2.48%

US68902V1070 OTIS WORLDWIDE ODSH OTIS WORLDWIDE COM US USD AAA 2,274,900.56 2,274,900.56 0.57%

US70450Y1038 PAYPAL HLDG ODSH PAYPAL HLDG COM US USD AAA 1,046,792.29 1,046,792.29 0.26%

US74762E1029 QUANTA SERVICES ODSH QUANTA SERVICES COM US USD AAA 324,087.99 324,087.99 0.08%

US7607591002 REPUBLIC SERVS ODSH REPUBLIC SERVS COM US USD AAA 5,771,030.64 5,771,030.64 1.44%

US78409V1044 S&P GLOBAL ODSH S&P GLOBAL COM US USD AAA 3,280,644.06 3,280,644.06 0.82%

US8835561023 THERMO FISHER ODSH THERMO FISHER COM US USD AAA 1,611,317.82 1,611,317.82 0.40%

US89832Q1094 TRUIST FINANCIAL ODSH TRUIST FINANCIAL COM US USD AAA 372.81 372.81 0.00%

US912810EW46 UST 6.000 02/15/26 US TREASURY GOV US USD AAA 725,678.75 725,678.75 0.18%

US912810QQ40 UST 4.375 05/15/41 US TREASURY GOV US USD AAA 780,159.47 780,159.47 0.19%

US912810RB61 UST 2.875 05/15/43 US TREASURY GOV US USD AAA 3,294,056.99 3,294,056.99 0.82%

US912810SU34 UST 1.875 02/15/51 US TREASURY GOV US USD AAA 55.58 55.58 0.00%

US912828U246 UST 2.000 11/15/26 US TREASURY GOV US USD AAA 479,415.99 479,415.99 0.12%

US91282CLV18 UST 1.625 10/15/29 US TREASURY GOV US USD AAA 2,906,422.39 2,906,422.39 0.72%

US91324P1021 UNITEDHEALTH ODSH UNITEDHEALTH COM US USD AAA 45,219.03 45,219.03 0.01%

US9297401088 WESTINGHOUSE AIR ODSH WESTINGHOUSE AIR COM US USD AAA 1,350,638.66 1,350,638.66 0.34%

US9311421039 WALMART ODSH WALMART COM US USD AAA 7,092,368.58 7,092,368.58 1.77%

US9344231041 WARNER BROS DIS ODSH WARNER BROS DIS COM US USD AAA 1,209.28 1,209.28 0.00%

US9892071054 ZEBRA TECH ODSH ZEBRA TECH COM US USD AAA 1,373,011.28 1,373,011.28 0.34%

Unknown Company Description UNK CAD 1,481.74 1,088.20 0.00%

Total: 401,083,282.97 100.00%

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) 100,107,761.31

2 HSBC BANK PLC (PARENT) 21,119,250.56

3 BARCLAYS CAPITAL SECURITIES LIMITED (PARENT) 20,049,641.14

4 RBC DOMINION SECURITIES INC (PARENT) 18,860,977.99

5 GOLDMAN SACHS INTERNATIONAL (PARENT) 18,443,099.13
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