
Securities Lending Report

HBCE - HSBC Gbl Inv Fd - Gbl Corp Bd (Parent)

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 HBCE - HSBC Gbl Inv Fd - Gbl Corp Bd (Parent)

Replication Mode Physical replication

ISIN Code LU1066053437

Total net assets (AuM) 4,165,488,997

Reference currency of the fund USD

Securities lending data - as at 24/07/2025

Currently on loan in USD (base currency) 637,204,707.60

Current percentage on loan (in % of the fund AuM) 15.30%

Collateral value (cash and securities) in  USD (base currency) 729,403,932.72

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 1,727.11 2,026.60 0.00%

AT0000A1K9C8 ATGV 0.750 10/20/26 AUSTRIA GOV AT EUR Aa1 25,843.29 30,324.75 0.00%

AT0000A2VB47 ATGV 10/20/28 AUSTRIA GOV AT EUR Aa1 1,294,600.50 1,519,095.76 0.21%

AT0000A39UW5 ATGV 2.900 02/20/34 AUSTRIA GOV AT EUR Aa1 911,320.24 1,069,351.28 0.15%

AT0000A39UW5 ATGV 2.900 02/20/34 AUSTRIA GOV AT EUR Aa1 799,767.36 938,454.14 0.13%

AU0000300535 AUGV 4.750 06/21/54 AUSTRALIA GOV AU AUD Aaa 127,468.88 83,956.66 0.01%

AU000XCLWAS7 AUGV 3.000 03/21/47 AUSTRALIA GOV AU AUD Aaa 75,359.76 49,635.28 0.01%

AU3CB0221661 IADB 4.250 06/11/26 MTN IDB BND US AUD Aa1 384,091.34 252,979.60 0.03%

BE0000291972 BEGV 5.500 03/28/28 BELGIUM GOV BE EUR Aa3 1,442,137.89 1,692,217.44 0.23%

BE0000320292 BEGV 4.250 03/28/41 BELGIUM GOV BE EUR Aa3 1,025.73 1,203.60 0.00%

BE0000345547 BEGV 0.800 06/22/28 BELGIUM GOV BE EUR Aa3 5,590.90 6,560.41 0.00%

BE0000351602 BEGV 10/22/27 BELGIUM GOV BE EUR Aa3 599,968.13 704,007.95 0.10%

BE0000359688 BEGV 3.450 06/22/43 BELGIUM GOV BE EUR Aa3 1,110.41 1,302.96 0.00%

BE0000364738 BEGV 3.450 06/22/42 BELGIUM GOV BE EUR Aa3 3,179,490.18 3,730,842.08 0.51%

BE0000365743 BEGV 2.600 10/22/30 BELGIUM GOV BE EUR Aa3 582.34 683.33 0.00%

CA0641491075 BANK NOVA ODSH BANK NOVA COM CA CAD Aaa 801,753.52 588,815.22 0.08%

CA135087K379 CAGV 1.250 06/01/30 CANADA GOV CA CAD Aaa 505,300.19 371,097.14 0.05%

CA135087R978 CAGV 4.000 08/01/26 CANADA GOV CA CAD Aaa 505,079.58 370,935.12 0.05%

CA135087S547 CAGV 3.000 02/01/27 CANADA GOV CA CAD Aaa 505,888.27 371,529.03 0.05%

CA135087S703 CAGV 3.500 12/01/57 CANADA GOV CA CAD Aaa 943.39 692.83 0.00%

CA135087S885 CAGV 2.750 05/01/27 CANADA GOV CA CAD Aaa 1,009.57 741.43 0.00%

CA135087T537 CAGV 3.250 12/01/35 CANADA GOV CA CAD Aaa 505,167.08 370,999.39 0.05%

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

CH0114695429 GNEVA 2.125 10/27/28 GENEVA CANTON BND CH CHF Aaa 21,571.97 27,173.87 0.00%

CH0217850699 ZURCH 2.000 07/29/38 ZUERICH ST BND CH CHF Aaa 40,538.52 51,065.74 0.01%

CH1457376825 ZUERICH OMUN ZUERICH MIS CH CHF Aaa 826,565.71 1,041,211.74 0.14%

DE0001102473 DEGV 08/15/29 GERMANY GOV DE EUR Aaa 8,285.16 9,721.88 0.00%

DE0001135481 DEGV 2.500 07/04/44 GERMANY GOV DE EUR Aaa 27,484.65 32,250.73 0.00%

DE0001141836 DEGV 04/10/26 GERMANY GOV DE EUR Aaa 36,252.88 42,539.45 0.01%

DE000BU22023 DEGV 3.100 09/18/25 GERMANY GOV DE EUR Aaa 537,056.94 630,187.39 0.09%

DE000BU22080 DEGV 2.200 03/11/27 GERMANY GOV DE EUR Aaa 2,325,818.42 2,729,136.04 0.37%

DE000BU25018 DEGV 2.400 10/19/28 GERMANY GOV DE EUR Aaa 2,952,982.75 3,465,056.25 0.48%

DE000BU25034 DEGV 2.500 10/11/29 GERMANY GOV DE EUR Aaa 275,868.39 323,706.42 0.04%

DE000BU27006 DEGV 2.400 11/15/30 GERMANY GOV DE EUR Aaa 8,967,567.93 10,522,624.05 1.44%

DE000BU2F009 DEGV 2.600 05/15/41 GERMANY GOV DE EUR Aaa 580,361.92 681,001.84 0.09%

DE000BU2Z007 DEGV 2.300 02/15/33 GERMANY GOV DE EUR Aaa 1,309,275.23 1,536,315.22 0.21%

DE000NRW0L10 NORDR 1.375 01/15/20 NRW BND DE EUR Aaa 6,611,626.27 7,758,141.13 1.06%

DE000NRW0M35 NORDR 0.500 01/15/52 NRW BND DE EUR Aaa 46,610.59 54,693.28 0.01%

DE000NRW0M92 NORDR 1.450 01/19/22 NRW BND DE EUR Aaa 4,660,081.39 5,468,181.00 0.75%

DE000NRW0MP9 NORDR 0.950 01/10/21 NRW BND DE EUR Aaa 3,573,827.24 4,193,560.70 0.57%

DE000NWB2N02 NRW BANK 0.36% GTD SNR 15/10/35  NRW BANK 0.36% GTD SNR 15/10/35 MIS DE EUR Aaa 4,094,978.02 4,805,083.67 0.66%

DE000NWB2P42 NRW BANK 0.75% GTD SNR 26/05/36  NRW BANK 0.75% GTD SNR 26/05/36 MIS DE EUR Aaa 11,629,411.88 13,646,055.45 1.87%

DE000NWB2Q17 NRW BANK 0.71% GTD 22/10/2036  NRW BANK 0.71% GTD 22/10/2036 MIS DE EUR Aaa 11,641,941.12 13,660,757.37 1.87%

DE000SHFM1F6 SHOLS 2.750 06/13/33 SCHLESWIG BND DE EUR Aaa 6,424,961.64 7,539,107.20 1.03%

DK0009923138 DKGV 1.750 11/15/25 DENMARK GOV DK DKK Aaa 23,763,657.47 3,735,938.10 0.51%

DK0009923724 DKGV 0.100 11/15/30 DENMARK GOV DK DKK Aaa 3,024,090.16 475,424.02 0.07%

DK0009923807 DKGV 0.500 11/15/29 DENMARK GOV DK DKK Aaa 30,618,322.42 4,813,575.42 0.66%

DK0009924102 DKGV 11/15/31 DENMARK GOV DK DKK Aaa 16,899,821.18 2,656,858.94 0.36%

DK0009924615 DKGV 2.250 11/15/33 DENMARK GOV DK DKK Aaa 409.11 64.32 0.00%

DK0009924888 DKGV 2.250 11/15/26 DENMARK GOV DK DKK Aaa 3,809,318.12 598,871.48 0.08%

DK0009924961 DKGV 2.250 11/15/35 DENMARK GOV DK DKK Aaa 30,618,321.82 4,813,575.32 0.66%

EU000A285VM2 EUUNI 07/04/35 MTN EU BND BE EUR Aa3 149,190.39 175,061.34 0.02%

EU000A3K4ED6 EIB 3.000 11/15/28 EIB GOV SU EUR 1,049.45 1,231.43 0.00%

EU000A3K4EU0 EUUNI 3.250 02/04/50 MTN EU BND BE EUR Aa3 93,678.49 109,923.18 0.02%

EU000A3LZ0X9 EUUNI 3.375 10/04/39 MTN EU BND BE EUR Aa3 48.99 57.48 0.00%

EU000A4D5QM6 EUUNI 2.625 07/04/28 MTN EU BND BE EUR Aa3 85.47 100.29 0.00%

EU000A4EA8Y7 EUUNI 3.750 10/12/45 MTN EU BND BE EUR Aa3 6,228.65 7,308.76 0.00%

EU000A4EBBP0 EIB 2.250 08/14/28 MTN EIB GOV SU EUR 44,450.54 52,158.66 0.01%

EU000A4ED0K0 EUUNI 2.750 12/13/32 MTN EU BND BE EUR Aa3 847,509.54 994,475.24 0.14%

Securities lending statistics

12-month average on loan in USD (base currency) 182,074,451.48

12-month average on loan as a % of the fund AuM 5.04%

12-month maximum on loan in USD 448,526,173.19

12-month maximum on loan as a % of the fund AuM 3.63%

Gross Return for the fund over the last 12 months in  (base currency fund) 906,985.18

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0251%

* 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

FI4000441878 FIGV 09/15/30 FINLAND GOV FI EUR Aa1 1,773.56 2,081.12 0.00%

FI4000507231 FIGV 0.125 09/15/31 FINLAND GOV FI EUR Aa1 1,401,166.99 1,644,141.82 0.23%

FI4000557525 FIGV 2.875 04/15/29 FINLAND GOV FI EUR Aa1 135,382.40 158,858.91 0.02%

FR0000125486 VINCI ODSH VINCI COM FR EUR Aa3 4,522,662.40 5,306,932.34 0.73%

FR0000571150 FRGV 6.000 10/25/25 FRANCE GOV FR EUR Aa3 3,174,149.03 3,724,574.73 0.51%

FR0000571150 FRGV 6.000 10/25/25 FRANCE GOV FR EUR Aa3 10,690,720.97 12,544,587.18 1.72%

FR0010371401 FRGV 4.000 10/25/38 FRANCE GOV FR EUR Aa3 709,263.92 832,256.59 0.11%

FR0010809434 FRGV 10/25/30 FRANCE GOV FR EUR Aa3 770,599.17 904,227.93 0.12%

FR0010810200 FRGV 10/25/28 FRANCE GOV FR EUR Aa3 5,590.05 6,559.42 0.00%

FR0011317783 FRGV 2.750 10/25/27 FRANCE GOV FR EUR Aa3 64,574.35 75,772.11 0.01%

FR0011982776 FRGV 0.700 07/25/30 FRANCE GOV FR EUR Aa3 630,113.77 739,381.11 0.10%

FR0013154044 FRGV 1.250 05/25/36 FRANCE GOV FR EUR Aa3 213,117.55 250,074.04 0.03%

FR0013250560 FRGV 1.000 05/25/27 FRANCE GOV FR EUR Aa3 1,859.41 2,181.84 0.00%

FR0013257524 FRGV 2.000 05/25/48 FRANCE GOV FR EUR Aa3 93,751.09 110,008.36 0.02%

FR0013451507 FRGV 11/25/29 FRANCE GOV FR EUR Aa3 15,831.30 18,576.58 0.00%

FR0013519253 FRGV 0.100 03/01/26 FRANCE GOV FR EUR Aa3 358,156.38 420,263.88 0.06%

FR0014003513 FRGV 02/25/27 FRANCE GOV FR EUR Aa3 770.85 904.53 0.00%

FR0014007L00 FRGV 05/25/32 FRANCE GOV FR EUR Aa3 379,155.00 444,903.85 0.06%

FR001400AIN5 FRGV 0.750 02/25/28 FRANCE GOV FR EUR Aa3 4.85 5.70 0.00%

FR001400HI98 FRGV 2.750 02/25/29 FRANCE GOV FR EUR Aa3 8,649,318.50 10,149,187.34 1.39%

FR001400NBC6 FRGV 2.500 09/24/27 FRANCE GOV FR EUR Aa3 48.54 56.95 0.00%

FR001400Z2L7 FRGV 2.700 02/25/31 FRANCE GOV FR EUR Aa3 27,413.07 32,166.74 0.00%

GB00B06YGN05 UKT 4 1/4 12/07/55 UK TREASURY GIL GB GBP Aa3 72,207.59 97,917.10 0.01%

GB00B0CNHZ09 UKTI 1 1/4 11/22/55 UK TREASURY GIL GB GBP Aa3 8,026,388.97 10,884,184.76 1.49%

GB00B24FFM16 UKTI 0 3/4 11/22/47 UK TREASURY GIL GB GBP Aa3 866,249.80 1,174,678.04 0.16%

GB00B3Y1JG82 UKTI 0 1/8 03/22/29 UK TREASURY GIL GB GBP Aa3 999,998.91 1,356,048.52 0.19%

GB00B46CGH68 UKTI 0 3/4 03/22/34 UK TREASURY GIL GB GBP Aa3 7,180,068.33 9,736,531.66 1.33%

GB00B4PTCY75 UKTI 0 3/8 03/22/62 UK TREASURY GIL GB GBP Aa3 7,839,719.09 10,631,051.07 1.46%

GB00B73ZYW09 UKTI 0 1/4 03/22/52 UK TREASURY GIL GB GBP Aa3 0.98 1.33 0.00%

GB00BDX8CX86 UKTI 0 1/8 03/22/68 UK TREASURY GIL GB GBP Aa3 7,839,719.31 10,631,051.37 1.46%

GB00BFMCN652 UKT 158 10/22/71 UK Treasury GIL GB GBP Aa3 7,839,719.75 10,631,051.97 1.46%

GB00BGDYHF49 GBGV 0.125 08/10/41 UNITED KINGDOM GIL GB GBP Aa3 866,249.62 1,174,677.80 0.16%

GB00BM8Z2T38 UKT 1 01/31/32 UK Treasury GIL GB GBP Aa3 774,311.99 1,050,005.77 0.14%

GB00BM8Z2V59 UKT 1 1/2 07/31/53 UK Treasury GIL GB GBP Aa3 0.44 0.60 0.00%

GB00BMF9LF76 GBGV 4.000 10/22/63 UNITED KINGDOM GIL GB GBP Aa3 8,705,968.60 11,805,728.72 1.62%

GB00BMF9LF76 GBGV 4.000 10/22/63 UNITED KINGDOM GIL GB GBP Aa3 2,992.95 4,058.59 0.00%

GB00BMV7TC88 UKT 3 1/4 01/31/33 UK Treasury GIL GB GBP Aa3 369,048.03 500,447.58 0.07%

GB00BPCJD880 UKT 3 1/2 10/22/25 UK Treasury GIL GB GBP Aa3 144,283.97 195,656.28 0.03%

GB00BPJJKN53 UKT 45/8 01/31/34 UK Treasury GIL GB GBP Aa3 2,051,122.19 2,781,424.25 0.38%

GB00BPJJKP77 UKT 43/4 10/22/43 UK Treasury GIL GB GBP Aa3 866,249.43 1,174,677.54 0.16%

GB00BPSNBB36 UKT 4 3/8 07/31/54 UK Treasury GIL GB GBP Aa3 3,899,701.24 5,288,189.87 0.73%

GB00BPSNBB36 UKT 4 3/8 07/31/54 UK Treasury GIL GB GBP Aa3 797,831.74 1,081,899.73 0.15%

GB00BPSNBF73 UKT 4 10/22/31 UK Tresury GIL GB GBP Aa3 1,412,902.16 1,915,965.97 0.26%

GB00BPSNBG80 UKTI 1 1/4 11/22/2054 UK Treasury GIL GB GBP Aa3 74,713.24 101,314.89 0.01%

GB00BPSNBG80 UKTI 1 1/4 11/22/2054 UK Treasury GIL GB GBP Aa3 772,199.64 1,047,141.32 0.14%

GB00BQC4R999 UKT 3 3/4 01/29/38 UK Treasury GIL GB GBP Aa3 797,831.99 1,081,900.07 0.15%

GB00BQC4R999 UKT 3 3/4 01/29/38 UK Treasury GIL GB GBP Aa3 79,107.72 107,274.02 0.01%

GB00BQC82D08 UKT 4 3/8 01/31/2040 UK TREASURY GIL GB GBP Aa3 15,398,518.03 20,881,160.37 2.86%

GB00BSQNRC93 UKT 43/8 03/07/28 UK Treasury GIL GB GBP Aa3 2,050,711.30 2,780,867.06 0.38%

GB00BT7J0027 UKT 4 Â½ 03/07/35 Corp UK TREASURY GIL GB GBP Aa3 15,796,149.84 21,420,368.99 2.94%

GB00BZ13DV40 UKTI 0125 08/10/48 UK TREASURY GIL GB GBP Aa3 866,249.50 1,174,677.63 0.16%

GB00BZB26Y51 UKT 1T 09/07/37 UK TREASURY GIL GB GBP Aa3 4,941,145.88 6,700,440.87 0.92%

IE00028FXN24 SMURFIT WESTROCK ODSH SMURFIT WESTROCK COM US USD Aa1 1,562,274.79 1,562,274.79 0.21%

IE000S9YS762 LINDE ODSH LINDE COM US USD Aa1 882,171.22 882,171.22 0.12%

IE000S9YS762 LINDE ODSH LINDE COM US USD Aa1 5,432,600.40 5,432,600.40 0.74%

IE00B8KQN827 EATON CORP ODSH EATON CORP COM US USD Aa1 882,156.79 882,156.79 0.12%

IE00B8KQN827 EATON CORP ODSH EATON CORP COM US USD Aa1 1,031.25 1,031.25 0.00%

IE00BK9ZQ967 TRANE TECH ODSH TRANE TECH COM US USD Aa1 881,951.99 881,951.99 0.12%

IE00BK9ZQ967 TRANE TECH ODSH TRANE TECH COM US USD Aa1 176,754.03 176,754.03 0.02%

IE00BY7QL619 JOHNSON CNTRLS ODSH JOHNSON CNTRLS COM US USD Aa1 33,217.46 33,217.46 0.00%

JP1024611Q64 JPGV 0.400 06/01/26 JAPAN GOV JP JPY A1 66,413,011.58 453,578.80 0.06%

JP1024621Q70 JPGV 0.400 07/01/26 JAPAN GOV JP JPY A1 11,010,658.95 75,199.14 0.01%

JP1024661QB1 JPGV 0.500 11/01/26 JAPAN GOV JP JPY A1 70,009,800.43 478,143.68 0.07%

JP1024691R25 JPGV 0.700 02/01/27 JAPAN GOV JP JPY A1 73,414,610.52 501,397.40 0.07%

JP1024711R47 JPGV 0.900 04/01/27 JAPAN GOV JP JPY A1 2,903,682,295.38 19,831,185.38 2.72%

JP1024741R74 JPGV 0.700 07/01/27 JAPAN GOV JP JPY A1 1,425,647,239.67 9,736,697.00 1.33%

JP1051701Q76 JPGV 0.600 06/20/29 JAPAN GOV JP JPY A1 3,458,165.21 23,618.12 0.00%

JP1051751R17 JPGV 0.900 12/20/29 JAPAN GOV JP JPY A1 1,046,709.07 7,148.68 0.00%

JP1051771R39 JPGV 1.100 12/20/29 JAPAN GOV JP JPY A1 3,012,387,659.67 20,573,606.91 2.82%

JP1051781R45 JPGV 1.000 03/20/30 JAPAN GOV JP JPY A1 1,321,198,080.08 9,023,343.94 1.24%

JP1103421G35 JPGV 0.100 03/20/26 JAPAN GOV JP JPY A1 1,400,768.52 9,566.78 0.00%

JP1103531K10 JPGV 0.100 12/20/28 JAPAN GOV JP JPY A1 48,736.78 332.86 0.00%

JP1103571L10 JPGV 0.100 12/20/29 JAPAN GOV JP JPY A1 8,607,051.61 58,783.30 0.01%

JP1103611M11 JPGV 0.100 12/20/30 JAPAN GOV JP JPY A1 802,583,692.65 5,481,379.98 0.75%

JP1120251L52 JPGV 0.200 03/10/30 JAPAN GOV JP JPY A1 240,834.68 1,644.82 0.00%

JP1200861647 JPGV 2.300 03/20/26 JAPAN GOV JP JPY A1 40,701,608.83 277,978.47 0.04%

JP1201171A43 JPGV 2.100 03/20/30 JAPAN GOV JP JPY A1 1,425,629,314.31 9,736,574.58 1.33%

JP1201221AA5 JPGV 1.800 09/20/30 JAPAN GOV JP JPY A1 70,804,609.48 483,571.96 0.07%

JP1201271B58 JPGV 1.900 03/20/31 JAPAN GOV JP JPY A1 86,559,817.83 591,174.80 0.08%

JP1201511EC7 JPGV 1.200 12/20/34 JAPAN GOV JP JPY A1 9,747,904.52 66,574.95 0.01%

JP1201571G68 JPGV 0.200 06/20/36 JAPAN GOV JP JPY A1 802,375,571.54 5,479,958.58 0.75%

JP1201651J76 JPGV 0.500 06/20/38 JAPAN GOV JP JPY A1 3,347,585.17 22,862.89 0.00%

JP1201671K12 JPGV 0.500 12/20/38 JAPAN GOV JP JPY A1 2,129,028,237.93 14,540,555.53 1.99%

JP1201701KA5 JPGV 0.300 09/20/39 JAPAN GOV JP JPY A1 2,903,680,002.09 19,831,169.72 2.72%

JP1201721L45 JPGV 0.400 03/20/40 JAPAN GOV JP JPY A1 2,503,898,969.22 17,100,798.09 2.34%

JP1201731L76 JPGV 0.400 06/20/40 JAPAN GOV JP JPY A1 1,050,550,322.92 7,174,909.68 0.98%

JP1201791N14 JPGV 0.500 12/20/41 JAPAN GOV JP JPY A1 510,813,490.17 3,488,686.43 0.48%

JP1201851P76 JPGV 1.100 06/20/43 JAPAN GOV JP JPY A1 602,952,897.24 4,117,967.97 0.56%

JP13000611B1 JPGV 2.400 11/20/31 JAPAN GOV JP JPY A1 1,726,512.34 11,791.51 0.00%



Collateral data - as at 24/07/2025

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

JP1300641KA3 JPGV 0.400 09/20/49 JAPAN GOV JP JPY A1 201,316,320.48 1,374,923.59 0.19%

JP1300651L15 JPGV 0.400 12/20/49 JAPAN GOV JP JPY A1 7,755,913.12 52,970.31 0.01%

JP1400171Q50 JPGV 2.200 03/20/64 JAPAN GOV JP JPY A1 2,903,697,583.95 19,831,289.80 2.72%

JP1742571Q93 JPGV 09/22/25 JAPAN GOV JP JPY A1 8,018,451.61 54,763.36 0.01%

JP3496400007 KDDI ODSH KDDI COM JP JPY A1 974,229,712.75 6,653,665.27 0.91%

NL0000102234 NLGV 4.000 01/15/37 NETHERLANDS GOV NL EUR Aaa 917,252.80 1,076,312.60 0.15%

NL0009538784 NXP SEMICONDTRS ODSH NXP SEMICONDTRS COM US USD Aa1 882,211.46 882,211.46 0.12%

NL0015000B11 NLGV 01/15/38 NETHERLANDS GOV NL EUR Aaa 668.77 784.75 0.00%

NL0015000RP1 NLGV 0.500 07/15/32 NETHERLANDS GOV NL EUR Aaa 292,764.69 343,532.69 0.05%

NO0013238246 NOGV 3.625 05/31/39 NORWAY GOV NO NOK Aaa 113,642.67 11,233.59 0.00%

SE0000556599 SEGV 3.500 12/01/28 SWEDEN GOV SE SEK Aaa 31,144,599.82 3,271,705.98 0.45%

SE0004517290 SEGV 2.250 06/01/32 SWEDEN GOV SE SEK Aaa 439,337.69 46,151.94 0.01%

US0010551028 AFLAC ODSH AFLAC COM US USD Aa1 882,178.86 882,178.86 0.12%

US0079031078 AMD ODSH AMD COM US USD Aa1 10,910,904.96 10,910,904.96 1.50%

US00846U1016 AGILENT ODSH AGILENT COM US USD Aa1 162.01 162.01 0.00%

US01609W1027 ALIBABA DPRC ALIBABA GDR US USD Aa1 106,373.12 106,373.12 0.01%

US02079K1079 ALPHABET ODSH ALPHABET COM US USD Aa1 5,433,902.86 5,433,902.86 0.74%

US02079K3059 ALPHABET ODSH ALPHABET COM US USD Aa1 515.92 515.92 0.00%

US0231351067 AMAZON.COM ODSH AMAZON.COM COM US USD Aa1 5,306,788.87 5,306,788.87 0.73%

US0258161092 AMERICAN EXPRESS ODSH AMERICAN EXPRESS COM US USD Aa1 882,150.27 882,150.27 0.12%

US0326541051 ANALOG DEVICES ODSH ANALOG DEVICES COM US USD Aa1 10,910,748.68 10,910,748.68 1.50%

US045167FC21 ADB 1.000 04/14/26 MTN ADB BND PH USD 4,723,491.10 4,723,491.10 0.65%

US04517PBE16 ADB 5.336 06/16/26 FRN MTN ADB BND PH USD 1,577,041.93 1,577,041.93 0.22%

US14040H1059 CAPITAL ONE FIN ODSH CAPITAL ONE FIN COM US USD Aa1 1,937,367.75 1,937,367.75 0.27%

US1941621039 COLGATE ODSH COLGATE COM US USD Aa1 4,382,573.53 4,382,573.53 0.60%

US2521311074 DEXCOM ODSH DEXCOM COM US USD Aa1 117.20 117.20 0.00%

US298785JN70 EIB 1.625 05/13/31 EIB GOV SU USD 821,575.34 821,575.34 0.11%

US3696043013 GE ODSH GE COM US USD Aa1 3,051,368.79 3,051,368.79 0.42%

US40434L1052 HP ODSH HP COM US USD Aa1 5,434,429.88 5,434,429.88 0.75%

US42824C1099 HPE ODSH HPE COM US USD Aa1 140.76 140.76 0.00%

US49177J1025 KENVUE ODSH KENVUE COM US USD Aa1 5,434,399.99 5,434,399.99 0.75%

US58933Y1055 MERCK & CO ODSH MERCK & CO COM US USD Aa1 10,910,262.89 10,910,262.89 1.50%

US5949181045 MICROSOFT ODSH MICROSOFT COM US USD Aa1 5,306,870.64 5,306,870.64 0.73%

US5949181045 MICROSOFT ODSH MICROSOFT COM US USD Aa1 10,909,905.65 10,909,905.65 1.50%

US61174X1090 MONSTER BEVERAGE ODSH MONSTER BEVERAGE COM US USD Aa1 2,648,731.78 2,648,731.78 0.36%

US6174464486 MORGAN STANLEY ODSH MORGAN STANLEY COM US USD Aa1 10,910,913.35 10,910,913.35 1.50%

US6293775085 NRG ENERGY ODSH NRG ENERGY COM US USD Aa1 651,246.19 651,246.19 0.09%

US6311031081 NASDAQ ODSH NASDAQ COM US USD Aa1 2,079,638.50 2,079,638.50 0.29%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD Aa1 10,907,710.91 10,907,710.91 1.50%

US67103H1077 OREILLY AUTO ODSH OREILLY AUTO COM US USD Aa1 5,434,430.83 5,434,430.83 0.75%

US676167CC18 OKB 0.500 02/02/26 OEKB BND AT USD Aa1 39,391.15 39,391.15 0.01%

US676167CQ04 OKB 4.000 05/28/28 MTN OEKB BND AT USD Aa1 9,854,589.07 9,854,589.07 1.35%

US68235P1084 ONE GAS ODSH ONE GAS COM US USD Aa1 2,697,306.44 2,697,306.44 0.37%

US68323ADP66 ONTAR 2.500 04/27/26 ONTARIO BND CA USD Aaa 4,973.04 4,973.04 0.00%

US7427181091 PROCTER GAMBLE ODSH PROCTER GAMBLE COM US USD Aa1 643.91 643.91 0.00%

US7443201022 PRUDENTIAL FINL ODSH PRUDENTIAL FINL COM US USD Aa1 660,726.89 660,726.89 0.09%

US8168511090 SEMPRA USA ODSH SEMPRA USA COM US USD Aa1 107.64 107.64 0.00%

US87724P1066 TAYLOR MORRISO ODSH TAYLOR MORRISO COM US USD Aa1 2,163,788.34 2,163,788.34 0.30%

US88160R1014 TESLA ODSH TESLA COM US USD Aa1 10,910,719.50 10,910,719.50 1.50%

US8968181011 TRIUMPH GROUP ODSH TRIUMPH GROUP COM US USD Aa1 25.90 25.90 0.00%

US912810QB70 UST 4.250 05/15/39 US TREASURY GOV US USD Aa1 96.86 96.86 0.00%

US912810RC45 UST 3.625 08/15/43 US TREASURY GOV US USD Aa1 1,290.80 1,290.80 0.00%

US912810RY64 UST 2.750 08/15/47 US TREASURY GOV US USD Aa1 5,109,683.77 5,109,683.77 0.70%

US912810SC36 UST 3.125 05/15/48 US TREASURY GOV US USD Aa1 13,473.82 13,473.82 0.00%

US912810SE91 UST 3.375 11/15/48 US TREASURY GOV US USD Aa1 1,245,622.48 1,245,622.48 0.17%

US912810SF66 UST 3.000 02/15/49 US TREASURY GOV US USD Aa1 2,485,198.17 2,485,198.17 0.34%

US912810SN90 UST 1.250 05/15/50 US TREASURY GOV US USD Aa1 195,662.99 195,662.99 0.03%

US912810SP49 UST 1.375 08/15/50 US TREASURY GOV US USD Aa1 263,433.92 263,433.92 0.04%

US912810TA60 UST 1.750 08/15/41 US TREASURY GOV US USD Aa1 1,049,961.88 1,049,961.88 0.14%

US912810TJ79 UST 3.000 08/15/52 US TREASURY GOV US USD Aa1 1,049,986.59 1,049,986.59 0.14%

US912810TY47 UST 2.125 02/15/54 US TREASURY GOV US USD Aa1 675,232.93 675,232.93 0.09%

US912810UD80 UST 4.125 08/15/44 US TREASURY GOV US USD Aa1 9,736,752.08 9,736,752.08 1.33%

US912810UE63 UST 4.500 11/15/54 US TREASURY GOV US USD Aa1 1,069,112.32 1,069,112.32 0.15%

US9128283F58 UST 2.250 11/15/27 US TREASURY GOV US USD Aa1 371,727.68 371,727.68 0.05%

US9128283R96 UST 0.500 01/15/28 US TREASURY GOV US USD Aa1 15,591,067.09 15,591,067.09 2.14%

US912828V988 UST 2.250 02/15/27 US TREASURY GOV US USD Aa1 1,968.14 1,968.14 0.00%

US912828Y388 UST 0.750 07/15/28 US TREASURY GOV US USD Aa1 195,634.45 195,634.45 0.03%

US912828YB05 UST 1.625 08/15/29 US TREASURY GOV US USD Aa1 195,667.64 195,667.64 0.03%

US912828YU85 UST 1.625 11/30/26 US TREASURY GOV US USD Aa1 6,080,012.53 6,080,012.53 0.83%

US912828ZN34 UST 0.500 04/30/27 US TREASURY GOV US USD Aa1 189.16 189.16 0.00%

US91282CAL54 UST 0.375 09/30/27 US TREASURY GOV US USD Aa1 49,168.85 49,168.85 0.01%

US91282CAV37 UST 0.875 11/15/30 US TREASURY GOV US USD Aa1 85.69 85.69 0.00%

US91282CBB63 UST 0.625 12/31/27 US TREASURY GOV US USD Aa1 679,062.51 679,062.51 0.09%

US91282CCB54 UST 1.625 05/15/31 US TREASURY GOV US USD Aa1 88.21 88.21 0.00%

US91282CCP41 UST 0.625 07/31/26 US TREASURY GOV US USD Aa1 96.88 96.88 0.00%

US91282CCW91 UST 0.750 08/31/26 US TREASURY GOV US USD Aa1 9,734,969.61 9,734,969.61 1.33%

US91282CDL28 UST 1.500 11/30/28 US TREASURY GOV US USD Aa1 15,591,119.13 15,591,119.13 2.14%

US91282CDP32 UST 1.375 12/31/28 US TREASURY GOV US USD Aa1 15,591,137.26 15,591,137.26 2.14%

US91282CDW82 UST 1.750 01/31/29 US TREASURY GOV US USD Aa1 5,388,838.56 5,388,838.56 0.74%

US91282CDY49 UST 1.875 02/15/32 US TREASURY GOV US USD Aa1 567,432.63 567,432.63 0.08%

US91282CEC10 UST 1.875 02/28/27 US TREASURY GOV US USD Aa1 42,900.96 42,900.96 0.01%

US91282CGB19 UST 3.875 12/31/29 US TREASURY GOV US USD Aa1 9,736,745.09 9,736,745.09 1.33%

US91282CGM73 UST 3.500 02/15/33 US TREASURY GOV US USD Aa1 317,152.58 317,152.58 0.04%

US91282CHT18 UST 3.875 08/15/33 US TREASURY GOV US USD Aa1 233,666.96 233,666.96 0.03%

US91282CJG78 UST 4.875 10/31/30 US TREASURY GOV US USD Aa1 4,862.20 4,862.20 0.00%

US91282CJK80 UST 4.625 11/15/26 US TREASURY GOV US USD Aa1 1,426.55 1,426.55 0.00%

US91282CJQ50 UST 3.750 12/31/30 US TREASURY GOV US USD Aa1 496.50 496.50 0.00%

US91282CJX02 UST 4.000 01/31/31 US TREASURY GOV US USD Aa1 95,707.54 95,707.54 0.01%

US91282CKQ32 UST 4.375 05/15/34 US TREASURY GOV US USD Aa1 101.61 101.61 0.00%



Collateral data - as at 24/07/2025

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

US91282CLK52 UST 3.625 08/31/29 US TREASURY GOV US USD Aa1 754,806.18 754,806.18 0.10%

US91282CLL36 UST 3.375 09/15/27 US TREASURY GOV US USD Aa1 52,620.57 52,620.57 0.01%

US91282CLU35 UST 4.125 10/31/31 US TREASURY GOV US USD Aa1 71,700.80 71,700.80 0.01%

US91282CLV18 UST 1.625 10/15/29 US TREASURY GOV US USD Aa1 1,049,905.30 1,049,905.30 0.14%

US91282CNK35 UST 3.875 06/30/30 US TREASURY GOV US USD Aa1 100.28 100.28 0.00%

Total: 729,403,932.72 100.00%

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 JP MORGAN SECS PLC (PARENT) 138,108,057.71

2 MERRILL LYNCH INTERNATIONAL (PARENT) 65,690,313.04

3 DEUTSCHE BANK AG (PARENT) 52,996,191.30

4 RBC EUROPE LIMITED ( PARENT ) 45,238,292.72

5 BARCLAYS BANK PLC (PARENT) 38,371,295.84
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