
Securities Lending Report

HBCE / HSBC Gbl Inv Fd - Euro High Yield Bond

Report as at 07/07/2025

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 - Euro High Yield Bond

Replication Mode Physical replication

ISIN Code LU0165128348

Total net assets (AuM) 680,940,344

Reference currency of the fund EUR

Securities lending data - as at 07/07/2025

Currently on loan in EUR (base currency) 152,109,640.49

Current percentage on loan (in % of the fund AuM) 22.34%

Collateral value (cash and securities) in  EUR (base currency) 161,849,807.67

Collateral value (cash and securities) in % of loan 106%

Collateral data - as at 07/07/2025

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

AT0000A269M8 ATGV 0.500 02/20/29 AUSTRIA GOV AT EUR AA1 869,572.75 869,572.75 0.54%

AT0000A2HLC4 ATGV 0.850 06/30/20 AUSTRIA GOV AT EUR AA1 13,629.53 13,629.53 0.01%

AT0000A2NW83 ATGV 02/20/31 AUSTRIA GOV AT EUR AA1 178,780.50 178,780.50 0.11%

AT0000A2T198 ATGV 0.250 10/20/36 AUSTRIA GOV AT EUR AA1 602,311.08 602,311.08 0.37%

AT0000A39UW5 ATGV 2.900 02/20/34 AUSTRIA GOV AT EUR AA1 42,534.31 42,534.31 0.03%

AU000XCLWAM0 AUGV 2.750 06/21/35 AUSTRALIA GOV AU AUD AAA 841,265.99 467,796.31 0.29%

AU3CB0286227 KOMBK 2.500 08/03/32 MTN KBN BND NO AUD AAA 1,781.67 990.72 0.00%

AU3TB0000192 AUGV 3.750 04/21/37 AUSTRALIA GOV AU AUD AAA 740,089.38 411,535.82 0.25%

BE0000304130 BEGV 5.000 03/28/35 BELGIUM GOV BE EUR AA3 1.17 1.17 0.00%

BE0000337460 BEGV 1.000 06/22/26 BELGIUM GOV BE EUR AA3 912,628.15 912,628.15 0.56%

Securities lending statistics

12-month average on loan in EUR (base currency) 130,685,589.45

12-month average on loan as a % of the fund AuM 18.01%

12-month maximum on loan in EUR 171,449,128.26

12-month maximum on loan as a % of the fund AuM 23.37%

Gross Return for the fund over the last 12 months in  (base currency fund) 278,081.39

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0383%

* 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 07/07/2025

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

BE0000340498 BEGV 2.150 06/22/66 BELGIUM GOV BE EUR AA3 214,122.45 214,122.45 0.13%

BE0000345547 BEGV 0.800 06/22/28 BELGIUM GOV BE EUR AA3 10,021.86 10,021.86 0.01%

BE0000347568 BEGV 0.900 06/22/29 BELGIUM GOV BE EUR AA3 41.74 41.74 0.00%

BE0000348574 BEGV 1.700 06/22/50 BELGIUM GOV BE EUR AA3 0.65 0.65 0.00%

BE0000351602 BEGV 10/22/27 BELGIUM GOV BE EUR AA3 14,737.21 14,737.21 0.01%

BE0000352618 BEGV 10/22/31 BELGIUM GOV BE EUR AA3 1.70 1.70 0.00%

BE0000358672 BEGV 3.300 06/22/54 BELGIUM GOV BE EUR AA3 12,679.25 12,679.25 0.01%

BE0000364738 BEGV 3.450 06/22/42 BELGIUM GOV BE EUR AA3 1,142,299.03 1,142,299.03 0.71%

BE0000365743 BEGV 2.600 10/22/30 BELGIUM GOV BE EUR AA3 184,636.02 184,636.02 0.11%

CA135087R481 CAGV 3.000 06/01/34 CANADA GOV CA CAD AAA 1,949,341.28 1,216,008.90 0.75%

CA135087R978 CAGV 4.000 08/01/26 CANADA GOV CA CAD AAA 1,711,375.83 1,067,564.86 0.66%

CA135087S216 CAGV 3.250 12/01/34 CANADA GOV CA CAD AAA 1,592,111.47 993,167.15 0.61%

CA135087S398 CAGV 3.250 11/01/26 CANADA GOV CA CAD AAA 790,587.79 493,172.65 0.30%

CA135087S471 CAGV 2.750 03/01/30 CANADA GOV CA CAD AAA 37,143.95 23,170.58 0.01%

CA135087S620 CAGV 3.250 06/01/35 CANADA GOV CA CAD AAA 1,585,325.74 988,934.18 0.61%

CA135087XQ21 CAGV 3.000 12/01/36 CANADA GOV CA CAD AAA 168,027.43 104,816.35 0.06%

CA135087YK42 CAGV 2.000 12/01/41 CANADA GOV CA CAD AAA 6,227.24 3,884.59 0.00%

CA135087ZH04 CAGV 1.500 12/01/44 CANADA GOV CA CAD AAA 1,377.24 859.13 0.00%

CA683234ZP62 ONTAR 4.600 06/02/39 MTN ONTARIO BND CA CAD AAA 1,038.91 648.08 0.00%

DE0001030575 DEGV 0.100 04/15/46 GERMANY GOV DE EUR AAA 545.47 545.47 0.00%

DE0001102481 DEGV 08/15/50 GERMANY GOV DE EUR AAA 30,116.63 30,116.63 0.02%

DE0001102614 DEGV 1.800 08/15/53 GERMANY GOV DE EUR AAA 0.78 0.78 0.00%

DE0001141851 DEGV 04/16/27 GERMANY GOV DE EUR AAA 674,969.74 674,969.74 0.42%

DE000BU22080 DEGV 2.200 03/11/27 GERMANY GOV DE EUR AAA 725,705.14 725,705.14 0.45%

DE000BU25042 DEGV 2.400 04/18/30 GERMANY GOV DE EUR AAA 1,824,801.20 1,824,801.20 1.13%

DE000BU27006 DEGV 2.400 11/15/30 GERMANY GOV DE EUR AAA 674,969.67 674,969.67 0.42%

DE000BU2D004 DEGV 2.500 08/15/54 GERMANY GOV DE EUR AAA 251,597.86 251,597.86 0.16%

DE000BU2D012 DEGV 2.900 08/15/56 GERMANY GOV DE EUR AAA 369,233.15 369,233.15 0.23%

DE000BU2Z007 DEGV 2.300 02/15/33 GERMANY GOV DE EUR AAA 988,523.82 988,523.82 0.61%

DE000NWB2N02 NRW BANK 0.36% GTD SNR 15/10/35  NRW BANK 0.36% GTD SNR 15/10/35 MIS DE EUR AAA 227,806.89 227,806.89 0.14%

DE000NWB2P42 NRW BANK 0.75% GTD SNR 26/05/36  NRW BANK 0.75% GTD SNR 26/05/36 MIS DE EUR AAA 388,549.20 388,549.20 0.24%

DE000NWB2Q17 NRW BANK 0.71% GTD 22/10/2036  NRW BANK 0.71% GTD 22/10/2036 MIS DE EUR AAA 460,657.41 460,657.41 0.28%

DK0009923138 DKGV 1.750 11/15/25 DENMARK GOV DK DKK AAA 6,639,284.51 889,767.75 0.55%

DK0009923807 DKGV 0.500 11/15/29 DENMARK GOV DK DKK AAA 4.75 0.64 0.00%

DK0009924029 DKGV 0.250 11/15/52 DENMARK GOV DK DKK AAA 2.07 0.28 0.00%

DK0009924102 DKGV 11/15/31 DENMARK GOV DK DKK AAA 5.19 0.69 0.00%

DK0009924375 DKGV 11/15/31 DENMARK GOV DK DKK AAA 47,216.61 6,327.76 0.00%

DK0009924458 DKGV 0.100 11/15/34 DENMARK GOV DK DKK AAA 2,636,242.21 353,297.60 0.22%

DK0009924532 DKGV 2.250 11/15/33 DENMARK GOV DK DKK AAA 8,552,074.86 1,146,111.52 0.71%



Collateral data - as at 07/07/2025

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

DK0009924615 DKGV 2.250 11/15/33 DENMARK GOV DK DKK AAA 1.04 0.14 0.00%

DK0009924888 DKGV 2.250 11/15/26 DENMARK GOV DK DKK AAA 7.17 0.96 0.00%

DK0009924961 DKGV 2.250 11/15/35 DENMARK GOV DK DKK AAA 8,552,074.68 1,146,111.49 0.71%

EU000A3K4DT4 EUUNI 2.500 10/04/52 MTN EU BND BE EUR AA3 0.80 0.80 0.00%

EU000A4D5QM6 EUUNI 2.625 07/04/28 MTN EU BND BE EUR AA3 229.00 229.00 0.00%

FI4000348727 FIGV 0.500 09/15/28 FINLAND GOV FI EUR AA1 178,651.34 178,651.34 0.11%

FI4000369467 FIGV 0.500 09/15/29 FINLAND GOV FI EUR AA1 493,368.83 493,368.83 0.30%

FI4000557525 FIGV 2.875 04/15/29 FINLAND GOV FI EUR AA1 490,879.94 490,879.94 0.30%

FI4000577952 FIGV 2.500 04/15/30 FINLAND GOV FI EUR AA1 484,186.66 484,186.66 0.30%

FR0000125486 VINCI ODSH VINCI COM FR EUR AA2 2,060,840.50 2,060,840.50 1.27%

FR0000571150 FRGV 6.000 10/25/25 FRANCE GOV FR EUR AA2 0.00 0.00 0.00%

FR001400XJJ3 FRGV 3.750 05/25/56 FRANCE GOV FR EUR AA2 12,161.69 12,161.69 0.01%

GB00B0CNHZ09 UKTI 1 1/4 11/22/55 UK TREASURY GIL GB GBP AA3 1,600,357.50 1,853,614.07 1.15%

GB00B1L6W962 UKTI 1 1/8 11/22/37 UK TREASURY GIL GB GBP AA3 1,591,332.40 1,843,160.75 1.14%

GB00B3D4VD98 UKTI 1 1/4 11/22/32 UK TREASURY GIL GB GBP AA3 274,151.42 317,535.88 0.20%

GB00B3LZBF68 UKTI 0 5/8 03/22/40 UK TREASURY GIL GB GBP AA3 2,817,571.94 3,263,452.70 2.02%

GB00B3MYD345 UKTI 0 5/8 11/22/42 UK TREASURY GIL GB GBP AA3 2,814,124.41 3,259,459.60 2.01%

GB00B421JZ66 UKTI 0 1/2 03/22/50 UK TREASURY GIL GB GBP AA3 2,815,302.60 3,260,824.24 2.01%

GB00B46CGH68 UKTI 0 3/4 03/22/34 UK TREASURY GIL GB GBP AA3 2,817,741.54 3,263,649.14 2.02%

GB00B4PTCY75 UKTI 0 3/8 03/22/62 UK TREASURY GIL GB GBP AA3 1,600,357.04 1,853,613.54 1.15%

GB00B6RNH572 UKT 3 3/4 07/22/52 UK TREASURY GIL GB GBP AA3 0.79 0.92 0.00%

GB00B84Z9V04 UKT 3 1/4 01/22/44 UK TREASURY GIL GB GBP AA3 161,239.22 186,755.33 0.12%

GB00BD0XH204 UKT 1T 07/22/57 UK TREASURY GIL GB GBP AA3 0.47 0.54 0.00%

GB00BDX8CX86 UKTI 0 1/8 03/22/68 UK TREASURY GIL GB GBP AA3 1,600,356.84 1,853,613.31 1.15%

GB00BFMCN652 UKT 158 10/22/71 UK Treasury GIL GB GBP AA3 1,600,357.23 1,853,613.76 1.15%

GB00BFMCN652 UKT 158 10/22/71 UK Treasury GIL GB GBP AA3 2,817,741.20 3,263,648.74 2.02%

GB00BL6C7720 UKT 4 1/8 01/29/27 UK Treasury GIL GB GBP AA3 643,756.06 745,630.46 0.46%

GB00BLH38158 UKT 1 1/4 07/31/51 UK Treasury GIL GB GBP AA3 0.44 0.51 0.00%

GB00BLH38265 UKTI 0 1/8 03/22/39 UK Treasury GIL GB GBP AA3 6,286.53 7,281.37 0.00%

GB00BM8Z2T38 UKT 1 01/31/32 UK Treasury GIL GB GBP AA3 0.82 0.95 0.00%

GB00BMF9LF76 GBGV 4.000 10/22/63 UNITED KINGDOM GIL GB GBP AA3 1,600,357.42 1,853,613.98 1.15%

GB00BMF9LG83 UKT 4 1/2 06/07/28 UK Treasury GIL GB GBP AA3 153,875.92 178,226.78 0.11%

GB00BPCJD880 UKT 3 1/2 10/22/25 UK Treasury GIL GB GBP AA3 726,255.02 841,184.88 0.52%

GB00BPCJD997 UKT 3 3/4 10/22/53 UK Treasury GIL GB GBP AA3 4,106.47 4,756.32 0.00%

GB00BPJJKN53 UKT 45/8 01/31/34 UK Treasury GIL GB GBP AA3 4.05 4.69 0.00%

GB00BPJJKP77 UKT 43/4 10/22/43 UK Treasury GIL GB GBP AA3 1,840,605.32 2,131,881.11 1.32%

GB00BPSNB460 UKT 3 34 03/07/27 UK treasury GIL GB GBP AA3 1,779,277.19 2,060,847.81 1.27%

GB00BPSNB460 UKT 3 34 03/07/27 UK treasury GIL GB GBP AA3 153,887.99 178,240.76 0.11%

GB00BPSNBB36 UKT 4 3/8 07/31/54 UK Treasury GIL GB GBP AA3 1,779,277.06 2,060,847.65 1.27%



Collateral data - as at 07/07/2025

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

GB00BPSNBF73 UKT 4 10/22/31 UK Tresury GIL GB GBP AA3 25.00 28.96 0.00%

GB00BQC4R999 UKT 3 3/4 01/29/38 UK Treasury GIL GB GBP AA3 153,792.14 178,129.75 0.11%

GB00BQC4R999 UKT 3 3/4 01/29/38 UK Treasury GIL GB GBP AA3 1,630,727.49 1,888,790.12 1.17%

GB00BQC82B83 UKT 41/8 07/22/29 Corp UK Treasury GIL GB GBP AA3 38,866.32 45,016.92 0.03%

GB00BQC82D08 UKT 4 3/8 01/31/2040 UK TREASURY GIL GB GBP AA3 1,083,610.17 1,255,091.48 0.78%

GB00BSQNRD01 UKT 4 3/8 03/07/30 Corp UK TREASURY GIL GB GBP AA3 1,572.22 1,821.02 0.00%

GB00BT7J0241 UKT 5 3/8 01/31/56 UK Treasury GIL GB GBP AA3 37.41 43.33 0.00%

GB00BYMWG366 UKTI 0 1/8 03/22/46 UK TREASURY GIL GB GBP AA3 581,798.91 673,868.59 0.42%

GB00BYZW3J87 UKTI 0 1/8 11/22/36 UK TREASURY GIL GB GBP AA3 2,817,735.89 3,263,642.59 2.02%

IE00BY7QL619 JOHNSON CNTRLS ODSH JOHNSON CNTRLS COM US USD AAA 238,168.98 202,205.77 0.12%

JP1024711R47 JPGV 0.900 04/01/27 JAPAN GOV JP JPY A1 1,573,175,975.63 9,241,505.85 5.71%

JP1051771R39 JPGV 1.100 12/20/29 JAPAN GOV JP JPY A1 10,787,291.08 63,369.14 0.04%

JP1051781R45 JPGV 1.000 03/20/30 JAPAN GOV JP JPY A1 1,573,160,164.71 9,241,412.97 5.71%

JP1103771R12 JPGV 1.200 12/20/34 JAPAN GOV JP JPY A1 112,830,444.91 662,814.10 0.41%

JP1120241K56 JPGV 0.100 03/10/29 JAPAN GOV JP JPY A1 126,898,352.61 745,454.98 0.46%

JP1201591GC4 JPGV 0.600 12/20/36 JAPAN GOV JP JPY A1 1,428,247,620.35 8,390,134.95 5.18%

JP1201671K12 JPGV 0.500 12/20/38 JAPAN GOV JP JPY A1 1,089,296,877.79 6,398,993.90 3.95%

JP1201691K75 JPGV 0.300 06/20/39 JAPAN GOV JP JPY A1 101,964,152.48 598,980.87 0.37%

JP1201701KA5 JPGV 0.300 09/20/39 JAPAN GOV JP JPY A1 1,573,180,404.03 9,241,531.86 5.71%

JP1201711L13 JPGV 0.300 12/20/39 JAPAN GOV JP JPY A1 462,841,160.20 2,718,926.14 1.68%

JP1201891Q77 JPGV 1.900 06/20/44 JAPAN GOV JP JPY A1 126,717,699.22 744,393.75 0.46%

JP1201921R47 JPGV 2.400 03/20/45 JAPAN GOV JP JPY A1 34,298,829.97 201,485.94 0.12%

JP1300641KA3 JPGV 0.400 09/20/49 JAPAN GOV JP JPY A1 31,763,189.74 186,590.51 0.12%

NL0010071189 NLGV 2.500 01/15/33 NETHERLANDS GOV NL EUR AAA 475.97 475.97 0.00%

NL0015002F72 NLGV 2.500 07/15/35 NETHERLANDS GOV NL EUR AAA 423,371.73 423,371.73 0.26%

NL0015614579 NLGV 01/15/52 NETHERLANDS GOV NL EUR AAA 0.44 0.44 0.00%

NO0010930522 NOGV 1.250 09/17/31 NORWAY GOV NO NOK AAA 335,417.09 28,282.50 0.02%

NO0012837642 NOGV 3.000 08/15/33 NORWAY GOV NO NOK AAA 44,855.20 3,782.21 0.00%

SE0008014062 SEGV 0.125 06/01/26 SWEDEN GOV SE SEK AAA 13,043.04 1,158.55 0.00%

US0231351067 AMAZON.COM ODSH AMAZON.COM COM US USD AAA 2,427,216.77 2,060,710.15 1.27%

US0378331005 APPLE ODSH APPLE COM US USD AAA 186,078.72 157,981.07 0.10%

US045167GJ64 ADB 4.375 01/14/28 MTN ADB BND PH USD 537,837.77 456,624.96 0.28%

US31418E7A27 FN MA5388 5.5% 01/06/2054  FN MA5388 5.5% 01/06/2054 MIS US USD AAA 503,722.59 427,661.12 0.26%

US31418FAW77 FED NATL MORT ASSC 5.5% MBS 01/07/2054  FED NATL MORT ASSC 5.5% MBS 01MIS US USD AAA 36,553.62 31,034.07 0.02%

US31418FBN69 FED NATL MORT ASSC 5.5% MBS 01/08/2054  FED NATL MORT ASSC 5.5% MBS 01MIS US USD AAA 9,808.44 8,327.38 0.01%

US5949181045 MICROSOFT ODSH MICROSOFT COM US USD AAA 2,427,137.18 2,060,642.58 1.27%

US676167CG22 OKB 4.625 11/03/25 OEKB BND AT USD AA1 33,282.84 28,257.18 0.02%

US68323AFF66 ONTAR 2.300 06/15/26 ONTARIO BND CA USD AAA 4,920.21 4,177.26 0.00%

US912810SE91 UST 3.375 11/15/48 US TREASURY GOV US USD AAA 780,813.41 662,911.59 0.41%



Collateral data - as at 07/07/2025

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

US912810SL35 UST 2.000 02/15/50 US TREASURY GOV US USD AAA 293.91 249.53 0.00%

US912810SN90 UST 1.250 05/15/50 US TREASURY GOV US USD AAA 285.13 242.07 0.00%

US912810TK43 UST 3.375 08/15/42 US TREASURY GOV US USD AAA 5,334,793.31 4,529,246.36 2.80%

US912810TV08 UST 4.750 11/15/53 US TREASURY GOV US USD AAA 875,567.31 743,357.77 0.46%

US912810TZ12 UST 4.500 02/15/44 US TREASURY GOV US USD AAA 865,012.29 734,396.54 0.45%

US912810UE63 UST 4.500 11/15/54 US TREASURY GOV US USD AAA 17,228.61 14,627.11 0.01%

US9128286L99 UST 2.250 03/31/26 US TREASURY GOV US USD AAA 497,620.99 422,480.86 0.26%

US912828Y388 UST 0.750 07/15/28 US TREASURY GOV US USD AAA 780,784.30 662,886.87 0.41%

US912828YB05 UST 1.625 08/15/29 US TREASURY GOV US USD AAA 780,863.58 662,954.18 0.41%

US912828YU85 UST 1.625 11/30/26 US TREASURY GOV US USD AAA 598,244.54 507,910.38 0.31%

US91282CAE12 UST 0.625 08/15/30 US TREASURY GOV US USD AAA 85.02 72.18 0.00%

US91282CAQ42 UST 0.125 10/15/25 US TREASURY GOV US USD AAA 5,371,650.17 4,560,537.89 2.82%

US91282CAV37 UST 0.875 11/15/30 US TREASURY GOV US USD AAA 669,377.98 568,302.76 0.35%

US91282CAY75 UST 0.625 11/30/27 US TREASURY GOV US USD AAA 92.67 78.68 0.00%

US91282CBJ99 UST 0.750 01/31/28 US TREASURY GOV US USD AAA 5,364,507.89 4,554,474.08 2.81%

US91282CBL46 UST 1.125 02/15/31 US TREASURY GOV US USD AAA 1,453,872.30 1,234,339.45 0.76%

US91282CCF68 UST 0.750 05/31/26 US TREASURY GOV US USD AAA 938,735.28 796,987.46 0.49%

US91282CEV90 UST 3.250 06/30/29 US TREASURY GOV US USD AAA 1,714,829.66 1,455,892.58 0.90%

US91282CGA36 UST 4.000 12/15/25 US TREASURY GOV US USD AAA 661,221.17 561,377.62 0.35%

US91282CGM73 UST 3.500 02/15/33 US TREASURY GOV US USD AAA 32,185.33 27,325.39 0.02%

US91282CGS44 UST 3.625 03/31/30 US TREASURY GOV US USD AAA 5,349,283.59 4,541,548.63 2.81%

US91282CJH51 UST 2.375 10/15/28 US TREASURY GOV US USD AAA 878,222.35 745,611.90 0.46%

US91282CJJ18 UST 4.500 11/15/33 US TREASURY GOV US USD AAA 130,895.48 111,130.43 0.07%

US91282CJR34 UST 3.750 12/31/28 US TREASURY GOV US USD AAA 1,367,162.69 1,160,722.88 0.72%

US91282CJS17 UST 4.250 12/31/25 US TREASURY GOV US USD AAA 5,370,400.66 4,559,477.05 2.82%

US91282CJT99 UST 4.000 01/15/27 US TREASURY GOV US USD AAA 980,857.81 832,749.54 0.51%

US91282CKE02 UST 4.250 03/15/27 US TREASURY GOV US USD AAA 80,543.70 68,381.70 0.04%

US91282CKQ32 UST 4.375 05/15/34 US TREASURY GOV US USD AAA 813,266.74 690,464.50 0.43%

US91282CKR15 UST 4.500 05/15/27 US TREASURY GOV US USD AAA 2,741,980.60 2,327,945.05 1.44%

US91282CKW00 UST 4.250 06/30/31 US TREASURY GOV US USD AAA 28,531.90 24,223.62 0.01%

US91282CKY65 UST 4.625 06/30/26 US TREASURY GOV US USD AAA 871,295.21 739,730.75 0.46%

US91282CLU35 UST 4.125 10/31/31 US TREASURY GOV US USD AAA 1,430,841.63 1,214,786.38 0.75%

US91282CMM00 UST 4.625 02/15/35 US TREASURY GOV US USD AAA 4,161.29 3,532.94 0.00%

XS2153608141 ONTAR 0.375 04/08/27 MTN ONTARIO BND CA EUR AAA 97,040.44 97,040.44 0.06%

XS2549048481 KOMBK 4.625 10/24/25 MTN KBN BND NO USD AAA 482,530.22 409,668.77 0.25%

Total: 161,849,807.67 100.00%



Counterparts

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

No. Major Name Market Value

1 JP MORGAN SECS PLC (PARENT) 46,323,899.03

2 MERRILL LYNCH INTERNATIONAL (PAR 29,545,426.32

Top 5 borrowers in last Month

No. Counterparty Market Value

1 JP MORGAN SECS PLC (PARENT) 41,387,817.11

2 MERRILL LYNCH INTERNATIONAL (PARENT) 22,767,711.99

3 GOLDMAN SACHS INTERNATIONAL (PARENT) 18,864,362.05

4 BARCLAYS BANK PLC (PARENT) 16,510,313.00

5 BNP PARIBAS LONDON (PARENT) 10,078,298.46
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