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HBCE - HSBC Gbl Inv Fd - Gbl Hgh Yield Bd (Parent)

Report as at 11/08/2025

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 Hgh Yield Bd (Parent)

Replication Mode

Physical replication

ISIN Code LU0780251400
Total net assets (AuM) 899,176,297
Reference currency of the fund usD
* 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 11/08/2025

Currently on loan in USD (base currency) 185,420,689.21
Current percentage on loan (in % of the fund AuM) 20.62%

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

230,329,019.24

Collateral value (cash and securities) in % of loan 124%
Securities lending statistics

12-mombaavarggeroiodoan Sh §ag(basaawyepncy) #ERROR
12-monbhaaverggeindoan ag=oVdtef tivedfaos AuM #ERROR
12-mombnmgixiont endode anus i SD N/A
12 senthnmgixinyenadodeas ascavief thelfaadd AuM N/A
GressHeduidioththe fdnd eae thet s inbahmonthddseWSPd(hastisuyrency) N/A
GressRelnindioththfundovae thet lsiibamonibsdntfe aftbadimmd AuM N/A

Collateral data - as at 11/08/2025

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

ATOOO0A1FAPS ATGV 1.200 10/20/25 AUSTRIA GOV AT EUR Aa1 1,007.61 1,174.50 0.00%
ATOO00A1K9C8 ATGV 0.750 10/20/26 AUSTRIA GOV AT EUR Aa1 36,695.27 42,772.96 0.02%
ATO000A1XML2 ATGV 2.100 09/20/17 AUSTRIA GOV AT EUR Aa1 23,034.15 26,849.20 0.01%
ATO0000A2CQD2 ATGV 02/20/30 AUSTRIA GOV AT EUR Aa1 896.31 1,044.76 0.00%
ATO000A2HLC4 ATGV 0.850 06/30/20 AUSTRIA GOV AT EUR Aa1 128,312.04 149,563.83 0.06%
ATO000A2Y8G4 ATGV 1.850 05/23/49 AUSTRIA GOV AT EUR Aa1 8,776.46 10,230.07 0.00%
ATOO00A39UWS ATGV 2.900 02/20/34 AUSTRIA GOV AT EUR Aa1 136,088.93 158,628.77 0.07%
ATOOOOA3EPP2 ATGV 2.500 10/20/29 AUSTRIA GOV AT EUR Aa1 28,975.37 33,774.44 0.01%
AUOO00XCLWAMO AUGV 2.750 06/21/35 AUSTRALIA GOV AU AUD Aaa 22,064.62 14,395.00 0.01%
AU3CB0221661 IADB 4.250 06/11/26 MTN IDB BND us AUD Aa1 14,131.79 9,219.60 0.00%
BE0000324336 BEGV 4.500 03/28/26 BELGIUM GOV BE EUR Aa3 807.00 940.65 0.00%
BE0000347568 BEGV 0.900 06/22/29 BELGIUM GOV BE EUR Aa3 0.95 1.10 0.00%
BE0000354630 BEGV 0.350 06/22/32 BELGIUM GOV BE EUR Aa3 643.63 750.23 0.00%
BE0000359688 BEGV 3.450 06/22/43 BELGIUM GOV BE EUR Aa3 73,655.06 85,854.24 0.04%
BE0000365743 BEGV 2.600 10/22/30 BELGIUM GOV BE EUR Aa3 13,601.11 15,853.80 0.01%
BMG0450A1053 ARCH CAPITAL GRP ODSH ARCH CAPITAL GRP COM us usSD Aa1 119.37 119.37 0.00%
CA135087M276 CAGV 1.500 06/01/31 CANADA GOV CA CAD Aaa 920.93 669.49 0.00%
CA135087XQ21 CAGV 3.000 12/01/36 CANADA GOV CA CAD Aaa 16,842.82 12,244.31 0.01%
CHO0440081401 CHGV 07/24/39 SWITZERLAND GOV CH CHF Aaa 935.95 1,159.03 0.00%
DE0001102432 DEGV 1.250 08/15/48 GERMANY GOV DE EUR Aaa 60.79 70.86 0.00%
DE0001102465 DEGV 0.250 02/15/29 GERMANY GOV DE EUR Aaa 1,184,934.93 1,381,190.74 0.60%
DE0001102499 DEGV 02/15/30 GERMANY GOV DE EUR Aaa 616.35 718.44 0.00%
DE0001102572 DEGV 08/15/52 GERMANY GOV DE EUR Aaa 0.44 0.51 0.00%
DE0001108504 DEGV PO STR 07/04/39 GERMANY GOV DE EUR Aaa 132,214.76 154,112.93 0.07%
DE0001135176 DEGV 5.500 01/04/31 GERMANY GOV DE EUR Aaa 42,741.55 49,820.66 0.02%
DE000BU25034 DEGV 2.500 10/11/29 GERMANY GOV DE EUR Aaa 535.26 623.91 0.00%
DE000BU25059 DEGV 2.200 10/10/30 GERMANY GOV DE EUR Aaa 245,135.32 285,736.05 0.12%
DE000BU2D004 DEGV 2.500 08/15/54 GERMANY GOV DE EUR Aaa 2,456,728.33 2,863,625.96 1.24%
DE000BU2Z007 DEGV 2.300 02/15/33 GERMANY GOV DE EUR Aaa 6,587.14 7,678.14 0.00%
DE000BU2Z023 DEGV 2.200 02/15/34 GERMANY GOV DE EUR Aaa 298,202.96 347,593.06 0.15%
DE000BU2Z049 DEGV 2.500 02/15/35 GERMANY GOV DE EUR Aaa 2,068,183.92 2,410,728.56 1.05%
DE000BU2Z056 DEGV 2.600 08/15/35 GERMANY GOV DE EUR Aaa 1.00 117 0.00%
DEOOONWB2N02 NRW BANK 0.36% GTD SNR 15/10/35 NRW BANK 0.36% GTD SNR 15/10/35 MIS DE EUR Aaa 76,372.40 89,021.64 0.04%
DEOOONWB2P42 NRW BANK 0.75% GTD SNR 26/05/36 NRW BANK 0.75% GTD SNR 26/05/36 MIS DE EUR Aaa 156,270.46 182,152.89 0.08%
DK0009924961 DKGV 2.250 11/15/35 DENMARK GOV DK DKK Aaa 56,215.83 8,779.68 0.00%
EUO00A285VM2 EUUNI 07/04/35 MTN EU BND BE EUR Aa3 157,399.96 183,469.46 0.08%
EUOOOA3K4EUO EUUNI 3.250 02/04/50 MTN EU BND BE EUR Aa3 160,888.95 187,536.31 0.08%
EUOOOA3K4EW6 EUUNI 2.875 12/06/27 MTN EU BND BE EUR Aa3 107,367.51 125,150.35 0.05%
EU000A4D5QM6 EUUNI 2.625 07/04/28 MTN EU BND BE EUR Aa3 2,939.95 3,426.88 0.00%
EUOOOA4EA8Y7 EUUNI 3.750 10/12/45 MTN EU BND BE EUR Aa3 140,859.17 164,189.08 0.07%
EUOOOA4EDOKO EUUNI 2.750 12/13/32 MTN EU BND BE EUR Aa3 824.63 961.22 0.00%
FR0000125486 VINCI ODSH VINCI COM FR EUR Aa3 1,153,037.63 1,344,010.43 0.58%
FR0000571150 FRGV 6.000 10/25/25 FRANCE GOV FR EUR Aa3 0.00 0.00 0.00%
FR0010447367 FRGV 1.800 07/25/40 FRANCE GOV FR EUR Aa3 404,339.37 471,308.41 0.20%
FR0011317783 FRGV 2.750 10/25/27 FRANCE GOV FR EUR Aa3 258.80 301.67 0.00%
FR0011982776 FRGV 0.700 07/25/30 FRANCE GOV FR EUR Aa3 87,335.14 101,800.09 0.04%
FR0013234333 FRGV 1.750 06/25/39 FRANCE GOV FR EUR Aa3 0.80 0.93 0.00%
FR0013257524 FRGV 2.000 05/25/48 FRANCE GOV FR EUR Aa3 437.00 509.37 0.00%
FR0013327491 FRGV 0.100 07/25/36 FRANCE GOV FR EUR Aa3 1.10 1.28 0.00%
FR0013451507 FRGV 11/25/29 FRANCE GOV FR EUR Aa3 1,600.32 1,865.37 0.00%
FR0013519253 FRGV 0.100 03/01/26 FRANCE GOV FR EUR Aa3 154,489.35 180,076.77 0.08%
FRO0014001N38 FRGV 0.100 07/25/31 FRANCE GOV FR EUR Aa3 36,726.64 42,809.52 0.02%
FR0014007L00 FRGV 05/25/32 FRANCE GOV FR EUR Aa3 1.65 1.92 0.00%
FRO01400AIN5 FRGV 0.750 02/25/28 FRANCE GOV FR EUR Aa3 0.97 1.13 0.00%
GB0004893086 UKT 4 1/4 06/07/32 UK TREASURY GIL GB GBP Aa3 983.17 1,321.23 0.00%
GBOOBOCNHZ09 UKTI 1 1/4 11/22/55 UK TREASURY GIL GB GBP Aa3 1,154,631.66 1,551,651.76 0.67%
GBO00B1L6W962 UKTI 1 1/8 11/22/37 UK TREASURY GIL GB GBP Aa3 1,000,123.76 1,344,016.31 0.58%
GBO0B24FFM16 UKTI 0 3/4 11/22/47 UK TREASURY GIL GB GBP Aa3 1,000,124.99 1,344,017.97 0.58%
GB00B3D4VD98 UKTI 1 1/4 11/22/32 UK TREASURY GIL GB GBP Aa3 656,196.95 881,830.27 0.38%




Collateral data - as at 11/08/2025

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

GB0OB3LZBF68 UKTI 0 5/8 03/22/40 UK TREASURY GIL GB GBP Aa3 20,691.59 27,806.39 0.01%
GB00B46CGH68 UKTI 0 3/4 03/22/34 UK TREASURY GIL GB GBP Aa3 127,890.70 171,865.92 0.07%
GBOOB4PTCY75 UKTI 0 3/8 03/22/62 UK TREASURY GIL GB GBP Aa3 1,154,631.78 1,551,651.92 0.67%
GB00OBDX8CX86 UKTI 0 1/8 03/22/68 UK TREASURY GIL GB GBP Aa3 1,744.24 2,344.00 0.00%
GBOOBFMCNG652 UKT 158 10/22/71 UK Treasury GIL GB GBP Aa3 1,154,632.25 1,551,652.55 0.67%
GB0OBLH38265 UKTI 0 1/8 03/22/39 UK Treasury GIL GB GBP Aa3 1.07 1.44 0.00%
GB00BM822S21 UKT 0 7/8 07/31/33 UK Treasury GIL GB GBP Aa3 1,027,844.48 1,381,268.80 0.60%
GBOOBMFOLF76 GBGV 4.000 10/22/63 UNITED KINGDOM GIL GB GBP Aa3 1,144,802.71 1,538,443.12 0.67%
GB0O0OBMV7TC88 UKT 3 1/4 01/31/33 UK Treasury GIL GB GBP Aa3 650,582.71 874,285.57 0.38%
GBOOBN65R313 UKT 3 1/2 01/22/45 UK TREASURY GIL GB GBP Aa3 267,791.79 359,872.00 0.16%
GB00OBPCJD880 UKT 3 1/2 10/22/25 UK Treasury GIL GB GBP Aa3 1,027,844.28 1,381,268.54 0.60%
GB0O0OBPCJD997 UKT 3 3/4 10/22/53 UK Treasury GIL GB GBP Aa3 267,791.33 359,871.38 0.16%
GBOOBPJJKN53 UKT 45/8 01/31/34 UK Treasury GIL GB GBP Aa3 267,791.31 359,871.35 0.16%
GBOOBPJJKP77 UKT 43/4 10/22/43 UK Treasury GIL GB GBP Aa3 2,375,218.57 3,191,937.48 1.39%
GBOOBPSNBB36 UKT 4 3/8 07/31/54 UK Treasury GIL GB GBP Aa3 267,791.54 359,871.66 0.16%
GBOOBPSNBF73 UKT 4 10/22/31 UK Tresury GIL GB GBP Aa3 267,791.46 359,871.55 0.16%
GB00BQC4R999 UKT 3 3/4 01/29/38 UK Treasury GIL GB GBP Aa3 267,791.44 359,871.53 0.16%
GB00BQC82C90 UKT 4 1/4 07/31/34 UK Treasury GIL GB GBP Aa3 0.98 1.32 0.00%
GB00BQC82C90 UKT 4 1/4 07/31/34 UK Treasury GIL GB GBP Aa3 66,951.52 89,972.80 0.04%
GBOOBSQNRDO1 UKT 4 3/8 03/07/30 Corp UK TREASURY GIL GB GBP Aa3 70,070.43 94,164.15 0.04%
GBOOBYY5F 144 UKTI 018 03/22/26 UK TREASURY GIL GB GBP Aa3 6,321.81 8,495.56 0.00%
GB00BZ13DV40 UKTI 0125 08/10/48 UK TREASURY GIL GB GBP Aa3 83.23 111.85 0.00%
IEO00S9YS762 LINDE ODSH LINDE COM us uSD Aa1 3,627,599.28 3,627,599.28 1.57%
JP1024611Q64 JPGV 0.400 06/01/26 JAPAN GOV JP JPY A1 16,095,408.89 108,881.52 0.05%
JP1024621Q70 JPGV 0.400 07/01/26 JAPAN GOV JP JPY A1 41,257,926.26 279,099.83 0.12%
JP1024641Q92 JPGV 0.400 09/01/26 JAPAN GOV JP JPY A1 4,548,703.64 30,770.87 0.01%
JP1024661QB1 JPGV 0.500 11/01/26 JAPAN GOV JP JPY A1 16,547,167.33 111,937.56 0.05%
JP1024691R25 JPGV 0.700 02/01/27 JAPAN GOV JP JPY A1 650,351.46 4,399.47 0.00%
JP1024701R31 JPGV 0.800 03/01/27 JAPAN GOV JP JPY A1 4,926,272.53 33,325.03 0.01%
JP1024711R47 JPGV 0.900 04/01/27 JAPAN GOV JP JPY A1 393,492,701.46 2,661,882.32 1.16%
JP1024721R52 JPGV 0.700 05/01/27 JAPAN GOV JP JPY A1 84,701,410.70 572,984.42 0.25%
JP1051521N69 JPGV 0.100 03/20/27 JAPAN GOV JP JPY A1 941,751.93 6,370.72 0.00%
JP1051581P56 JPGV 0.100 03/20/28 JAPAN GOV JP JPY A1 758,744,484.21 5,132,721.69 2.23%
JP1051701Q76 JPGV 0.600 06/20/29 JAPAN GOV JP JPY A1 12,108,977.24 81,914.28 0.04%
JP1051771R39 JPGV 1.100 12/20/29 JAPAN GOV JP JPY A1 394,172,497.50 2,666,480.97 1.16%
JP1051781R45 JPGV 1.000 03/20/30 JAPAN GOV JP JPY A1 393,531,907.93 2,662,147.54 1.16%
JP1103421G35 JPGV 0.100 03/20/26 JAPAN GOV JP JPY A1 399,287.80 2,701.08 0.00%
JP1103491HC4 JPGV 0.100 12/20/27 JAPAN GOV JP JPY A1 758,723,849.96 5,132,582.11 2.23%
JP1103571L10 JPGV 0.100 12/20/29 JAPAN GOV JP JPY A1 14,439,819.47 97,681.86 0.04%
JP1103701P43 JPGV 0.500 03/20/33 JAPAN GOV JP JPY A1 1,082,110,490.85 7,320,214.00 3.18%
JP1103741Q44 JPGV 0.800 03/20/34 JAPAN GOV JP JPY A1 1,997,222,743.13 13,510,725.57 5.87%
JP1103741Q44 JPGV 0.800 03/20/34 JAPAN GOV JP JPY A1 625,405,240.11 4,230,714.17 1.84%
JP1103751Q74 JPGV 1.100 06/20/34 JAPAN GOV JP JPY A1 146,760.06 992.80 0.00%
JP1103771R12 JPGV 1.200 12/20/34 JAPAN GOV JP JPY A1 25,321,685.39 171,295.04 0.07%
JP1103781R44 JPGV 1.400 03/20/35 JAPAN GOV JP JPY A1 4,449,602.80 30,100.48 0.01%
JP1120231J51 JPGV 0.100 03/10/28 JAPAN GOV JP JPY A1 14,169,526.05 95,853.39 0.04%
JP1120261M59 JPGV 0.005 03/10/31 JAPAN GOV JP JPY A1 14,172,919.07 95,876.35 0.04%
JP1200861647 JPGV 2.300 03/20/26 JAPAN GOV JP JPY A1 306,122.77 2,070.85 0.00%
JP1201191A72 JPGV 1.800 06/20/30 JAPAN GOV JP JPY A1 758,764,659.57 5,132,858.18 2.23%
JP1201251B37 JPGV 2.200 03/20/31 JAPAN GOV JP JPY A1 758,723,937.37 5,132,582.70 2.23%
JP1201591GC4 JPGV 0.600 12/20/36 JAPAN GOV JP JPY A1 89,174.06 603.24 0.00%
JP1201651J76 JPGV 0.500 06/20/38 JAPAN GOV JP JPY A1 14,144,618.74 95,684.90 0.04%
JP1201671K12 JPGV 0.500 12/20/38 JAPAN GOV JP JPY A1 82,451,828.13 557,766.54 0.24%
JP1201701KA5 JPGV 0.300 09/20/39 JAPAN GOV JP JPY A1 393,497,359.91 2,661,913.83 1.16%
JP1201901QA8 JPGV 1.800 09/20/44 JAPAN GOV JP JPY A1 441,576,491.16 2,987,157.45 1.30%
JP1201931R78 JPGV 2.500 06/20/45 JAPAN GOV JP JPY A1 392,061,855.95 2,652,203.00 1.15%
JP13000611B1 JPGV 2.400 11/20/31 JAPAN GOV JP JPY A1 4,329,311.48 29,286.74 0.01%
JP1300151485 JPGV 2.500 06/20/34 JAPAN GOV JP JPY A1 65,512,995.37 443,179.46 0.19%
JP13001614A6 JPGV 2.500 09/20/34 JAPAN GOV JP JPY A1 65,499,045.85 443,085.10 0.19%
JP1300171525 JPGV 2.400 12/20/34 JAPAN GOV JP JPY A1 16,478,122.94 111,470.49 0.05%
JP13002015A5 JPGV 2.500 09/20/35 JAPAN GOV JP JPY A1 306,345,401.69 2,072,352.05 0.90%
JP1300401D91 JPGV 1.800 09/20/43 JAPAN GOV JP JPY A1 571,135,787.18 3,863,594.54 1.68%
JP1300681LA7 JPGV 0.600 09/20/50 JAPAN GOV JP JPY A1 14,243,073.94 96,350.93 0.04%
JP1300711M79 JPGV 0.700 06/20/51 JAPAN GOV JP JPY A1 7,518,555,113.86 50,861,194.71 22.08%
JP1300741N49 JPGV 1.000 03/20/52 JAPAN GOV JP JPY A1 14,213,045.31 96,147.79 0.04%
JP1300851R17 JPGV 2.300 12/20/54 JAPAN GOV JP JPY A1 172,698.39 1,168.26 0.00%
JP1400171Q50 JPGV 2.200 03/20/64 JAPAN GOV JP JPY A1 105,986,170.41 716,970.64 0.31%
JP1742571Q93 JPGV 09/22/25 JAPAN GOV JP JPY A1 1,049,818.05 7,101.76 0.00%
JP1742701QB6 JPGV 11/20/25 JAPAN GOV JP JPY A1 65,471,339.49 442,897.67 0.19%
JP1742941R38 JPGV 03/23/26 JAPAN GOV JP JPY A1 65,496,854.69 443,070.27 0.19%
JP1742981R47 JPGV 10/10/25 JAPAN GOV JP JPY A1 65,506,735.77 443,137.12 0.19%
JP1743111R63 JPGV 12/10/25 JAPAN GOV JP JPY A1 65,504,878.35 443,124.55 0.19%
JP1743131R69 JPGV 06/22/26 JAPAN GOV JP JPY A1 1,791,403.61 12,118.41 0.01%
JP3496400007 KDDI ODSH KDDI COM JP JPY A1 1,887,815,349.16 12,770,611.19 5.54%
NL0009446418 NLGV 3.750 01/15/42 NETHERLANDS GOV NL EUR Aaa 198,349.31 231,201.07 0.10%
NLO0015001XZ6 NLGV 2.500 07/15/34 NETHERLANDS GOV NL EUR Aaa 126.59 147.55 0.00%
UsS01609wW1027 ALIBABA DPRC ALIBABA GDR us uSD Aa1 2,528.55 2,528.55 0.00%
US02079K3059 ALPHABET ODSH ALPHABET COM us uSD Aa1 3,627,088.78 3,627,088.78 1.57%
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us uSD Aa1 1,344,010.50 1,344,010.50 0.58%
US045167GJ64 ADB 4.375 01/14/28 MTN ADB BND PH uSD 38,669.49 38,669.49 0.02%
US045167GK38 ADB 4.375 03/22/35 MTN ADB BND PH uSD 2,970,839.68 2,970,839.68 1.29%
US1713401024 CHURCH & DWIGHT ODSH CHURCH & DWIGHT COM us uSD Aa1 3,627,852.94 3,627,852.94 1.58%
US2473617023 DELTA AIR ODSH DELTA AIR COM us uSD Aa1 427,963.38 427,963.38 0.19%
US29875BAK26 EBRD 4.672 02/20/28 FRN MTN EBRD GOV SuU uSD 270,305.95 270,305.95 0.12%
US298785KA31 EIB 4.125 02/13/34 EIB GOV SuU uSD 121,958.14 121,958.14 0.05%
US34959J1088 FORTIVE ODSH FORTIVE COM us uSD Aa1 63.30 63.30 0.00%
US4581X0ES30 IADB 4.500 02/15/30 MTN IDB BND us uSD Aa1 2,975,786.94 2,975,786.94 1.29%
US459058LT86 IBRD 3.625 05/05/28 MTN IBRD GOV SuU uSD 2,974,944 .97 2,974,944 .97 1.29%
US459058LU59 IBRD 4.000 05/06/32 MTN IBRD GOV SuU uSD 1,905,643.52 1,905,643.52 0.83%




Collateral data - as at 11/08/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
US4592001014 IBM ODSH IBM COM us usD Aal 12,118.21 12,118.21 0.01%
US500769JJ42 KFW 0.625 01/22/26 KFW GOV DE usD Aaa 2,975,169.95 2,975,169.95 1.29%
US5404241086 LOEWS ODSH LOEWS COM us usD Aal 3,627,908.93 3,627,908.93 1.58%
US5949181045 MICROSOFT ODSH MICROSOFT COM us usD Aal 1,343,730.53 1,343,730.53 0.58%
US5949181045 MICROSOFT ODSH MICROSOFT COM us usD Aal 3,626,979.66 3,626,979.66 1.57%
US67066G 1040 NVIDIA ODSH NVIDIA COM us usD Aal 3,625,859.96 3,625,859.96 1.57%
US676167CQ04 OKB 4.000 05/28/28 MTN OEKB BND AT usD Aal 946,216.79 946,216.79 0.41%
US68323ADP66 ONTAR 2.500 04/27/26 ONTARIO BND CA usD Aaa 6,971.49 6,971.49 0.00%
US69349H1077 TXNM ENERGY ODSH TXNM ENERGY COM us uUsD Aal 1,343,974.14 1,343,974.14 0.58%
US69608A1088 PALANTIR TECH ODSH PALANTIR TECH COM us uUsD Aal 3,625,482.61 3,625,482.61 1.57%
US880591EX64 TNNLL 1.500 09/15/31 TVA BND us uUsD Aal 2,585.89 2,585.89 0.00%
US912810QB70 UST 4.250 05/15/39 US TREASURY GOV us uUsD Aal 211,675.36 211,675.36 0.09%
US912810Qz49 UST 3.125 02/15/43 US TREASURY GOV us uUsD Aal 705,527.47 705,527.47 0.31%
US912810RC45 UST 3.625 08/15/43 US TREASURY GOV us uUsD Aal 252,184.39 252,184.39 0.11%
US912810SP49 UST 1.375 08/15/50 US TREASURY GOV us uUsD Aal 716,834.10 716,834.10 0.31%
US912810SR05 UST 1.125 05/15/40 US TREASURY GOV us uUsD Aal 96,370.83 96,370.83 0.04%
US912810SS87 UST 1.625 11/15/50 US TREASURY GOV us uUsD Aal 1,949.59 1,949.59 0.00%
US912810TC27 UST 2.000 11/15/41 US TREASURY GOV us uUsD Aal 31,285.38 31,285.38 0.01%
US912810TC27 UST 2.000 11/15/41 US TREASURY GOV us uUsD Aal 24,086.82 24,086.82 0.01%
US912810TL26 UST 4.000 11/15/52 US TREASURY GOV us uUsD Aal 717,005.56 717,005.56 0.31%
US912810UA42 UST 4.625 05/15/54 US TREASURY GOV us uUsD Aal 417,777.15 417,777.15 0.18%
US912810UB25 UST 4.625 05/15/44 US TREASURY GOV us uUsD Aal 285,721.20 285,721.20 0.12%
US912810UE6G3 UST 4.500 11/15/54 US TREASURY GOV us uUsD Aal 613,388.79 613,388.79 0.27%
US912810UG12 UST 4.625 02/15/55 US TREASURY GOV us uUsD Aal 56,605.99 56,605.99 0.02%
US912810UH94 UST 2.375 02/15/55 US TREASURY GOV us uUsD Aal 81,964.58 81,964.58 0.04%
US9128284V99 UST 2.875 08/15/28 US TREASURY GOV us uUsD Aal 121,270.42 121,270.42 0.05%
US9128285M81 UST 3.125 11/15/28 US TREASURY GOV us uUsD Aal 197.98 197.98 0.00%
US912828Vv988 UST 2.250 02/15/27 US TREASURY GOV us uUsD Aal 987.80 987.80 0.00%
US9128282781 UST 1.500 01/31/27 US TREASURY GOV us usD Aal 871.04 871.04 0.00%
US912828ZN34 UST 0.500 04/30/27 US TREASURY GOV us usD Aal 386,589.52 386,589.52 0.17%
US91282CAE12 UST 0.625 08/15/30 US TREASURY GOV us usD Aal 85.94 85.94 0.00%
US91282CAQ42 UST 0.125 10/15/25 US TREASURY GOV us usD Aal 247.55 247.55 0.00%
US91282CBB63 UST 0.625 12/31/27 US TREASURY GOV us usD Aal 5,581.05 5,581.05 0.00%
US91282CEC10 UST 1.875 02/28/27 US TREASURY GOV us usD Aal 108,368.04 108,368.04 0.05%
US91282CFH97 UST 3.125 08/31/27 US TREASURY GOV us uUsD Aal 279,940.08 279,940.08 0.12%
US91282CGM73 UST 3.500 02/15/33 US TREASURY GOV us uUsD Aal 717,026.82 717,026.82 0.31%
US91282CGM73 UST 3.500 02/15/33 US TREASURY GOV us uUsD Aal 66,255.10 66,255.10 0.03%
UsS91282CGQ87 UST 4.000 02/28/30 US TREASURY GOV us uUsD Aal 269,729.83 269,729.83 0.12%
US91282CHA27 UST 3.500 04/30/28 US TREASURY GOV us uUsD Aal 1,057,479.72 1,057,479.72 0.46%
US91282CHC82 UST 3.375 05/15/33 US TREASURY GOV us uUsD Aal 1,057,593.26 1,057,593.26 0.46%
US91282CHJ36 UST 3.750 06/30/30 US TREASURY GOV us uUsD Aal 1,057,401.05 1,057,401.05 0.46%
US91282CHT18 UST 3.875 08/15/33 US TREASURY GOV us uUsD Aal 1,057,646.06 1,057,646.06 0.46%
US91282CHY03 UST 4.625 09/15/26 US TREASURY GOV us uUsD Aal 701,031.07 701,031.07 0.30%
US91282CJQ50 UST 3.750 12/31/30 US TREASURY GOV us uUsD Aal 176,982.40 176,982.40 0.08%
US91282CKD29 UST 4.250 02/28/29 US TREASURY GOV us uUsD Aal 716,996.64 716,996.64 0.31%
US91282CKK61 UST 4.875 04/30/26 US TREASURY GOV us uUsD Aal 423,043.35 423,043.35 0.18%
US91282CKM28 UST 4.359 04/30/26 FRN US TREASURY GOV us uUsD Aal 285,705.06 285,705.06 0.12%
US91282CKWO00 UST 4.250 06/30/31 US TREASURY GOV us uUsD Aal 608,115.23 608,115.23 0.26%
US91282CKX82 UST 4.250 06/30/29 US TREASURY GOV us uUsD Aal 7,250.86 7,250.86 0.00%
US91282CLA70 UST 4.391 07/31/26 FRN US TREASURY GOV us uUsD Aal 2,206.57 2,206.57 0.00%
US91282CLK52 UST 3.625 08/31/29 US TREASURY GOV us usD Aal 1,414.79 1,414.79 0.00%
US91282CLL36 UST 3.375 09/15/27 US TREASURY GOV us usD Aal 117,445.13 117,445.13 0.05%
US91282CLQ23 UST 3.875 10/15/27 US TREASURY GOV us usD Aal 179,688.15 179,688.15 0.08%
US91282CLU35 UST 4.125 10/31/31 US TREASURY GOV us usD Aal 432,481.73 432,481.73 0.19%
US91282CLU35 UST 4.125 10/31/31 US TREASURY GOV us usD Aal 907,802.24 907,802.24 0.39%
US91282CLV18 UST 1.625 10/15/29 US TREASURY GOV us usD Aal 716,988.51 716,988.51 0.31%
US91282CMF58 UST 4.250 01/15/28 US TREASURY GOV us usD Aal 228,224.89 228,224.89 0.10%
US91282CMK44 UST 4.375 01/31/32 US TREASURY GOV us usD Aal 285,733.23 285,733.23 0.12%
US98389B1008 XCEL ENERGY ODSH XCEL ENERGY COM us usD Aal 788,356.16 788,356.16 0.34%
XS3058822670 NORDR 4.000 04/25/28 MTN NRW BND DE usD Aaa 203,086.62 203,086.62 0.09%
Unknown Company Description UNK GBP 1.00 1.34 0.00%
Total: 230,329,019.24 100.00%
Geographical allocation of collateral Currency allocation of collateral
0.59 % 0.01 %
0 0.33 % Origin 0.01 %
0.01 % 0 %%
21.63 % 0.01 % W AT 0 %%
0 % Al 27.02 % 4.92 %, Currency
4.75 % BE 8.31 % B AUD
0 %
0.93 % CA CAD
iﬂ *j:o . 831 % W CH CHF
0.1 %" ' DE DKK
N DK H EUR
FR GBP
W GB H JPY
JP usoD
59,72 % W N 59.72 %
Counterparts

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

No.

Major Name

Market Value

1 | NOMURA INTERNATIONAL PLC (PAREN 63,699,553.33

Top 5 borrowers in last Month

No. | Counterparty Market Value

1 | NOMURA INTERNATIONAL PLC (PARENT) 64,211,911.70

GOLDMAN SACHS INTERNATIONAL (PARENT) 45,345,684.49

BNP PARIBAS PRIME BROKERAGE INTL LTD (PARENT) 19,860,404.84

BARCLAYS BANK PLC (PARENT) 18,981,074.20

o~ | W DN

JP MORGAN SECS PLC (PARENT) 17,386,267.64
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