
Securities Lending Report

HBCE / HSBC Gbl Inv Fd - Gbl Short Duration Bond

Report as at 09/07/2025

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 Short Duration Bond

Replication Mode Physical replication

ISIN Code LU1163226092

Total net assets (AuM) 5,623,198,411

Reference currency of the fund USD

Securities lending data - as at 09/07/2025

Currently on loan in USD (base currency) 254,322,009.56

Current percentage on loan (in % of the fund AuM) 4.52%

Collateral value (cash and securities) in  USD (base currency) 285,898,517.66

Collateral value (cash and securities) in % of loan 112%

Collateral data - as at 09/07/2025

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

AT0000A04967 ATGV 4.150 03/15/37 AUSTRIA GOV AT EUR AA1 65,181.94 76,216.76 0.03%

AT0000A2VB47 ATGV 10/20/28 AUSTRIA GOV AT EUR AA1 1,769,271.31 2,068,795.72 0.72%

AT0000A3EPP2 ATGV 2.500 10/20/29 AUSTRIA GOV AT EUR AA1 15,203.29 17,777.09 0.01%

AU000000ALL7 ARISTOCRAT LEIS ODSH ARISTOCRAT LEIS COM AU AUD AAA 10,664,779.99 6,949,680.66 2.43%

AU000000ANZ3 ANZ GROUP ODSH ANZ GROUP COM AU AUD AAA 16,834,832.45 10,970,381.92 3.84%

AU000000CPU5 COMPUTERSHARE ODSH COMPUTERSHARE COM AU AUD AAA 16,834,839.85 10,970,386.74 3.84%

AU000000CSL8 CSL ODSH CSL COM AU AUD AAA 16,834,755.67 10,970,331.88 3.84%

AU000000REA9 REA GROUP ODSH REA GROUP COM AU AUD AAA 270,037.97 175,969.66 0.06%

AU000000TCL6 TRANSURBAN UNIT TRANSURBAN COM AU AUD AAA 16,834,833.53 10,970,382.62 3.84%

AU0000075681 AUGV 1.250 05/21/32 AUSTRALIA GOV AU AUD AAA 4,199.44 2,736.56 0.00%

Securities lending statistics

12-month average on loan in USD (base currency) 424,365,758.14

12-month average on loan as a % of the fund AuM 12.89%

12-month maximum on loan in USD 622,327,925.99

12-month maximum on loan as a % of the fund AuM 19.71%

Gross Return for the fund over the last 12 months in  (base currency fund) 752,620.10

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0229%

* 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 09/07/2025

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

AU0000097495 AUGV 1.750 06/21/51 AUSTRALIA GOV AU AUD AAA 5,509,492.90 3,590,249.05 1.26%

AU0000249302 AUGV 3.750 05/21/34 AUSTRALIA GOV AU AUD AAA 971.45 633.04 0.00%

AU3TB0000150 AUGV 3.250 04/21/29 AUSTRALIA GOV AU AUD AAA 301,635.35 196,560.02 0.07%

BE0000320292 BEGV 4.250 03/28/41 BELGIUM GOV BE EUR AA3 1,047,813.94 1,225,201.01 0.43%

BE0000326356 BEGV 4.000 03/28/32 BELGIUM GOV BE EUR AA3 1,985.85 2,322.04 0.00%

BE0000331406 BEGV 3.750 06/22/45 BELGIUM GOV BE EUR AA3 29,773.14 34,813.51 0.01%

BE0000337460 BEGV 1.000 06/22/26 BELGIUM GOV BE EUR AA3 1,138,848.36 1,331,646.87 0.47%

BE0000343526 BEGV 2.250 06/22/57 BELGIUM GOV BE EUR AA3 381,724.33 446,347.40 0.16%

BE0000348574 BEGV 1.700 06/22/50 BELGIUM GOV BE EUR AA3 165,182.59 193,146.76 0.07%

BE0000350596 BEGV 0.400 06/22/40 BELGIUM GOV BE EUR AA3 252,834.72 295,637.75 0.10%

BE0000351602 BEGV 10/22/27 BELGIUM GOV BE EUR AA3 22,694.94 26,537.02 0.01%

BE0000359688 BEGV 3.450 06/22/43 BELGIUM GOV BE EUR AA3 704.79 824.10 0.00%

BE0000363722 BEGV 3.100 06/22/35 BELGIUM GOV BE EUR AA3 18,486.26 21,615.84 0.01%

BE0000364738 BEGV 3.450 06/22/42 BELGIUM GOV BE EUR AA3 1,139,045.98 1,331,877.96 0.47%

BE0000365743 BEGV 2.600 10/22/30 BELGIUM GOV BE EUR AA3 1,084,794.50 1,268,442.10 0.44%

CA135087D358 CAGV 2.750 12/01/48 CANADA GOV CA CAD AAA 228,058.56 166,640.91 0.06%

CA135087J397 CAGV 2.250 06/01/29 CANADA GOV CA CAD AAA 174.09 127.21 0.00%

CA135087M276 CAGV 1.500 06/01/31 CANADA GOV CA CAD AAA 1,188,957.91 868,763.82 0.30%

CA135087WL43 CAGV 5.750 06/01/29 CANADA GOV CA CAD AAA 729,435.39 532,993.70 0.19%

CA135087XG49 CAGV 5.750 06/01/33 CANADA GOV CA CAD AAA 73,809.01 53,931.76 0.02%

CA135087XW98 CAGV 5.000 06/01/37 CANADA GOV CA CAD AAA 602,536.29 440,269.35 0.15%

CA135087YQ12 CAGV 4.000 06/01/41 CANADA GOV CA CAD AAA 29,211.76 21,344.85 0.01%

DK0009923138 DKGV 1.750 11/15/25 DENMARK GOV DK DKK AAA 177,952.54 27,890.77 0.01%

DK0009923807 DKGV 0.500 11/15/29 DENMARK GOV DK DKK AAA 2,015,606.25 315,908.97 0.11%

DK0009924961 DKGV 2.250 11/15/35 DENMARK GOV DK DKK AAA 8,528,870.43 1,336,742.54 0.47%

FI4000523238 FIGV 1.500 09/15/32 FINLAND GOV FI EUR AA1 1,927,100.21 2,253,343.88 0.79%

FR0000187635 FRGV 5.750 10/25/32 FRANCE GOV FR EUR AA2 32,191.92 37,641.78 0.01%

FR0000188799 FRGV 3.150 07/25/32 FRANCE GOV FR EUR AA2 401,285.48 469,220.11 0.16%

FR0000571150 FRGV 6.000 10/25/25 FRANCE GOV FR EUR AA2 752,138.26 879,469.65 0.31%

FR0010870956 FRGV 4.000 04/25/60 FRANCE GOV FR EUR AA2 19,617.31 22,938.37 0.01%

FR0011461037 FRGV 3.250 05/25/45 FRANCE GOV FR EUR AA2 396,085.85 463,140.23 0.16%

FR0013154044 FRGV 1.250 05/25/36 FRANCE GOV FR EUR AA2 3.21 3.75 0.00%

FR0013234333 FRGV 1.750 06/25/39 FRANCE GOV FR EUR AA2 215,190.02 251,620.08 0.09%

FR0013250560 FRGV 1.000 05/25/27 FRANCE GOV FR EUR AA2 2,555,325.30 2,987,922.78 1.05%

FR0013341682 FRGV 0.750 11/25/28 FRANCE GOV FR EUR AA2 677,839.31 792,592.45 0.28%

FR0013519253 FRGV 0.100 03/01/26 FRANCE GOV FR EUR AA2 1,357,925.36 1,587,811.98 0.56%

FR0014007L00 FRGV 05/25/32 FRANCE GOV FR EUR AA2 1.64 1.92 0.00%

FR001400AIN5 FRGV 0.750 02/25/28 FRANCE GOV FR EUR AA2 660,662.62 772,507.86 0.27%

FR001400BKZ3 FRGV 2.000 11/25/32 FRANCE GOV FR EUR AA2 4.71 5.51 0.00%



Collateral data - as at 09/07/2025

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

FR001400NBC6 FRGV 2.500 09/24/27 FRANCE GOV FR EUR AA2 840,728.68 983,057.76 0.34%

FR001400WYO4 FRGV 3.600 05/25/42 FRANCE GOV FR EUR AA2 625,019.69 730,830.85 0.26%

FR001400X8V5 FRGV 3.200 05/25/35 FRANCE GOV FR EUR AA2 21,892.12 25,598.29 0.01%

GB00B3MYD345 UKTI 0 5/8 11/22/42 UK TREASURY GIL GB GBP AA3 3,379,621.27 4,577,528.03 1.60%

GB00BBJNQY21 UKT 3 1/2 07/22/68 UK TREASURY GIL GB GBP AA3 3,736,892.68 5,061,434.29 1.77%

GB00BM8Z2T38 UKT 1 01/31/32 UK Treasury GIL GB GBP AA3 0.54 0.73 0.00%

GB00BMF9LF76 GBGV 4.000 10/22/63 UNITED KINGDOM GIL GB GBP AA3 132,440.43 179,383.94 0.06%

GB00BPCJD880 UKT 3 1/2 10/22/25 UK Treasury GIL GB GBP AA3 250,270.16 338,978.42 0.12%

GB00BPJJKP77 UKT 43/4 10/22/43 UK Treasury GIL GB GBP AA3 1,702,203.60 2,305,549.67 0.81%

GB00BPSNBG80 UKTI 1 1/4 11/22/2054 UK Treasury GIL GB GBP AA3 847,141.51 1,147,410.82 0.40%

GB00BQC4R999 UKT 3 3/4 01/29/38 UK Treasury GIL GB GBP AA3 95,498.70 129,348.21 0.05%

IE000S9YS762 LINDE ODSH LINDE COM US USD AAA 1,832,804.99 1,832,804.99 0.64%

IT0000062072 GENERALI ODSH GENERALI COM IT EUR 9,382,066.32 10,970,380.05 3.84%

IT0000062957 MEDIOBANCA ODSH MEDIOBANCA COM IT EUR 9,382,072.60 10,970,387.39 3.84%

IT0000072618 INTESA SANPAOLO ODSH INTESA SANPAOLO COM IT EUR 160,840.53 188,069.64 0.07%

JP1024611Q64 JPGV 0.400 06/01/26 JAPAN GOV JP JPY A1 247,749,036.72 1,686,400.08 0.59%

JP1024621Q70 JPGV 0.400 07/01/26 JAPAN GOV JP JPY A1 318,603,633.20 2,168,699.42 0.76%

JP1024641Q92 JPGV 0.400 09/01/26 JAPAN GOV JP JPY A1 166,431,917.72 1,132,883.52 0.40%

JP1024651QA4 JPGV 0.400 10/01/26 JAPAN GOV JP JPY A1 144,549,157.18 983,930.00 0.34%

JP1024661QB1 JPGV 0.500 11/01/26 JAPAN GOV JP JPY A1 46,836,700.68 318,812.20 0.11%

JP1024671QC8 JPGV 0.600 12/01/26 JAPAN GOV JP JPY A1 100,050.27 681.03 0.00%

JP1024691R25 JPGV 0.700 02/01/27 JAPAN GOV JP JPY A1 25,145,920.20 171,165.48 0.06%

JP1024731R68 JPGV 0.800 06/01/27 JAPAN GOV JP JPY A1 136,666,724.07 930,275.16 0.33%

JP1051701Q76 JPGV 0.600 06/20/29 JAPAN GOV JP JPY A1 179,420,444.29 1,221,294.97 0.43%

JP1103421G35 JPGV 0.100 03/20/26 JAPAN GOV JP JPY A1 54,588,561.64 371,578.26 0.13%

JP1120231J51 JPGV 0.100 03/10/28 JAPAN GOV JP JPY A1 672,486,924.79 4,577,543.55 1.60%

JP1120241K56 JPGV 0.100 03/10/29 JAPAN GOV JP JPY A1 136,646,161.24 930,135.19 0.33%

JP1120251L52 JPGV 0.200 03/10/30 JAPAN GOV JP JPY A1 115,761,481.74 787,975.51 0.28%

JP1120281P52 JPGV 0.005 03/10/33 JAPAN GOV JP JPY A1 11,725,633.99 79,815.08 0.03%

JP1120291Q59 JPGV 0.005 03/10/34 JAPAN GOV JP JPY A1 168,860,679.14 1,149,415.82 0.40%

JP1201351C43 JPGV 1.700 03/20/32 JAPAN GOV JP JPY A1 437,479,722.42 2,977,875.72 1.04%

JP1201411CC4 JPGV 1.700 12/20/32 JAPAN GOV JP JPY A1 881,972.90 6,003.49 0.00%

JP1201651J76 JPGV 0.500 06/20/38 JAPAN GOV JP JPY A1 28,107,860.54 191,327.07 0.07%

JP1201651J76 JPGV 0.500 06/20/38 JAPAN GOV JP JPY A1 672,259,569.66 4,575,995.97 1.60%

JP1201801N46 JPGV 0.800 03/20/42 JAPAN GOV JP JPY A1 318,610,135.94 2,168,743.69 0.76%

JP1201851P76 JPGV 1.100 06/20/43 JAPAN GOV JP JPY A1 6,256,198.93 42,585.25 0.01%

JP1201891Q77 JPGV 1.900 06/20/44 JAPAN GOV JP JPY A1 12,192,450.33 82,992.65 0.03%

JP1300141445 JPGV 2.400 03/20/34 JAPAN GOV JP JPY A1 136,652,685.87 930,179.60 0.33%

JP1300151485 JPGV 2.500 06/20/34 JAPAN GOV JP JPY A1 34,378,913.50 234,013.43 0.08%



Collateral data - as at 09/07/2025

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

JP1300231675 JPGV 2.500 06/20/36 JAPAN GOV JP JPY A1 665,269,432.66 4,528,414.89 1.58%

JP1300261748 JPGV 2.400 03/20/37 JAPAN GOV JP JPY A1 621,000,253.67 4,227,079.52 1.48%

JP13002717A6 JPGV 2.500 09/20/37 JAPAN GOV JP JPY A1 168,892,321.30 1,149,631.21 0.40%

JP1300721MA9 JPGV 0.700 09/20/51 JAPAN GOV JP JPY A1 29,988.61 204.13 0.00%

JP1300831Q70 JPGV 2.200 06/20/54 JAPAN GOV JP JPY A1 87,593,729.53 596,240.75 0.21%

JP1400161P53 JPGV 1.300 03/20/63 JAPAN GOV JP JPY A1 29,129.01 198.28 0.00%

JP1400171Q50 JPGV 2.200 03/20/64 JAPAN GOV JP JPY A1 211,286,874.58 1,438,206.21 0.50%

JP1742571Q93 JPGV 09/22/25 JAPAN GOV JP JPY A1 148,319,526.57 1,009,594.49 0.35%

JP1742701QB6 JPGV 11/20/25 JAPAN GOV JP JPY A1 136,689,995.04 930,433.56 0.33%

JP1742941R38 JPGV 03/23/26 JAPAN GOV JP JPY A1 136,668,739.76 930,288.88 0.33%

JP1742981R47 JPGV 10/10/25 JAPAN GOV JP JPY A1 136,654,990.09 930,195.29 0.33%

US0079031078 AMD ODSH AMD COM US USD AAA 4,961,244.35 4,961,244.35 1.74%

US02079K3059 ALPHABET ODSH ALPHABET COM US USD AAA 1,433,975.07 1,433,975.07 0.50%

US2358511028 DANAHER ODSH DANAHER COM US USD AAA 3,308,209.79 3,308,209.79 1.16%

US2546871060 WALT DISNEY ODSH WALT DISNEY COM US USD AAA 1,462,692.73 1,462,692.73 0.51%

US28176E1082 EDWARDS LIFESCI ODSH EDWARDS LIFESCI COM US USD AAA 1,433,630.93 1,433,630.93 0.50%

US30040W1080 EVERSOURCE ODSH EVERSOURCE COM US USD AAA 2,216,151.12 2,216,151.12 0.78%

US35137L2043 FOX ODSH FOX COM US USD AAA 1,430,677.25 1,430,677.25 0.50%

US3755581036 GILEAD SCIENCES ODSH GILEAD SCIENCES COM US USD AAA 148,265.10 148,265.10 0.05%

US4165151048 HARTFORD INSUR ODSH HARTFORD INSUR COM US USD AAA 1,434,076.98 1,434,076.98 0.50%

US4523081093 ILLINOIS TOOL ODSH ILLINOIS TOOL COM US USD AAA 48,485.19 48,485.19 0.02%

US4612021034 INTUIT ODSH INTUIT COM US USD AAA 1,433,175.94 1,433,175.94 0.50%

US4781601046 JOHNSON&JOHNSON ODSH JOHNSON&JOHNSON COM US USD AAA 2,367,852.20 2,367,852.20 0.83%

US5797802064 MCCORMICK ODSH MCCORMICK COM US USD AAA 296.22 296.22 0.00%

US5949181045 MICROSOFT ODSH MICROSOFT COM US USD AAA 7,329,117.95 7,329,117.95 2.56%

US5949181045 MICROSOFT ODSH MICROSOFT COM US USD AAA 1,434,083.32 1,434,083.32 0.50%

US6174464486 MORGAN STANLEY ODSH MORGAN STANLEY COM US USD AAA 382.31 382.31 0.00%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 7,329,120.00 7,329,120.00 2.56%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 1,433,983.30 1,433,983.30 0.50%

US7185461040 PHILLIPS 66 ODSH PHILLIPS 66 COM US USD AAA 719,549.99 719,549.99 0.25%

US7427181091 PROCTER GAMBLE ODSH PROCTER GAMBLE COM US USD AAA 7,578.72 7,578.72 0.00%

US79466L3024 SALESFORCE ODSH SALESFORCE COM US USD AAA 4,961,274.49 4,961,274.49 1.74%

US8740541094 TAKE-TWO ODSH TAKE-TWO COM US USD AAA 4,961,309.43 4,961,309.43 1.74%

US87612E1064 TARGET ODSH TARGET COM US USD AAA 4,961,256.34 4,961,256.34 1.74%

US88160R1014 TESLA ODSH TESLA COM US USD AAA 2,151,081.62 2,151,081.62 0.75%

US88579Y1010 3M ODSH 3M COM US USD AAA 95,933.76 95,933.76 0.03%

US912810FB99 UST 6.125 11/15/27 US TREASURY GOV US USD AAA 528.60 528.60 0.00%

US912810PX00 UST 4.500 05/15/38 US TREASURY GOV US USD AAA 461,049.81 461,049.81 0.16%

US912810QB70 UST 4.250 05/15/39 US TREASURY GOV US USD AAA 114,584.68 114,584.68 0.04%



Collateral data - as at 09/07/2025

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

US912810QE10 UST 4.625 02/15/40 US TREASURY GOV US USD AAA 100.28 100.28 0.00%

US912810QX90 UST 2.750 08/15/42 US TREASURY GOV US USD AAA 277,387.89 277,387.89 0.10%

US912810QY73 UST 2.750 11/15/42 US TREASURY GOV US USD AAA 88,373.79 88,373.79 0.03%

US912810RB61 UST 2.875 05/15/43 US TREASURY GOV US USD AAA 679.24 679.24 0.00%

US912810RG58 UST 3.375 05/15/44 US TREASURY GOV US USD AAA 80,321.97 80,321.97 0.03%

US912810RH32 UST 3.125 08/15/44 US TREASURY GOV US USD AAA 533,080.60 533,080.60 0.19%

US912810RZ30 UST 2.750 11/15/47 US TREASURY GOV US USD AAA 69.66 69.66 0.00%

US912810SD19 UST 3.000 08/15/48 US TREASURY GOV US USD AAA 1,149,685.54 1,149,685.54 0.40%

US912810SE91 UST 3.375 11/15/48 US TREASURY GOV US USD AAA 339,025.11 339,025.11 0.12%

US912810SX72 UST 2.375 05/15/51 US TREASURY GOV US USD AAA 4,089,275.84 4,089,275.84 1.43%

US912810TB44 UST 1.875 11/15/51 US TREASURY GOV US USD AAA 54.12 54.12 0.00%

US912810TD00 UST 2.250 02/15/52 US TREASURY GOV US USD AAA 120.18 120.18 0.00%

US912810TF57 UST 2.375 02/15/42 US TREASURY GOV US USD AAA 3,348,120.41 3,348,120.41 1.17%

US912810TG31 UST 2.875 05/15/52 US TREASURY GOV US USD AAA 68.67 68.67 0.00%

US912810TJ79 UST 3.000 08/15/52 US TREASURY GOV US USD AAA 213.54 213.54 0.00%

US912810TK43 UST 3.375 08/15/42 US TREASURY GOV US USD AAA 1,149,792.84 1,149,792.84 0.40%

US912810TM09 UST 4.000 11/15/42 US TREASURY GOV US USD AAA 3,272,961.28 3,272,961.28 1.14%

US912810TN81 UST 3.625 02/15/53 US TREASURY GOV US USD AAA 80.79 80.79 0.00%

US912810TR95 UST 3.625 05/15/53 US TREASURY GOV US USD AAA 2,248,494.48 2,248,494.48 0.79%

US912810TT51 UST 4.125 08/15/53 US TREASURY GOV US USD AAA 628,120.08 628,120.08 0.22%

US912810TV08 UST 4.750 11/15/53 US TREASURY GOV US USD AAA 1,142,805.59 1,142,805.59 0.40%

US912810TX63 UST 4.250 02/15/54 US TREASURY GOV US USD AAA 288,803.22 288,803.22 0.10%

US912810UA42 UST 4.625 05/15/54 US TREASURY GOV US USD AAA 95.11 95.11 0.00%

US912810UB25 UST 4.625 05/15/44 US TREASURY GOV US USD AAA 59,801.93 59,801.93 0.02%

US912810UE63 UST 4.500 11/15/54 US TREASURY GOV US USD AAA 8,691.82 8,691.82 0.00%

US912828Y388 UST 0.750 07/15/28 US TREASURY GOV US USD AAA 338,982.31 338,982.31 0.12%

US912828YB05 UST 1.625 08/15/29 US TREASURY GOV US USD AAA 339,027.21 339,027.21 0.12%

US91282CAV37 UST 0.875 11/15/30 US TREASURY GOV US USD AAA 54,249.91 54,249.91 0.02%

US91282CBB63 UST 0.625 12/31/27 US TREASURY GOV US USD AAA 467,729.44 467,729.44 0.16%

US91282CBL46 UST 1.125 02/15/31 US TREASURY GOV US USD AAA 877,106.31 877,106.31 0.31%

US91282CBS98 UST 1.250 03/31/28 US TREASURY GOV US USD AAA 667,851.47 667,851.47 0.23%

US91282CCE93 UST 1.250 05/31/28 US TREASURY GOV US USD AAA 92.77 92.77 0.00%

US91282CCH25 UST 1.250 06/30/28 US TREASURY GOV US USD AAA 85,086.82 85,086.82 0.03%

US91282CDY49 UST 1.875 02/15/32 US TREASURY GOV US USD AAA 338,991.08 338,991.08 0.12%

US91282CEC10 UST 1.875 02/28/27 US TREASURY GOV US USD AAA 1,907,965.08 1,907,965.08 0.67%

US91282CEW73 UST 3.250 06/30/27 US TREASURY GOV US USD AAA 4,045,860.96 4,045,860.96 1.42%

US91282CFY21 UST 3.875 11/30/29 US TREASURY GOV US USD AAA 861,322.10 861,322.10 0.30%

US91282CGA36 UST 4.000 12/15/25 US TREASURY GOV US USD AAA 338,946.06 338,946.06 0.12%

US91282CGM73 UST 3.500 02/15/33 US TREASURY GOV US USD AAA 8,616,208.02 8,616,208.02 3.01%



Collateral data - as at 09/07/2025

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

US91282CHY03 UST 4.625 09/15/26 US TREASURY GOV US USD AAA 641,839.59 641,839.59 0.22%

US91282CJJ18 UST 4.500 11/15/33 US TREASURY GOV US USD AAA 2,346.45 2,346.45 0.00%

US91282CJM47 UST 4.375 11/30/30 US TREASURY GOV US USD AAA 6,079,721.80 6,079,721.80 2.13%

US91282CJR34 UST 3.750 12/31/28 US TREASURY GOV US USD AAA 6,079,721.04 6,079,721.04 2.13%

US91282CJS17 UST 4.250 12/31/25 US TREASURY GOV US USD AAA 6,079,730.63 6,079,730.63 2.13%

US91282CJW29 UST 4.000 01/31/29 US TREASURY GOV US USD AAA 5,108,385.60 5,108,385.60 1.79%

US91282CJZ59 UST 4.000 02/15/34 US TREASURY GOV US USD AAA 5,059.37 5,059.37 0.00%

US91282CKY65 UST 4.625 06/30/26 US TREASURY GOV US USD AAA 19,167.42 19,167.42 0.01%

US91282CLU35 UST 4.125 10/31/31 US TREASURY GOV US USD AAA 1,115,901.26 1,115,901.26 0.39%

US91282CME83 UST 4.250 12/31/26 US TREASURY GOV US USD AAA 200.45 200.45 0.00%

US91282CMN82 UST 4.250 02/15/28 US TREASURY GOV US USD AAA 4,577,535.23 4,577,535.23 1.60%

Unknown Company Description UNK GBP 428,792.06 580,777.41 0.20%

Total: 285,898,517.66 100.00%

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 BNP PARIBAS ARBITRAGE LONDON/PARIS (PARENT) 82,953,760.30

2 MERRILL LYNCH INTERNATIONAL (PARENT) 44,783,457.66

3 RBC EUROPE LIMITED ( PARENT ) 39,062,949.39

4 RBC DOMINION SECURITIES INC (PARENT) 29,990,023.11

5 ROYAL BANK OF CANADA LONDON BRANCH (PARENT) 22,258,667.67
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