
Securities Lending Report

HBCE / HSBC Gbl Inv Fd - Gbl Emerging Markets Bond

Report as at 04/09/2025

Summary of policy

% limit on maximum percentage of book on loan 30%

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) 1,276,672,708

Reference currency of the fund USD

Securities lending data - as at 04/09/2025

Currently on loan in USD (base currency) 166,496,110.40

Current percentage on loan (in % of the fund AuM) 13.04%

Collateral value (cash and securities) in  USD (base currency) 179,328,588.12

Collateral value (cash and securities) in % of loan 108%

Collateral data - as at 04/09/2025

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

AT0000A1FAP5 ATGV 1.200 10/20/25 AUSTRIA GOV AT EUR AA1 9,086.45 10,598.10 0.01%

AT0000A1VGK0 ATGV 0.500 04/20/27 AUSTRIA GOV AT EUR AA1 11,737.93 13,690.69 0.01%

AT0000A1XML2 ATGV 2.100 09/20/17 AUSTRIA GOV AT EUR AA1 594.23 693.09 0.00%

AT0000A2HLC4 ATGV 0.850 06/30/20 AUSTRIA GOV AT EUR AA1 216,397.09 252,397.51 0.14%

AU0000300535 AUGV 4.750 06/21/54 AUSTRALIA GOV AU AUD AAA 950.85 622.23 0.00%

AU3CB0221661 IADB 4.250 06/11/26 MTN IDB BND US AUD AAA 126,501.97 82,781.68 0.05%

AU3CB0319143 BANQV 4.400 05/24/30 MTN BANQUE DEVELOPPT BND FR AUD AA2 15,373.13 10,060.03 0.01%

AU3CB0325223 IDA 4.000 08/29/30 MTN INTERNATIONAL DE BND US AUD AAA 995.91 651.72 0.00%

BE0000324336 BEGV 4.500 03/28/26 BELGIUM GOV BE EUR AA3 4,673.89 5,451.45 0.00%

BE0000326356 BEGV 4.000 03/28/32 BELGIUM GOV BE EUR AA3 3,859.25 4,501.29 0.00%

Securities lending statistics

12-month average on loan in USD (base currency) 169,107,111.23

12-month average on loan as a % of the fund AuM 15.25%

12-month maximum on loan in USD 261,606,360.85

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) 513,088.94

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0463%

* 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 04/09/2025

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

BE0000337460 BEGV 1.000 06/22/26 BELGIUM GOV BE EUR AA3 6,431.25 7,501.18 0.00%

BE0000354630 BEGV 0.350 06/22/32 BELGIUM GOV BE EUR AA3 0.84 0.98 0.00%

BE0000359688 BEGV 3.450 06/22/43 BELGIUM GOV BE EUR AA3 161.02 187.81 0.00%

BE0000362716 BEGV 2.700 10/22/29 BELGIUM GOV BE EUR AA3 96.06 112.04 0.00%

BE0008064132 BEGV 03/28/29 BELGIUM GOV BE EUR AA3 3,565.35 4,158.49 0.00%

BE0008077266 BEGV 03/28/41 BELGIUM GOV BE EUR AA3 1,054.02 1,229.37 0.00%

CA135087P576 CAGV 3.500 03/01/28 CANADA GOV CA CAD AAA 4,080.30 2,958.74 0.00%

CA135087S703 CAGV 3.500 12/01/57 CANADA GOV CA CAD AAA 802,960.85 582,249.56 0.32%

CA135087VS05 CAGV 4.250 12/01/26 CANADA GOV CA CAD AAA 33,640.10 24,393.39 0.01%

CA135087WL43 CAGV 5.750 06/01/29 CANADA GOV CA CAD AAA 38,017.23 27,567.36 0.02%

CA135087XG49 CAGV 5.750 06/01/33 CANADA GOV CA CAD AAA 114,716.12 83,183.89 0.05%

CA135087YQ12 CAGV 4.000 06/01/41 CANADA GOV CA CAD AAA 13,607.46 9,867.16 0.01%

CA683234B984 ONTAR 4.650 06/02/41 MTN ONTARIO BND CA CAD AAA 8,159.10 5,916.39 0.00%

CA68333ZAH07 ONTAR 2.050 06/02/30 ONTARIO BND CA CAD AAA 3,831.88 2,778.60 0.00%

CA68333ZBE66 ONTAR 4.000 03/08/29 ONTARIO BND CA CAD AAA 1,475,326.98 1,069,801.21 0.60%

CA68333ZBM82 ONTAR 2.950 09/08/30 ONTARIO BND CA CAD AAA 1,475,942.97 1,070,247.88 0.60%

CH1134540470 ON HLDG ODSH ON HLDG COM US USD AAA 37,415.30 37,415.30 0.02%

DE0001030567 DEGV 0.100 04/15/26 GERMANY GOV DE EUR AAA 498.88 581.88 0.00%

DE0001102556 DEGV 11/15/28 GERMANY GOV DE EUR AAA 51,920.08 60,557.64 0.03%

DE000A2AAPS4 BERLI 2.501 01/14/26 FRN BERLIN BND DE EUR AAA 2,011.57 2,346.22 0.00%

DE000BU22056 DEGV 2.900 06/18/26 GERMANY GOV DE EUR AAA 1.01 1.18 0.00%

DE000BU22080 DEGV 2.200 03/11/27 GERMANY GOV DE EUR AAA 179,328.68 209,162.30 0.12%

DE000BU25042 DEGV 2.400 04/18/30 GERMANY GOV DE EUR AAA 1,430,945.33 1,669,001.35 0.93%

DE000BU25059 DEGV 2.200 10/10/30 GERMANY GOV DE EUR AAA 954,341.34 1,113,108.20 0.62%

DE000BU2Z049 DEGV 2.500 02/15/35 GERMANY GOV DE EUR AAA 306.28 357.24 0.00%

DE000NRW2152 NORDR 2.375 05/13/33 NRW BND DE EUR AAA 22,444.48 26,178.41 0.01%

DE000NWB2N02 NRW BANK 0.36% GTD SNR 15/10/35  NRW BANK 0.36% GTD SNR 15/10/35 MIS DE EUR AAA 2,359,323.13 2,751,826.66 1.53%

DE000NWB2Q17 NRW BANK 0.71% GTD 22/10/2036  NRW BANK 0.71% GTD 22/10/2036 MIS DE EUR AAA 76,805.57 89,583.16 0.05%

EU000A3K4DS6 EUUNI 2.000 10/04/27 MTN EU BND BE EUR AA3 422,078.15 492,296.24 0.27%

EU000A3K4EL9 EUUNI 4.000 04/04/44 MTN EU BND BE EUR AA3 5,311.56 6,195.21 0.00%

EU000A3K4EU0 EUUNI 3.250 02/04/50 MTN EU BND BE EUR AA3 114,337.95 133,359.53 0.07%

EU000A3K4EW6 EUUNI 2.875 12/06/27 MTN EU BND BE EUR AA3 422,057.46 492,272.11 0.27%

EU000A4EA8Y7 EUUNI 3.750 10/12/45 MTN EU BND BE EUR AA3 422,461.00 492,742.78 0.27%

FR0000125486 VINCI ODSH VINCI COM FR EUR AA2 1,907,442.56 2,224,769.98 1.24%

FR0010447367 FRGV 1.800 07/25/40 FRANCE GOV FR EUR AA2 370,044.84 431,606.52 0.24%

FR0011883966 FRGV 2.500 05/25/30 FRANCE GOV FR EUR AA2 188.71 220.10 0.00%

FR0013234333 FRGV 1.750 06/25/39 FRANCE GOV FR EUR AA2 2.33 2.71 0.00%

FR0013286192 FRGV 0.750 05/25/28 FRANCE GOV FR EUR AA2 0.96 1.11 0.00%

FR0013327491 FRGV 0.100 07/25/36 FRANCE GOV FR EUR AA2 1,220.04 1,423.01 0.00%



Collateral data - as at 04/09/2025

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

FR0013341682 FRGV 0.750 11/25/28 FRANCE GOV FR EUR AA2 500,049.99 583,239.69 0.33%

FR0014002WK3 FRGV 11/25/31 FRANCE GOV FR EUR AA2 23,234.28 27,099.60 0.02%

FR0014003513 FRGV 02/25/27 FRANCE GOV FR EUR AA2 194,223.53 226,535.09 0.13%

FR0014007L00 FRGV 05/25/32 FRANCE GOV FR EUR AA2 3,626.70 4,230.05 0.00%

FR001400AIN5 FRGV 0.750 02/25/28 FRANCE GOV FR EUR AA2 23,364.41 27,251.38 0.02%

FR001400AIN5 FRGV 0.750 02/25/28 FRANCE GOV FR EUR AA2 0.97 1.13 0.00%

FR001400BKZ3 FRGV 2.000 11/25/32 FRANCE GOV FR EUR AA2 202,334.32 235,995.22 0.13%

FR001400CMX2 FRGV 2.500 05/25/43 FRANCE GOV FR EUR AA2 65,684.49 76,611.95 0.04%

FR001400FTH3 FRGV 3.000 05/25/54 FRANCE GOV FR EUR AA2 171.02 199.47 0.00%

FR001400H7V7 FRGV 3.000 05/25/33 FRANCE GOV FR EUR AA2 2.97 3.47 0.00%

FR001400JI88 FRGV 0.600 07/25/34 FRANCE GOV FR EUR AA2 23,411.18 27,305.93 0.02%

FR001400L834 FRGV 3.500 11/25/33 FRANCE GOV FR EUR AA2 250.90 292.64 0.00%

FR001400L834 FRGV 3.500 11/25/33 FRANCE GOV FR EUR AA2 500,196.51 583,410.58 0.33%

FR001400NBC6 FRGV 2.500 09/24/27 FRANCE GOV FR EUR AA2 172,506.95 201,205.68 0.11%

FR001400NBC6 FRGV 2.500 09/24/27 FRANCE GOV FR EUR AA2 23,359.29 27,245.40 0.02%

FR001400OHF4 FRGV 3.250 05/25/55 FRANCE GOV FR EUR AA2 0.81 0.94 0.00%

FR001400OHF4 FRGV 3.250 05/25/55 FRANCE GOV FR EUR AA2 5,881.95 6,860.49 0.00%

FR001400X8V5 FRGV 3.200 05/25/35 FRANCE GOV FR EUR AA2 23,411.24 27,306.00 0.02%

GB00B06YGN05 UKT 4 1/4 12/07/55 UK TREASURY GIL GB GBP AA3 3,886.24 5,220.39 0.00%

GB00B0CNHZ09 UKTI 1 1/4 11/22/55 UK TREASURY GIL GB GBP AA3 1,250,234.36 1,679,439.82 0.94%

GB00B0CNHZ09 UKTI 1 1/4 11/22/55 UK TREASURY GIL GB GBP AA3 731,822.18 983,056.73 0.55%

GB00B421JZ66 UKTI 0 1/2 03/22/50 UK TREASURY GIL GB GBP AA3 289,049.79 388,280.58 0.22%

GB00B4PTCY75 UKTI 0 3/8 03/22/62 UK TREASURY GIL GB GBP AA3 1,250,234.92 1,679,440.57 0.94%

GB00BDX8CX86 UKTI 0 1/8 03/22/68 UK TREASURY GIL GB GBP AA3 1,248,816.91 1,677,535.76 0.94%

GB00BDX8CX86 UKTI 0 1/8 03/22/68 UK TREASURY GIL GB GBP AA3 1,023,647.68 1,375,065.93 0.77%

GB00BFMCN652 UKT 158 10/22/71 UK Treasury GIL GB GBP AA3 1,250,419.18 1,679,688.08 0.94%

GB00BMF9LF76 GBGV 4.000 10/22/63 UNITED KINGDOM GIL GB GBP AA3 1,250,234.99 1,679,440.66 0.94%

GB00BMF9LF76 GBGV 4.000 10/22/63 UNITED KINGDOM GIL GB GBP AA3 415,696.83 558,405.55 0.31%

GB00BPCJD997 UKT 3 3/4 10/22/53 UK Treasury GIL GB GBP AA3 81,001.95 108,809.92 0.06%

GB00BPJJKP77 UKT 43/4 10/22/43 UK Treasury GIL GB GBP AA3 1,000,734.94 1,344,287.24 0.75%

GB00BQC4R999 UKT 3 3/4 01/29/38 UK Treasury GIL GB GBP AA3 20,327.23 27,305.57 0.02%

GB00BQC4R999 UKT 3 3/4 01/29/38 UK Treasury GIL GB GBP AA3 796,792.16 1,070,330.91 0.60%

GB00BQC82D08 UKT 4 3/8 01/31/2040 UK TREASURY GIL GB GBP AA3 796,702.44 1,070,210.39 0.60%

GB00BSQNRC93 UKT 43/8 03/07/28 UK Treasury GIL GB GBP AA3 2,690.12 3,613.64 0.00%

GB00BSQNRC93 UKT 43/8 03/07/28 UK Treasury GIL GB GBP AA3 1,656,358.91 2,224,986.92 1.24%

GB00BSQNRD01 UKT 4 3/8 03/07/30 Corp UK TREASURY GIL GB GBP AA3 796,792.07 1,070,330.79 0.60%

GB00BT7J0027 UKT 4 Â½ 03/07/35 Corp UK TREASURY GIL GB GBP AA3 796,792.22 1,070,330.99 0.60%

GB00BT7J0241 UKT 5 3/8 01/31/56 UK Treasury GIL GB GBP AA3 56.21 75.51 0.00%

GB00BT7J0241 UKT 5 3/8 01/31/56 UK Treasury GIL GB GBP AA3 1,023,003.30 1,374,200.33 0.77%



Collateral data - as at 04/09/2025

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

GB00BYMWG366 UKTI 0 1/8 03/22/46 UK TREASURY GIL GB GBP AA3 291,295.10 391,296.71 0.22%

GB00BYVP4K94 UKTI 018 11/22/56 CORP UK TREASURY GIL GB GBP AA3 899,662.91 1,208,517.19 0.67%

GB00BZ13DV40 UKTI 0125 08/10/48 UK TREASURY GIL GB GBP AA3 291,356.85 391,379.66 0.22%

JP1024611Q64 JPGV 0.400 06/01/26 JAPAN GOV JP JPY A1 149,940,412.66 1,011,812.09 0.56%

JP1024621Q70 JPGV 0.400 07/01/26 JAPAN GOV JP JPY A1 170,322,992.51 1,149,355.66 0.64%

JP1024641Q92 JPGV 0.400 09/01/26 JAPAN GOV JP JPY A1 148,699,245.15 1,003,436.57 0.56%

JP1051741QB7 JPGV 0.700 09/20/29 JAPAN GOV JP JPY A1 49,331.94 332.90 0.00%

JP1051771R39 JPGV 1.100 12/20/29 JAPAN GOV JP JPY A1 13,958,534.71 94,193.51 0.05%

JP1103771R12 JPGV 1.200 12/20/34 JAPAN GOV JP JPY A1 968,368.77 6,534.64 0.00%

JP1120251L52 JPGV 0.200 03/10/30 JAPAN GOV JP JPY A1 83,286,836.70 562,027.45 0.31%

JP1201001839 JPGV 2.200 03/20/28 JAPAN GOV JP JPY A1 2,863,348.74 19,322.15 0.01%

JP1201171A43 JPGV 2.100 03/20/30 JAPAN GOV JP JPY A1 153,940,209.52 1,038,803.09 0.58%

JP1201411CC4 JPGV 1.700 12/20/32 JAPAN GOV JP JPY A1 125,347,494.35 845,856.75 0.47%

JP1201591GC4 JPGV 0.600 12/20/36 JAPAN GOV JP JPY A1 2,547,978.25 17,194.00 0.01%

JP1201861PA6 JPGV 1.500 09/20/43 JAPAN GOV JP JPY A1 6,488,961.77 43,788.13 0.02%

JP13000611B1 JPGV 2.400 11/20/31 JAPAN GOV JP JPY A1 49,138,342.05 331,590.18 0.18%

JP1300131420 JPGV 2.000 12/20/33 JAPAN GOV JP JPY A1 417,358.73 2,816.38 0.00%

JP1300651L15 JPGV 0.400 12/20/49 JAPAN GOV JP JPY A1 27,942.56 188.56 0.00%

JP1400111J52 JPGV 0.800 03/20/58 JAPAN GOV JP JPY A1 158,158,299.53 1,067,267.16 0.60%

JP1400161P53 JPGV 1.300 03/20/63 JAPAN GOV JP JPY A1 2,213,481.73 14,936.78 0.01%

JP1400171Q50 JPGV 2.200 03/20/64 JAPAN GOV JP JPY A1 87,721,000.29 591,949.61 0.33%

JP1400171Q50 JPGV 2.200 03/20/64 JAPAN GOV JP JPY A1 532,884,775.10 3,595,956.86 2.01%

NL0015001RG8 NLGV 3.250 01/15/44 NETHERLANDS GOV NL EUR AAA 3,632.97 4,237.36 0.00%

NL0015002F72 NLGV 2.500 07/15/35 NETHERLANDS GOV NL EUR AAA 500,058.33 583,249.42 0.33%

NL0015614579 NLGV 01/15/52 NETHERLANDS GOV NL EUR AAA 12.12 14.13 0.00%

US00828EEE59 AFDB 0.875 03/23/26 MTN AFRCN DVLPMNT BND XO USD 21,737.40 21,737.40 0.01%

US0231351067 AMAZON.COM ODSH AMAZON.COM COM US USD AAA 2,224,805.30 2,224,805.30 1.24%

US0378331005 APPLE ODSH APPLE COM US USD AAA 2,224,683.96 2,224,683.96 1.24%

US045167AW30 ADB 5.820 06/16/28 PUT ADB BND PH USD 6,870,374.26 6,870,374.26 3.83%

US045167GM93 ADB 3.750 08/28/30 MTN ADB BND PH USD 6,870,830.30 6,870,830.30 3.83%

US135087Q560 CAGV 3.750 04/26/28 CANADA GOV CA USD AAA 10,183.06 10,183.06 0.01%

US298785KL95 EIB 4.250 08/16/32 EIB GOV SU USD 1,020.76 1,020.76 0.00%

US298785KM78 EIB 3.875 10/15/30 EIB GOV SU USD 3,026.47 3,026.47 0.00%

US427028AB18 CAGV 0.750 05/19/26 CANADA GOV CA USD AAA 63,779.59 63,779.59 0.04%

US43358BAB99 CAGV 4.000 03/18/30 CANADA GOV CA USD AAA 583,330.31 583,330.31 0.33%

US4581X0ER56 IADB 3.625 09/17/31 MTN IDB BND US USD AAA 6,871,026.45 6,871,026.45 3.83%

US459058LT86 IBRD 3.625 05/05/28 MTN IBRD GOV SU USD 495,908.60 495,908.60 0.28%

US459058LU59 IBRD 4.000 05/06/32 MTN IBRD GOV SU USD 5,509,892.64 5,509,892.64 3.07%

US5949181045 MICROSOFT ODSH MICROSOFT COM US USD AAA 2,224,615.94 2,224,615.94 1.24%



Collateral data - as at 04/09/2025

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

US683234AR91 ONTAR 1.125 10/07/30 ONTARIO BND CA USD AAA 6,155.81 6,155.81 0.00%

US683234AU21 ONTAR 2.125 01/21/32 ONTARIO BND CA USD AAA 57,950.00 57,950.00 0.03%

US683234DB13 ONTAR 3.100 05/19/27 ONTARIO BND CA USD AAA 9,990.69 9,990.69 0.01%

US683234ET12 ONTAR 4.700 01/15/30 ONTARIO BND CA USD AAA 26,074.49 26,074.49 0.01%

US912810FB99 UST 6.125 11/15/27 US TREASURY GOV US USD AAA 5,468.78 5,468.78 0.00%

US912810PX00 UST 4.500 05/15/38 US TREASURY GOV US USD AAA 2,252.27 2,252.27 0.00%

US912810QB70 UST 4.250 05/15/39 US TREASURY GOV US USD AAA 491.58 491.58 0.00%

US912810QE10 UST 4.625 02/15/40 US TREASURY GOV US USD AAA 81,963.37 81,963.37 0.05%

US912810QY73 UST 2.750 11/15/42 US TREASURY GOV US USD AAA 84,095.48 84,095.48 0.05%

US912810RB61 UST 2.875 05/15/43 US TREASURY GOV US USD AAA 7,076.64 7,076.64 0.00%

US912810RJ97 UST 3.000 11/15/44 US TREASURY GOV US USD AAA 20,520.41 20,520.41 0.01%

US912810RP57 UST 3.000 11/15/45 US TREASURY GOV US USD AAA 76.26 76.26 0.00%

US912810SA79 UST 3.000 02/15/48 US TREASURY GOV US USD AAA 441.31 441.31 0.00%

US912810SD19 UST 3.000 08/15/48 US TREASURY GOV US USD AAA 3,596,094.38 3,596,094.38 2.01%

US912810SL35 UST 2.000 02/15/50 US TREASURY GOV US USD AAA 57.78 57.78 0.00%

US912810SP49 UST 1.375 08/15/50 US TREASURY GOV US USD AAA 899,477.80 899,477.80 0.50%

US912810SS87 UST 1.625 11/15/50 US TREASURY GOV US USD AAA 676.84 676.84 0.00%

US912810SU34 UST 1.875 02/15/51 US TREASURY GOV US USD AAA 165.39 165.39 0.00%

US912810SX72 UST 2.375 05/15/51 US TREASURY GOV US USD AAA 125.76 125.76 0.00%

US912810SY55 UST 2.250 05/15/41 US TREASURY GOV US USD AAA 3,364,023.46 3,364,023.46 1.88%

US912810SZ21 UST 2.000 08/15/51 US TREASURY GOV US USD AAA 169.47 169.47 0.00%

US912810TB44 UST 1.875 11/15/51 US TREASURY GOV US USD AAA 3,588,728.87 3,588,728.87 2.00%

US912810TG31 UST 2.875 05/15/52 US TREASURY GOV US USD AAA 5,092.80 5,092.80 0.00%

US912810TX63 UST 4.250 02/15/54 US TREASURY GOV US USD AAA 102,220.12 102,220.12 0.06%

US912810TZ12 UST 4.500 02/15/44 US TREASURY GOV US USD AAA 3,583,828.45 3,583,828.45 2.00%

US912810UE63 UST 4.500 11/15/54 US TREASURY GOV US USD AAA 983,665.72 983,665.72 0.55%

US912810UH94 UST 2.375 02/15/55 US TREASURY GOV US USD AAA 567,292.45 567,292.45 0.32%

US912810UK24 UST 4.750 05/15/55 US TREASURY GOV US USD AAA 98.89 98.89 0.00%

US912810UL07 UST 5.000 05/15/45 US TREASURY GOV US USD AAA 15,766.85 15,766.85 0.01%

US912828V988 UST 2.250 02/15/27 US TREASURY GOV US USD AAA 389,716.57 389,716.57 0.22%

US912828Y388 UST 0.750 07/15/28 US TREASURY GOV US USD AAA 3,596,026.27 3,596,026.27 2.01%

US912828YD60 UST 1.375 08/31/26 US TREASURY GOV US USD AAA 879.78 879.78 0.00%

US912828YX25 UST 1.750 12/31/26 US TREASURY GOV US USD AAA 7,136.29 7,136.29 0.00%

US912828Z948 UST 1.500 02/15/30 US TREASURY GOV US USD AAA 182.51 182.51 0.00%

US912828ZE35 UST 0.625 03/31/27 US TREASURY GOV US USD AAA 2,680.90 2,680.90 0.00%

US91282CAE12 UST 0.625 08/15/30 US TREASURY GOV US USD AAA 258.44 258.44 0.00%

US91282CAQ42 UST 0.125 10/15/25 US TREASURY GOV US USD AAA 3,596,067.29 3,596,067.29 2.01%

US91282CBL46 UST 1.125 02/15/31 US TREASURY GOV US USD AAA 174.71 174.71 0.00%

US91282CCH25 UST 1.250 06/30/28 US TREASURY GOV US USD AAA 94.04 94.04 0.00%



Collateral data - as at 04/09/2025

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

US91282CCP41 UST 0.625 07/31/26 US TREASURY GOV US USD AAA 5,923,929.79 5,923,929.79 3.30%

US91282CCS89 UST 1.250 08/15/31 US TREASURY GOV US USD AAA 5,923,889.38 5,923,889.38 3.30%

US91282CCY57 UST 1.250 09/30/28 US TREASURY GOV US USD AAA 374.93 374.93 0.00%

US91282CCZ23 UST 0.875 09/30/26 US TREASURY GOV US USD AAA 5,925,411.51 5,925,411.51 3.30%

US91282CDG33 UST 1.125 10/31/26 US TREASURY GOV US USD AAA 2,726.09 2,726.09 0.00%

US91282CDJ71 UST 1.375 11/15/31 US TREASURY GOV US USD AAA 5,923,900.40 5,923,900.40 3.30%

US91282CDK45 UST 1.250 11/30/26 US TREASURY GOV US USD AAA 1,944,772.05 1,944,772.05 1.08%

US91282CDY49 UST 1.875 02/15/32 US TREASURY GOV US USD AAA 885.30 885.30 0.00%

US91282CEM91 UST 2.875 04/30/29 US TREASURY GOV US USD AAA 394.12 394.12 0.00%

US91282CGM73 UST 3.500 02/15/33 US TREASURY GOV US USD AAA 719,956.44 719,956.44 0.40%

US91282CHC82 UST 3.375 05/15/33 US TREASURY GOV US USD AAA 857,917.94 857,917.94 0.48%

US91282CHJ36 UST 3.750 06/30/30 US TREASURY GOV US USD AAA 5,923,921.49 5,923,921.49 3.30%

US91282CHR51 UST 4.000 07/31/30 US TREASURY GOV US USD AAA 3,421,096.65 3,421,096.65 1.91%

US91282CJC64 UST 4.625 10/15/26 US TREASURY GOV US USD AAA 514.00 514.00 0.00%

US91282CJQ50 UST 3.750 12/31/30 US TREASURY GOV US USD AAA 40,311.82 40,311.82 0.02%

US91282CJX02 UST 4.000 01/31/31 US TREASURY GOV US USD AAA 2,224,786.41 2,224,786.41 1.24%

US91282CKC46 UST 4.250 02/28/31 US TREASURY GOV US USD AAA 980,570.02 980,570.02 0.55%

US91282CKQ32 UST 4.375 05/15/34 US TREASURY GOV US USD AAA 411.96 411.96 0.00%

US91282CKX82 UST 4.250 06/30/29 US TREASURY GOV US USD AAA 16,225,279.09 16,225,279.09 9.05%

US91282CLD10 UST 4.125 07/31/31 US TREASURY GOV US USD AAA 510.44 510.44 0.00%

US91282CLN91 UST 3.500 09/30/29 US TREASURY GOV US USD AAA 4,141.81 4,141.81 0.00%

US91282CLQ23 UST 3.875 10/15/27 US TREASURY GOV US USD AAA 510.66 510.66 0.00%

US91282CLU35 UST 4.125 10/31/31 US TREASURY GOV US USD AAA 6,734,129.29 6,734,129.29 3.76%

XS1503043694 EIB 0.250 09/14/29 MTN EIB GOV SU EUR 420,025.47 489,902.07 0.27%

XS3092597932 IDA 4.000 06/11/30 MTN INTERNATIONAL DE BND US USD AAA 6,870,351.92 6,870,351.92 3.83%

Total: 179,328,588.12 100.00%

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 DEUTSCHE BANK AG (PARENT) 41,433,783.41

2 MERRILL LYNCH INTERNATIONAL (PARENT) 24,888,903.77

3 MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT) 15,881,641.14

4 GOLDMAN SACHS INTERNATIONAL (PARENT) 14,591,679.43

5 STANDARD CHARTERED BANK (PARENT) 12,431,546.51
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