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Securities Lending Report
HBCE / HSBC Gbl Inv Fd - Gbl Emerging Markets Bond
Report as at 05/05/2025

Summary of policy

% limit on maximum percentage of book on loan

25%

Revenue Split

75/25*

Name of the Fund

HBCE / HSBC Gbl Inv Fd - Gbl Emerging Markets Bond

Replication Mode

Physical replication

ISIN Code

LU0566116140

Total net assets (AuM)

1,300,693,898

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 05/05/2025

Currently on loan in USD (base currency)

185,487,383.70

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

14.26%

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

201,297,434.40

Collateral value (cash and securities) in % of loan

109%

Securities lending statistics

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

146,897,983.20

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

15.72%

12-month maximum on loan in USD

197,163,087.10

12-month maximum on loan as a % of the fund AuM 19.56%
Gross Return for the fund over the last 12 months in (base currency fund) 467,535.75
Gross Return for the fund over the last 12 months in % of the fund AuM 0.0500%

Collateral data - as at 05/05/2025

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 146,146.97 166,212.95 0.08%
ATO000A04967 ATGV 4.150 03/15/37 AUSTRIA GOV AT EUR AA1 23,317.64 26,519.16 0.01%
ATO000AODXC2 ATGV 4.850 03/15/26 AUSTRIA GOV AT EUR AA1 6,205.37 7,057.36 0.00%
ATOO00A1PEF7 ATGV 1.500 11/02/86 AUSTRIA GOV AT EUR AA1 531.64 604.63 0.00%
ATO000A1XML2 ATGV 2.100 09/20/17 AUSTRIA GOV AT EUR AA1 3,965.88 4,510.40 0.00%
AU0000381832 AUGV 4.250 03/21/36 AUSTRALIA GOV AU AUD AAA 532,561.22 345,200.45 0.17%
BE0000320292 BEGV 4.250 03/28/41 BELGIUM GOV BE EUR AA3 1.09 1.24 0.00%
BE0000335449 BEGV 1.000 06/22/31 BELGIUM GOV BE EUR AA3 584,459.46 664,705.76 0.33%
BE0000337460 BEGV 1.000 06/22/26 BELGIUM GOV BE EUR AA3 130,907.28 148,880.85 0.07%
BE0000341504 BEGV 0.800 06/22/27 BELGIUM GOV BE EUR AA3 788,603.81 896,879.14 0.45%




Collateral data - as at 05/05/2025

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

BE0000343526 BEGV 2.250 06/22/57 BELGIUM GOV BE EUR AA3 2.91 3.31 0.00%
BE0000348574 BEGV 1.700 06/22/50 BELGIUM GOV BE EUR AA3 626,528.63 712,551.03 0.35%
BE0000355645 BEGV 1.400 06/22/53 BELGIUM GOV BE EUR AA3 38,310.01 43,569.98 0.02%
BE0000356650 BEGV 2.750 04/22/39 BELGIUM GOV BE EUR AA3 443,388.12 504,265.32 0.25%
BE0000358672 BEGV 3.300 06/22/54 BELGIUM GOV BE EUR AA3 13.15 14.95 0.00%
BE0000363722 BEGV 3.100 06/22/35 BELGIUM GOV BE EUR AA3 132,639.73 150,851.16 0.07%
BE0000364738 BEGV 3.450 06/22/42 BELGIUM GOV BE EUR AA3 160,617.40 182,670.17 0.09%
BE0008063126 BEGV 03/28/28 BELGIUM GOV BE EUR AA3 3,872,426.10 4,404,110.29 2.19%
BE0008064132 BEGV 03/28/29 BELGIUM GOV BE EUR AA3 3,384,564.64 3,849,265.45 1.91%
BE0008077266 BEGV 03/28/41 BELGIUM GOV BE EUR AA3 3,838,463.14 4,365,484.22 217%
BE0008523848 BEGV 06/22/36 BELGIUM GOV BE EUR AA3 358,431.36 407,643.99 0.20%
BE6350897169 BEGV 4.875 06/10/55 MTN BELGIUM GOV BE usD AA3 4,240,454.33 4,240,454.33 211%
BE6357340577 BEGV 4.350 11/06/34 MTN BELGIUM GOV BE uUsD AA3 4,303,475.45 4,303,475.45 2.14%
CA013051DY00 ALBTA 3.050 12/01/48 ALBERTA BND CA CAD AAA 2,395.24 1,743.67 0.00%
CA135087S885 CAGV 2.750 05/01/27 CANADA GOV CA CAD AAA 4,188,387.20 3,049,026.68 1.51%
CA135087T388 CAGV 2.750 09/01/30 CANADA GOV CA CAD AAA 4,188,305.00 3,048,966.84 1.51%
CA683234B984 ONTAR 4.650 06/02/41 MTN ONTARIO BND CA CAD AAA 1,049.45 763.97 0.00%
CA683234YD42 ONTAR 4.700 06/02/37 MTN ONTARIO BND CA CAD AAA 1,075.55 782.97 0.00%
CA68333ZBE66 ONTAR 4.000 03/08/29 ONTARIO BND CA CAD AAA 560,143.44 407,768.48 0.20%
CA68333ZBF32 ONTAR 4.600 12/02/55 ONTARIO BND CA CAD AAA 560,148.01 407,771.81 0.20%
DE0001102473 DEGV 08/15/29 GERMANY GOV DE EUR AAA 358,555.19 407,784.82 0.20%
DE0003811709 DEGV IO STR 08/15/50 GERMANY GOV DE EUR AAA 203,919.65 231,917.83 0.12%
DE000BU22098 DEGV 1.700 06/10/27 GERMANY GOV DE EUR AAA 1,272,119.92 1,446,782.01 0.72%
DEO000BU25042 DEGV 2.400 04/18/30 GERMANY GOV DE EUR AAA 18,339.08 20,857.04 0.01%
DEO00BU2D012 DEGV 2.900 08/15/56 GERMANY GOV DE EUR AAA 1,179,256.95 1,341,168.95 0.67%
DEOOOBU2F009 DEGV 2.600 05/15/41 GERMANY GOV DE EUR AAA 610.75 694.61 0.00%
DEO00BU35025 DEGV 2.100 04/12/29 GERMANY GOV DE EUR AAA 155.48 176.83 0.00%
EUOO0A1G6TV9 EUUNI 2.875 04/04/28 MTN EU BND BE EUR AA3 42,062.88 47,838.11 0.02%
EUOO00A1Z99R5 ESM 3.000 03/15/28 MTN ESM BND LU EUR 199.94 227.39 0.00%
EUO00A285VM2 EUUNI 07/04/35 MTN EU BND BE EUR AA3 162,877.32 185,240.38 0.09%
EUOO0A3K4DT4 EUUNI 2.500 10/04/52 MTN EU BND BE EUR AA3 156,943.24 178,491.55 0.09%
EUOOOA3K4ES4 EUUNI 3.000 12/04/34 MTN EU BND BE EUR AA3 1.01 1.15 0.00%
EUOOOA3K4EUO EUUNI 3.250 02/04/50 MTN EU BND BE EUR AA3 981,806.21 1,116,608.22 0.55%
EUOOOA3L1CN4 EUUNI 2.875 10/05/29 MTN EU BND BE EUR AA3 985,482.33 1,120,789.08 0.56%
EUOOOA3L1DJO EUUNI 2.500 12/04/31 MTN EU BND BE EUR AA3 15,287.44 17,386.40 0.01%
EUOO00A4D8KD2 EUUNI 3.375 12/12/35 MTN EU BND BE EUR AA3 525,695.40 597,873.39 0.30%
FR0011317783 FRGV 2.750 10/25/27 FRANCE GOV FR EUR AA2 981,807.85 1,116,610.09 0.55%
FR0011461037 FRGV 3.250 05/25/45 FRANCE GOV FR EUR AA2 12,960.86 14,740.39 0.01%
FR0013154028 FRGV 1.750 05/25/66 FRANCE GOV FR EUR AA2 462,621.82 526,139.81 0.26%




Collateral data - as at 05/05/2025

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

FR0013154044 FRGV 1.250 05/25/36 FRANCE GOV FR EUR AA2 42,599.75 48,448.70 0.02%
FR0013257524 FRGV 2.000 05/25/48 FRANCE GOV FR EUR AA2 146,146.82 166,212.78 0.08%
FR0013327491 FRGV 0.100 07/25/36 FRANCE GOV FR EUR AA2 89,758.88 102,082.77 0.05%
FR0013407236 FRGV 0.500 05/25/29 FRANCE GOV FR EUR AA2 3,230.56 3,674.11 0.00%
FR0014003513 FRGV 02/25/27 FRANCE GOV FR EUR AA2 458.91 521.92 0.00%
FR0014007L00 FRGV 05/25/32 FRANCE GOV FR EUR AA2 48,725.30 55,415.28 0.03%
FR001400XLW2 FRGV 2.400 09/24/28 FRANCE GOV FR EUR AA2 1,997.72 2,272.01 0.00%
GBOOBOCNHZ09 UKTI 1 1/4 11/22/55 UK TREASURY GIL GB GBP AA3 1,322,361.81 1,765,581.26 0.88%
GB00B128DP45 UKT 4 1/4 12/07/46 UK TREASURY GIL GB GBP AA3 124,487.99 166,212.95 0.08%
GB00B39R3707 UKT 4 1/4 12/07/49 UK TREASURY GIL GB GBP AA3 94,415.99 126,061.64 0.06%
GB00B3D4VD98 UKTI 1 1/4 11/22/32 UK TREASURY GIL GB GBP AA3 2,811,348.58 3,753,635.59 1.86%
GB00B3KJDS62 UKT 4 1/4 09/07/39 UK TREASURY GIL GB GBP AA3 94,415.99 126,061.64 0.06%
GB00B3MYD345 UKTI 0 5/8 11/22/42 UK TREASURY GIL GB GBP AA3 93.61 124.99 0.00%
GBOOB4PTCY75 UKTI 0 3/8 03/22/62 UK TREASURY GIL GB GBP AA3 1,320,637.42 1,763,278.90 0.88%
GB00B52WS153 UKT 4 1/2 09/07/34 UK TREASURY GIL GB GBP AA3 94,415.99 126,061.64 0.06%
GB00B6460505 UKT 4 1/4 12/07/40 UK TREASURY GIL GB GBP AA3 94,415.99 126,061.64 0.06%
GBOOB6RNH572 UKT 3 3/4 07/22/52 UK TREASURY GIL GB GBP AA3 94,415.98 126,061.63 0.06%
GB00B8479V04 UKT 3 1/4 01/22/44 UK TREASURY GIL GB GBP AA3 94,415.99 126,061.64 0.06%
GBOOBDRHNPO05 UKT 1Q 07/22/27 UK TREASURY GIL GB GBP AA3 23,604.04 31,515.47 0.02%
GB00OBDX8CX86 UKTI 0 1/8 03/22/68 UK TREASURY GIL GB GBP AA3 1,626,186.72 2,171,239.95 1.08%
GBOOBFMCNG652 UKT 158 10/22/71 UK Treasury GIL GB GBP AA3 1,320,637.40 1,763,278.87 0.88%
GBOOBFMCNG652 UKT 158 10/22/71 UK Treasury GIL GB GBP AA3 2,279,074.26 3,042,957.51 1.51%
GBOOBGDYHF49 GBGV 0.125 08/10/41 UNITED KINGDOM GIL GB GBP AA3 1,588,828.01 2,121,359.63 1.05%
GB00BM822S21 UKT 0 7/8 07/31/33 UK Treasury GIL GB GBP AA3 124,487.76 166,212.65 0.08%
GB00BM822T38 UKT 1 01/31/32 UK Treasury GIL GB GBP AA3 1,350,524.03 1,803,182.68 0.90%
GBOOBMFOLF76 GBGV 4.000 10/22/63 UNITED KINGDOM GIL GB GBP AA3 1,320,780.28 1,763,469.64 0.88%
GB0O0OBMGR2809 UKT 0 1/4 07/31/31 UK Treasury GIL GB GBP AA3 124,487.99 166,212.95 0.08%
GB00OBPCJD880 UKT 3 1/2 10/22/25 UK Treasury GIL GB GBP AA3 124,487.99 166,212.95 0.08%
GB0O0OBPCJD997 UKT 3 3/4 10/22/53 UK Treasury GIL GB GBP AA3 2,811,518.53 3,753,862.51 1.86%
GBOOBPJJKN53 UKT 45/8 01/31/34 UK Treasury GIL GB GBP AA3 1.03 1.38 0.00%
GB00BQC82D08 UKT 4 3/8 01/31/2040 UK TREASURY GIL GB GBP AA3 1,464,101.46 1,954,828.15 0.97%
GB00OBT7J0134 UKTI 1 7/8 09/22/49 Corp UK TREASURY GIL GB GBP AA3 702,824.43 938,391.92 0.47%
GB00BZB26Y51 UKT 1T 09/07/37 UK TREASURY GIL GB GBP AA3 0.73 0.97 0.00%
IEO00S9YS762 LINDE ODSH LINDE COM us usD AAA 7,311.30 7,311.30 0.00%
JP1024601Q58 JPGV 0.300 05/01/26 JAPAN GOV JP JPY A1l 70,951,302.81 493,816.80 0.25%
JP1024611Q64 JPGV 0.400 06/01/26 JAPAN GOV JP JPY A1l 161,535,720.87 1,124,278.91 0.56%
JP1024651QA4 JPGV 0.400 10/01/26 JAPAN GOV JP JPY A1l 135,458,857.38 942,785.51 0.47%
JP1024661QB1 JPGV 0.500 11/01/26 JAPAN GOV JP JPY A1l 46,693,907.77 324,986.79 0.16%
JP1024691R25 JPGV 0.700 02/01/27 JAPAN GOV JP JPY A1l 155,249,455.30 1,080,526.88 0.54%




Collateral data - as at 05/05/2025

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

JP1024711R47 JPGV 0.900 04/01/27 JAPAN GOV JP JPY A1l 50,255.49 349.78 0.00%
JP1051701Q76 JPGV 0.600 06/20/29 JAPAN GOV JP JPY A1l 49,716.43 346.02 0.00%
JP1103441G98 JPGV 0.100 09/20/26 JAPAN GOV JP JPY A1l 107,399,189.83 747,491.91 0.37%
JP1103771R12 JPGV 1.200 12/20/34 JAPAN GOV JP JPY A1l 3,148,438.99 21,912.95 0.01%
JP1120241K56 JPGV 0.100 03/10/29 JAPAN GOV JP JPY A1l 42,801,289.71 297,894.40 0.15%
JP1120251L52 JPGV 0.200 03/10/30 JAPAN GOV JP JPY A1l 92,697,763.23 645,170.86 0.32%
JP1200811592 JPGV 2.000 09/20/25 JAPAN GOV JP JPY A1l 154,052,088.65 1,072,193.28 0.53%
JP1201331C14 JPGV 1.800 12/20/31 JAPAN GOV JP JPY A1l 76,799,562.76 534,520.34 0.27%
JP1201651J76 JPGV 0.500 06/20/38 JAPAN GOV JP JPY A1l 43,147.93 300.31 0.00%
JP1201811N77 JPGV 0.900 06/20/42 JAPAN GOV JP JPY A1l 283,674,873.47 1,974,360.07 0.98%
JP13000611B1 JPGV 2.400 11/20/31 JAPAN GOV JP JPY A1l 358,509,432.70 2,495,204.11 1.24%
JP1300831Q70 JPGV 2.200 06/20/54 JAPAN GOV JP JPY A1l 160,565,276.05 1,117,524.67 0.56%
JP1400031A58 JPGV 2.200 03/20/50 JAPAN GOV JP JPY A1l 8,328,475.73 57,965.69 0.03%
JP1400171Q50 JPGV 2.200 03/20/64 JAPAN GOV JP JPY A1l 74,194,520.69 516,389.41 0.26%
JP1742571Q93 JPGV 09/22/25 JAPAN GOV JP JPY A1l 15,252,032.74 106,153.23 0.05%
NL0000102788 NLGV PO STR 01/15/37 NETHERLANDS GOV NL EUR AAA 6,467.35 7,355.32 0.00%
NLO0015001XZ6 NLGV 2.500 07/15/34 NETHERLANDS GOV NL EUR AAA 99,516.25 113,179.83 0.06%
US43358BAB99 CAGV 4.000 03/18/30 CANADA GOV CA uUsD AAA 1,901,289.39 1,901,289.39 0.94%
US500769KE36 KFW 4.375 03/01/27 KFW GOV DE uUsD AAA 498,901.18 498,901.18 0.25%
US5949181045 MICROSOFT ODSH MICROSOFT COM us uUsD AAA 2,200,863.71 2,200,863.71 1.09%
US67066G1040 NVIDIA ODSH NVIDIA COM us uUsD AAA 59,572.58 59,572.58 0.03%
US68323AFH23 ONTAR 1.600 02/25/31 ONTARIO BND CA uUsD AAA 27,884.23 27,884.23 0.01%
US912810RJ97 UST 3.000 11/15/44 US TREASURY GOV us usD AAA 3,030,373.44 3,030,373.44 1.51%
US912810RW09 UST 0.875 02/15/47 US TREASURY GOV us usD AAA 526,159.74 526,159.74 0.26%
US912810RZ30 UST 2.750 11/15/47 US TREASURY GOV us usD AAA 1,321,943.34 1,321,943.34 0.66%
US912810SB52 UST 1.000 02/15/48 US TREASURY GOV us usD AAA 104,881.40 104,881.40 0.05%
US912810SC36 UST 3.125 05/15/48 US TREASURY GOV us usD AAA 988,417.25 988,417.25 0.49%
US912810SE91 UST 3.375 11/15/48 US TREASURY GOV us usD AAA 260,394.25 260,394.25 0.13%
US912810SW99 UST 1.875 02/15/41 US TREASURY GOV us usD AAA 68.98 68.98 0.00%
US912810SY55 UST 2.250 05/15/41 US TREASURY GOV us usD AAA 36,843.39 36,843.39 0.02%
US912810TDO00 UST 2.250 02/15/52 US TREASURY GOV us usD AAA 3,752,652.04 3,752,652.04 1.86%
US912810TF57 UST 2.375 02/15/42 US TREASURY GOV us usD AAA 73.19 73.19 0.00%
US912810TJ79 UST 3.000 08/15/52 US TREASURY GOV us usD AAA 72.95 72.95 0.00%
UsS912810TQ13 UST 3.875 02/15/43 US TREASURY GOV us usD AAA 90.64 90.64 0.00%
US912810UA42 UST 4.625 05/15/54 US TREASURY GOV us usD AAA 198,842.03 198,842.03 0.10%
US912810UC08 UST 4.250 08/15/54 US TREASURY GOV us usD AAA 2,201,012.30 2,201,012.30 1.09%
US912810UC08 UST 4.250 08/15/54 US TREASURY GOV us uUsD AAA 4,276,960.53 4,276,960.53 2.12%
US912810UD80 UST 4.125 08/15/44 US TREASURY GOV us uUsD AAA 2,278,967.64 2,278,967.64 1.13%
US912810UE6G3 UST 4.500 11/15/54 US TREASURY GOV us uUsD AAA 537,157.71 537,157.71 0.27%




Collateral data - as at 05/05/2025

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

US9128282R06 UST 2.250 08/15/27 US TREASURY GOV us usD AAA 988,412.11 988,412.11 0.49%
US9128283R96 UST 0.500 01/15/28 US TREASURY GOV us usD AAA 757,881.91 757,881.91 0.38%
US9128283W81 UST 2.750 02/15/28 US TREASURY GOV us usD AAA 988,454.63 988,454.63 0.49%
US9128284N73 UST 2.875 05/15/28 US TREASURY GOV us usD AAA 988,441.32 988,441.32 0.49%
US912828XL95 UST 0.375 07/15/25 US TREASURY GOV us usD AAA 3,031,137.98 3,031,137.98 1.51%
US9128282948 UST 1.500 02/15/30 US TREASURY GOV us usD AAA 525,803.44 525,803.44 0.26%
US91282CBB63 UST 0.625 12/31/27 US TREASURY GOV us usD AAA 7,049,150.49 7,049,150.49 3.50%
US91282CBJ99 UST 0.750 01/31/28 US TREASURY GOV us usD AAA 3,049,088.60 3,049,088.60 1.51%
US91282CBS98 UST 1.250 03/31/28 US TREASURY GOV us usD AAA 38,105.92 38,105.92 0.02%
US91282CCF68 UST 0.750 05/31/26 US TREASURY GOV us usD AAA 437,392.81 437,392.81 0.22%
US91282CCJ80 UST 0.875 06/30/26 US TREASURY GOV us usD AAA 2,355,409.25 2,355,409.25 1.17%
US91282CCP41 UST 0.625 07/31/26 US TREASURY GOV us usD AAA 193.33 193.33 0.00%
US91282CDY49 UST 1.875 02/15/32 US TREASURY GOV us uUsD AAA 3,032,443.62 3,032,443.62 1.51%
US91282CEB37 UST 1.875 02/28/29 US TREASURY GOV us uUsD AAA 41,553.75 41,553.75 0.02%
US91282CFCO01 UST 2.625 07/31/29 US TREASURY GOV us uUsD AAA 942,091.11 942,091.11 0.47%
US91282CFF32 UST 2.750 08/15/32 US TREASURY GOV us uUsD AAA 369.12 369.12 0.00%
US91282CFH97 UST 3.125 08/31/27 US TREASURY GOV us uUsD AAA 949,627.15 949,627.15 0.47%
US91282CFL00 UST 3.875 09/30/29 US TREASURY GOV us uUsD AAA 945,271.39 945,271.39 0.47%
US91282CFM82 UST 4.125 09/30/27 US TREASURY GOV us uUsD AAA 3,033,547.94 3,033,547.94 1.51%
US91282CFU09 UST 4.125 10/31/27 US TREASURY GOV us uUsD AAA 623,501.85 623,501.85 0.31%
US91282CFV81 UST 4.125 11/15/32 US TREASURY GOV us uUsD AAA 163,919.23 163,919.23 0.08%
US91282CFW64 UST 4.500 11/15/25 US TREASURY GOV us uUsD AAA 308.29 308.29 0.00%
US91282CGM73 UST 3.500 02/15/33 US TREASURY GOV us usD AAA 2,164,509.43 2,164,509.43 1.08%
US91282CGW55 UST 1.250 04/15/28 US TREASURY GOV us usD AAA 3,032,290.90 3,032,290.90 1.51%
US91282CHK09 UST 4.000 06/30/28 US TREASURY GOV us usD AAA 3,753,185.56 3,753,185.56 1.86%
US91282CHY03 UST 4.625 09/15/26 US TREASURY GOV us usD AAA 107,222.78 107,222.78 0.05%
US91282CJR34 UST 3.750 12/31/28 US TREASURY GOV us usD AAA 101.45 101.45 0.00%
US91282CKK61 UST 4.875 04/30/26 US TREASURY GOV us usD AAA 239,494.32 239,494.32 0.12%
US91282CKQ32 UST 4.375 05/15/34 US TREASURY GOV us usD AAA 523,936.76 523,936.76 0.26%
US91282CKT70 UST 4.500 05/31/29 US TREASURY GOV us usD AAA 4,270,275.61 4,270,275.61 2.12%
US91282CLC37 UST 4.000 07/31/29 US TREASURY GOV us usD AAA 2,201,099.94 2,201,099.94 1.09%
US91282CLD10 UST 4.125 07/31/31 US TREASURY GOV us usD AAA 203.81 203.81 0.00%
US91282CLG41 UST 3.750 08/15/27 US TREASURY GOV us usD AAA 2,201,052.33 2,201,052.33 1.09%
US91282CLH24 UST 3.750 08/31/26 US TREASURY GOV us usD AAA 1,798,944 .62 1,798,944.62 0.89%
US91282CLK52 UST 3.625 08/31/29 US TREASURY GOV us usD AAA 13,611.32 13,611.32 0.01%
US91282CLU35 UST 4.125 10/31/31 US TREASURY GOV us usD AAA 1,411.17 1,411.17 0.00%
US91282CLU35 UST 4.125 10/31/31 US TREASURY GOV us uUsD AAA 13,196,696.45 13,196,696.45 6.56%
US91282CLW90 UST 4.250 11/15/34 US TREASURY GOV us uUsD AAA 1,195,251.30 1,195,251.30 0.59%
US91282CMT52 UST 4.125 03/31/32 US TREASURY GOV us uUsD AAA 85,363.03 85,363.03 0.04%




Collateral data - as at 05/05/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
XS1791485011 EIB 0.875 01/14/28 EIB GOV SuU EUR 235,300.66 267,607.44 0.13%
XS1850111789 EIB 0.375 07/16/25 EIB GOV SuU EUR 17,025.18 19,362.74 0.01%
XS2351159996 NETHR 0.875 06/15/26 MTN FMO GOV NL UsSD AAA 978,749.85 978,749.85 0.49%
XS2749537481 IDA 3.200 01/18/44 MTN INTERNATIONAL DE BND us EUR AAA 15,668.64 17,819.95 0.01%
XS2838900152 NETHR 4.500 06/12/29 MTN FMO BND NL UsSD AAA 1,807,727.89 1,807,727.89 0.90%
XS2910613970 KOMBK 3.625 09/04/29 MTN KBN BND NO UsSD AAA 198,841.74 198,841.74 0.10%
XS2914674408 KITUS 3.625 10/09/29 MTN KUNTARAHOITUS BND Fl UsSD AA1 352,856.90 352,856.90 0.18%
XS2924823532 LNBAD 4.000 01/22/27 MTN LKB BW FORDERBNK BND DE UsSD AAA 3,536,405.43 3,536,405.43 1.76%
Unknown Company Description UNK CAD 560,301.41 407,883.48 0.20%
Unknown Company Description UNK EUR 14,443,384.85 16,426,461.94 8.16%
Unknown Company Description UNK GBP 1.00 1.34 0.00%
Unknown Company Description UNK uUsD 5,531,876.98 5,531,876.98 2.75%
Total: 201,297,434.4 100.00%
Geographical allocation of collateral Currency allocation of collateral
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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 | DEUTSCHE BANK AG (PARENT)

33,040,431.98

HSBC BANK PLC (PARENT)

22,827,880.04

STANDARD CHARTERED BANK (PARENT)

17,354,572.36

NOMURA INTERNATIONAL PLC (PARENT)

15,796,070.40

o | B~ | W DN

MIZUHO INTERNATIONAL PLC (PARENT)

15,160,141.14
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