
Securities Lending Report

HBCE - HSBC Gbl Inv Fd - Gbl High Inc Bd (Parent)

Report as at 07/10/2025

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 High Inc Bd (Parent)

Replication Mode Physical replication

ISIN Code LU0524291613

Total net assets (AuM) 853,695,860

Reference currency of the fund USD

Securities lending data - as at 07/10/2025

Currently on loan in USD (base currency) 157,823,358.48

Current percentage on loan (in % of the fund AuM) 18.49%

Collateral value (cash and securities) in  USD (base currency) 185,133,934.40

Collateral value (cash and securities) in % of loan 117%

Collateral data - as at 07/10/2025

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 409,937.33 480,312.07 0.26%

AT0000A1FAP5 ATGV 1.200 10/20/25 AUSTRIA GOV AT EUR Aa1 9,101.03 10,663.42 0.01%

AT0000A1ZGE4 ATGV 0.750 02/20/28 AUSTRIA GOV AT EUR Aa1 973.44 1,140.55 0.00%

AT0000A2CQD2 ATGV 02/20/30 AUSTRIA GOV AT EUR Aa1 80,135.60 93,892.63 0.05%

AT0000A2KQ43 ATGV 10/20/40 AUSTRIA GOV AT EUR Aa1 52,173.00 61,129.64 0.03%

AT0000A2NW83 ATGV 02/20/31 AUSTRIA GOV AT EUR Aa1 17,449.99 20,445.67 0.01%

AT0000A2WSC8 ATGV 0.900 02/20/32 AUSTRIA GOV AT EUR Aa1 4,367,823.70 5,117,656.53 2.76%

AT0000A3EPP2 ATGV 2.500 10/20/29 AUSTRIA GOV AT EUR Aa1 1,067,559.35 1,250,829.35 0.68%

BE0000324336 BEGV 4.500 03/28/26 BELGIUM GOV BE EUR Aa3 1.04 1.21 0.00%

BE0000326356 BEGV 4.000 03/28/32 BELGIUM GOV BE EUR Aa3 173,753.90 203,582.57 0.11%

BE0000354630 BEGV 0.350 06/22/32 BELGIUM GOV BE EUR Aa3 2,056.16 2,409.15 0.00%

BE0000359688 BEGV 3.450 06/22/43 BELGIUM GOV BE EUR Aa3 873.61 1,023.58 0.00%

CA135087C939 CAGV 2.750 12/01/64 CANADA GOV CA CAD Aaa 156,290.70 112,008.96 0.06%

CA135087D358 CAGV 2.750 12/01/48 CANADA GOV CA CAD Aaa 8,690.69 6,228.36 0.00%

CA135087F825 CAGV 1.000 06/01/27 CANADA GOV CA CAD Aaa 981.54 703.44 0.00%

CA135087H722 CAGV 2.000 12/01/51 CANADA GOV CA CAD Aaa 199,398.50 142,903.05 0.08%

CA135087J397 CAGV 2.250 06/01/29 CANADA GOV CA CAD Aaa 10,905.62 7,815.74 0.00%

CA135087L443 CAGV 0.500 12/01/30 CANADA GOV CA CAD Aaa 60,888.53 43,637.02 0.02%

CA135087M276 CAGV 1.500 06/01/31 CANADA GOV CA CAD Aaa 200,231.53 143,500.06 0.08%

CA135087M680 CAGV 1.750 12/01/53 CANADA GOV CA CAD Aaa 195,521.03 140,124.19 0.08%

CA135087P329 CAGV 2.500 12/01/32 CANADA GOV CA CAD Aaa 200,516.74 143,704.46 0.08%

CA135087R481 CAGV 3.000 06/01/34 CANADA GOV CA CAD Aaa 921,139.67 660,153.77 0.36%

CA135087R978 CAGV 4.000 08/01/26 CANADA GOV CA CAD Aaa 4,090.27 2,931.37 0.00%

CA135087S885 CAGV 2.750 05/01/27 CANADA GOV CA CAD Aaa 67,279.90 48,217.53 0.03%

CA135087VS05 CAGV 4.250 12/01/26 CANADA GOV CA CAD Aaa 224,663.11 161,009.46 0.09%

CA135087VW17 CAGV 8.000 06/01/27 CANADA GOV CA CAD Aaa 1,118.35 801.49 0.00%

CA135087YK42 CAGV 2.000 12/01/41 CANADA GOV CA CAD Aaa 199,351.87 142,869.64 0.08%

CA135087ZH04 CAGV 1.500 12/01/44 CANADA GOV CA CAD Aaa 55,489.53 39,767.72 0.02%

CA1350Z7EH30 CAGV 09/09/26 CANADA GOV CA CAD Aaa 200,555.60 143,732.31 0.08%

CA87971M1032 TELUS BC ODSH TELUS BC COM CA CAD Aaa 87.57 62.76 0.00%

CA8911605092 TD ODSH TD COM CA CAD Aaa 152.71 109.44 0.00%

DE0001030567 DEGV 0.100 04/15/26 GERMANY GOV DE EUR Aaa 353.54 414.24 0.00%

DE0001030575 DEGV 0.100 04/15/46 GERMANY GOV DE EUR Aaa 174,329.05 204,256.45 0.11%

DE0001030757 DEGV 1.800 08/15/53 GERMANY GOV DE EUR Aaa 4,597.61 5,386.89 0.00%

DE0001102408 DEGV 08/15/26 GERMANY GOV DE EUR Aaa 153,669.00 180,049.66 0.10%

DE0001102432 DEGV 1.250 08/15/48 GERMANY GOV DE EUR Aaa 8,661.47 10,148.41 0.01%

DE0001102481 DEGV 08/15/50 GERMANY GOV DE EUR Aaa 700,684.13 820,971.94 0.44%

DE0001102515 DEGV 05/15/35 GERMANY GOV DE EUR Aaa 2,458.18 2,880.18 0.00%

DE0001102549 DEGV 05/15/36 GERMANY GOV DE EUR Aaa 698,588.79 818,516.89 0.44%

DE0001102614 DEGV 1.800 08/15/53 GERMANY GOV DE EUR Aaa 1,041,695.37 1,220,525.25 0.66%

DE000BU22098 DEGV 1.700 06/10/27 GERMANY GOV DE EUR Aaa 1,916.43 2,245.43 0.00%

DE000BU27006 DEGV 2.400 11/15/30 GERMANY GOV DE EUR Aaa 1.04 1.21 0.00%

DE000BU2F009 DEGV 2.600 05/15/41 GERMANY GOV DE EUR Aaa 19,005.85 22,268.62 0.01%

DE000BU2Z007 DEGV 2.300 02/15/33 GERMANY GOV DE EUR Aaa 247,875.53 290,428.81 0.16%

DE000BU2Z015 DEGV 2.600 08/15/33 GERMANY GOV DE EUR Aaa 368,672.56 431,963.30 0.23%

DE000BU2Z023 DEGV 2.200 02/15/34 GERMANY GOV DE EUR Aaa 64,704.71 75,812.70 0.04%

DK0009923138 DKGV 1.750 11/15/25 DENMARK GOV DK DKK Aaa 9,462,595.72 1,485,042.69 0.80%

DK0009923567 DKGV 0.500 11/15/27 DENMARK GOV DK DKK Aaa 206,795.21 32,454.07 0.02%

DK0009923724 DKGV 0.100 11/15/30 DENMARK GOV DK DKK Aaa 26,550.90 4,166.85 0.00%

DK0009923807 DKGV 0.500 11/15/29 DENMARK GOV DK DKK Aaa 9,346,895.89 1,466,884.97 0.79%

DK0009924615 DKGV 2.250 11/15/33 DENMARK GOV DK DKK Aaa 90,800.43 14,250.06 0.01%

DK0009924888 DKGV 2.250 11/15/26 DENMARK GOV DK DKK Aaa 189,477.79 29,736.30 0.02%

DK0009924961 DKGV 2.250 11/15/35 DENMARK GOV DK DKK Aaa 9,486,020.98 1,488,719.01 0.80%

DK0009925182 DKGV 2.250 11/15/35 DENMARK GOV DK DKK Aaa 0.94 0.15 0.00%

FI4000523238 FIGV 1.500 09/15/32 FINLAND GOV FI EUR Aa1 4,368,183.43 5,118,078.02 2.76%

FI4000557525 FIGV 2.875 04/15/29 FINLAND GOV FI EUR Aa1 4,368,225.37 5,118,127.15 2.76%

FI4000571104 FIGV 3.000 09/15/34 FINLAND GOV FI EUR Aa1 4,368,290.75 5,118,203.76 2.76%

FR0000571150 FRGV 6.000 10/25/25 FRANCE GOV FR EUR Aa3 81,690.46 95,714.42 0.05%

FR0000571150 FRGV 6.000 10/25/25 FRANCE GOV FR EUR Aa3 9,498,047.43 11,128,595.79 6.01%

Securities lending statistics

12-month average on loan in USD (base currency) 34,326,293.90

12-month average on loan as a % of the fund AuM 3.88%

12-month maximum on loan in USD 91,640,273.53

12-month maximum on loan as a % of the fund AuM 1.71%

Gross Return for the fund over the last 12 months in  (base currency fund) 397,853.25

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0449%

* 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 07/10/2025

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

FR0000578536 FRGV PO STR 10/25/32 FRANCE GOV FR EUR Aa3 91,033.61 106,661.53 0.06%

FR0010070060 FRGV 4.750 04/25/35 FRANCE GOV FR EUR Aa3 716,538.44 839,548.00 0.45%

FR0010371401 FRGV 4.000 10/25/38 FRANCE GOV FR EUR Aa3 556,234.52 651,724.39 0.35%

FR0010371427 FRGV PO STR 10/25/38 FRANCE GOV FR EUR Aa3 604,087.80 707,792.73 0.38%

FR0010447367 FRGV 1.800 07/25/40 FRANCE GOV FR EUR Aa3 173,704.14 203,524.27 0.11%

FR0010773192 FRGV 4.500 04/25/41 FRANCE GOV FR EUR Aa3 3,095.27 3,626.65 0.00%

FR0010870956 FRGV 4.000 04/25/60 FRANCE GOV FR EUR Aa3 5,027,228.93 5,890,263.15 3.18%

FR0011317783 FRGV 2.750 10/25/27 FRANCE GOV FR EUR Aa3 82,417.73 96,566.54 0.05%

FR0011317783 FRGV 2.750 10/25/27 FRANCE GOV FR EUR Aa3 174,256.73 204,171.72 0.11%

FR0011461037 FRGV 3.250 05/25/45 FRANCE GOV FR EUR Aa3 246,727.85 289,084.11 0.16%

FR0011982776 FRGV 0.700 07/25/30 FRANCE GOV FR EUR Aa3 325.29 381.13 0.00%

FR0012938116 FRGV 1.000 11/25/25 FRANCE GOV FR EUR Aa3 129,921.26 152,225.10 0.08%

FR0013154044 FRGV 1.250 05/25/36 FRANCE GOV FR EUR Aa3 889,347.58 1,042,023.62 0.56%

FR0013200813 FRGV 0.250 11/25/26 FRANCE GOV FR EUR Aa3 10.80 12.66 0.00%

FR0013234333 FRGV 1.750 06/25/39 FRANCE GOV FR EUR Aa3 61.23 71.74 0.00%

FR0013327491 FRGV 0.100 07/25/36 FRANCE GOV FR EUR Aa3 3,726,526.37 4,366,266.43 2.36%

FR0013404969 FRGV 1.500 05/25/50 FRANCE GOV FR EUR Aa3 5,402,318.59 6,329,745.18 3.42%

FR001400AIN5 FRGV 0.750 02/25/28 FRANCE GOV FR EUR Aa3 409,937.44 480,312.21 0.26%

FR001400BKZ3 FRGV 2.000 11/25/32 FRANCE GOV FR EUR Aa3 5,402,318.18 6,329,744.70 3.42%

FR001400HI98 FRGV 2.750 02/25/29 FRANCE GOV FR EUR Aa3 5,402,318.75 6,329,745.37 3.42%

FR001400JI88 FRGV 0.600 07/25/34 FRANCE GOV FR EUR Aa3 144.62 169.45 0.00%

FR001400NBC6 FRGV 2.500 09/24/27 FRANCE GOV FR EUR Aa3 4,519,278.28 5,295,111.61 2.86%

FR001400NEF3 FRGV 3.000 06/25/49 FRANCE GOV FR EUR Aa3 0.83 0.97 0.00%

FR001400WYO4 FRGV 3.600 05/25/42 FRANCE GOV FR EUR Aa3 132,575.83 155,335.39 0.08%

FR001400XJJ3 FRGV 3.750 05/25/56 FRANCE GOV FR EUR Aa3 5,402,318.54 6,329,745.13 3.42%

FR0014012II5 FRGV 3.500 11/25/35 FRANCE GOV FR EUR Aa3 1,441,745.77 1,689,253.08 0.91%

GB00B06YGN05 UKT 4 1/4 12/07/55 UK TREASURY GIL GB GBP Aa3 214,561.26 289,217.85 0.16%

GB00B0CNHZ09 UKTI 1 1/4 11/22/55 UK TREASURY GIL GB GBP Aa3 215,458.75 290,427.62 0.16%

GB00B1L6W962 UKTI 1 1/8 11/22/37 UK TREASURY GIL GB GBP Aa3 1,373,409.45 1,851,287.27 1.00%

GB00B3D4VD98 UKTI 1 1/4 11/22/32 UK TREASURY GIL GB GBP Aa3 1,373,367.46 1,851,230.67 1.00%

GB00B3LZBF68 UKTI 0 5/8 03/22/40 UK TREASURY GIL GB GBP Aa3 1,373,436.97 1,851,324.36 1.00%

GB00B3MYD345 UKTI 0 5/8 11/22/42 UK TREASURY GIL GB GBP Aa3 1,373,156.85 1,850,946.78 1.00%

GB00B4PTCY75 UKTI 0 3/8 03/22/62 UK TREASURY GIL GB GBP Aa3 215,459.41 290,428.51 0.16%

GB00B84Z9V04 UKT 3 1/4 01/22/44 UK TREASURY GIL GB GBP Aa3 297,808.44 401,430.89 0.22%

GB00BDX8CX86 UKTI 0 1/8 03/22/68 UK TREASURY GIL GB GBP Aa3 213,976.09 288,429.07 0.16%

GB00BFMCN652 UKT 158 10/22/71 UK Treasury GIL GB GBP Aa3 213,728.03 288,094.70 0.16%

GB00BGDYHF49 GBGV 0.125 08/10/41 UNITED KINGDOM GIL GB GBP Aa3 1,373,419.88 1,851,301.33 1.00%

GB00BL6C7720 UKT 4 1/8 01/29/27 UK Treasury GIL GB GBP Aa3 89,106.39 120,110.96 0.06%

GB00BMGR2916 UKT 0 5/8 07/31/35 UNITED KINGDOM GIL GB GBP Aa3 1,373,366.92 1,851,229.94 1.00%

GB00BPCJD880 UKT 3 1/2 10/22/25 UK Treasury GIL GB GBP Aa3 356,327.17 480,311.21 0.26%

GB00BPJJKP77 UKT 43/4 10/22/43 UK Treasury GIL GB GBP Aa3 1,478.17 1,992.50 0.00%

GB00BSGLCY07 GBGV 01/05/26 UNITED KINGDOM GOV GB GBP Aa3 13,549.82 18,264.48 0.01%

GB00BT7J0134 UKTI 1 7/8 09/22/49 Corp UK TREASURY GIL GB GBP Aa3 58,624.57 79,022.99 0.04%

GB00BT7J0241 UKT 5 3/8 01/31/56 UK Treasury GIL GB GBP Aa3 71,366.46 96,198.42 0.05%

GB00BTXS1K06 GBGV 4.750 10/22/35 UNITED KINGDOM GOV GB GBP Aa3 3,489.51 4,703.69 0.00%

GB00BZ1NTB69 UKTI 0 1/8 08/10/28 UK TREASURY GIL GB GBP Aa3 1,259.75 1,698.08 0.00%

IE000S9YS762 LINDE ODSH LINDE COM US USD Aa1 2,879,382.21 2,879,382.21 1.56%

JP1024601Q58 JPGV 0.300 05/01/26 JAPAN GOV JP JPY A1 38,206,161.43 254,750.20 0.14%

JP1024611Q64 JPGV 0.400 06/01/26 JAPAN GOV JP JPY A1 107,982,651.99 720,004.35 0.39%

JP1024621Q70 JPGV 0.400 07/01/26 JAPAN GOV JP JPY A1 2,706,627.35 18,047.19 0.01%

JP1024641Q92 JPGV 0.400 09/01/26 JAPAN GOV JP JPY A1 40,886,075.51 272,619.27 0.15%

JP1024651QA4 JPGV 0.400 10/01/26 JAPAN GOV JP JPY A1 15,103,439.61 100,706.38 0.05%

JP1024651QA4 JPGV 0.400 10/01/26 JAPAN GOV JP JPY A1 88,404,166.56 589,459.36 0.32%

JP1051491MA0 JPGV 0.005 09/20/26 JAPAN GOV JP JPY A1 120,061,401.74 800,542.77 0.43%

JP1051741QB7 JPGV 0.700 09/20/29 JAPAN GOV JP JPY A1 2,515,353,453.82 16,771,818.43 9.06%

JP1051741QB7 JPGV 0.700 09/20/29 JAPAN GOV JP JPY A1 79,887,095.02 532,669.41 0.29%

JP1103451GC0 JPGV 0.100 12/20/26 JAPAN GOV JP JPY A1 1,742,046.85 11,615.58 0.01%

JP1103531K10 JPGV 0.100 12/20/28 JAPAN GOV JP JPY A1 12,234,222.00 81,575.08 0.04%

JP1103551K72 JPGV 0.100 06/20/29 JAPAN GOV JP JPY A1 13,979,014.17 93,208.96 0.05%

JP1201221AA5 JPGV 1.800 09/20/30 JAPAN GOV JP JPY A1 16,939,124.40 112,946.32 0.06%

JP1201251B37 JPGV 2.200 03/20/31 JAPAN GOV JP JPY A1 90,734,713.85 604,998.93 0.33%

JP1201271B58 JPGV 1.900 03/20/31 JAPAN GOV JP JPY A1 15,938,529.31 106,274.58 0.06%

JP1201381C70 JPGV 1.500 06/20/32 JAPAN GOV JP JPY A1 13,255,134.05 88,382.29 0.05%

JP1201631HC6 JPGV 0.600 12/20/37 JAPAN GOV JP JPY A1 729,657.82 4,865.20 0.00%

JP1201691K75 JPGV 0.300 06/20/39 JAPAN GOV JP JPY A1 14,260,593.08 95,086.47 0.05%

JP1201751M13 JPGV 0.500 12/20/40 JAPAN GOV JP JPY A1 70,625,909.28 470,917.88 0.25%

JP13000611B1 JPGV 2.400 11/20/31 JAPAN GOV JP JPY A1 53,804.56 358.76 0.00%

JP13003119A4 JPGV 2.200 09/20/39 JAPAN GOV JP JPY A1 50,270.83 335.19 0.00%

JP1300371C98 JPGV 1.900 09/20/42 JAPAN GOV JP JPY A1 13,495,391.69 89,984.28 0.05%

JP1300411DC2 JPGV 1.700 12/20/43 JAPAN GOV JP JPY A1 14,241,282.87 94,957.71 0.05%

JP1300551H61 JPGV 0.800 06/20/47 JAPAN GOV JP JPY A1 114,060,030.70 760,526.96 0.41%

JP1300711M79 JPGV 0.700 06/20/51 JAPAN GOV JP JPY A1 42,052,699.58 280,398.07 0.15%

JP1400161P53 JPGV 1.300 03/20/63 JAPAN GOV JP JPY A1 56,705.54 378.10 0.00%

JP1743251R89 JPGV 11/17/25 JAPAN GOV JP JPY A1 49,973.66 333.21 0.00%

NL0009446418 NLGV 3.750 01/15/42 NETHERLANDS GOV NL EUR Aaa 700,683.77 820,971.52 0.44%

NL0010721999 NLGV 2.750 01/15/47 NETHERLANDS GOV NL EUR Aaa 120,468.49 141,149.55 0.08%

NL0012818504 NLGV 0.750 07/15/28 NETHERLANDS GOV NL EUR Aaa 700,683.83 820,971.59 0.44%

NL0014555419 NLGV 07/15/30 NETHERLANDS GOV NL EUR Aaa 849,758.16 995,637.80 0.54%

NL0015001AM2 NLGV 2.500 07/15/33 NETHERLANDS GOV NL EUR Aaa 409,937.29 480,312.03 0.26%

NL0015001RG8 NLGV 3.250 01/15/44 NETHERLANDS GOV NL EUR Aaa 76,460.53 89,586.66 0.05%

NL0015031501 NLGV 01/15/27 NETHERLANDS GOV NL EUR Aaa 409,936.91 480,311.59 0.26%

NL0015614579 NLGV 01/15/52 NETHERLANDS GOV NL EUR Aaa 677,711.04 794,055.02 0.43%

US00724F1012 ADOBE ODSH ADOBE COM US USD Aa1 10,542.36 10,542.36 0.01%

US0200021014 ALLSTATE ODSH ALLSTATE COM US USD Aa1 2,884,734.10 2,884,734.10 1.56%

US02079K1079 ALPHABET ODSH ALPHABET COM US USD Aa1 957,190.73 957,190.73 0.52%

US02079K3059 ALPHABET ODSH ALPHABET COM US USD Aa1 965,441.96 965,441.96 0.52%

US0231351067 AMAZON.COM ODSH AMAZON.COM COM US USD Aa1 1,588,941.89 1,588,941.89 0.86%

US0326541051 ANALOG DEVICES ODSH ANALOG DEVICES COM US USD Aa1 2,885,351.00 2,885,351.00 1.56%

US0378331005 APPLE ODSH APPLE COM US USD Aa1 631,948.08 631,948.08 0.34%



Collateral data - as at 07/10/2025

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

US2788651006 ECOLAB ODSH ECOLAB COM US USD Aa1 2,885,381.98 2,885,381.98 1.56%

US3032501047 FAIR ISAAC ODSH FAIR ISAAC COM US USD Aa1 2,883,006.35 2,883,006.35 1.56%

US43358BAB99 CAGV 4.000 03/18/30 CANADA GOV CA USD Aaa 5,083.51 5,083.51 0.00%

US49271V1008 KEURIG DR PEPPER ODSH KEURIG DR PEPPER COM US USD Aa1 272.83 272.83 0.00%

US5949181045 MICROSOFT ODSH MICROSOFT COM US USD Aa1 1,588,818.30 1,588,818.30 0.86%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD Aa1 2,885,137.95 2,885,137.95 1.56%

US8085131055 CHARLES SCHWAB ODSH CHARLES SCHWAB COM US USD Aa1 2,885,378.64 2,885,378.64 1.56%

US9113121068 UPS ODSH UPS COM US USD Aa1 116.76 116.76 0.00%

US912810QB70 UST 4.250 05/15/39 US TREASURY GOV US USD Aa1 200.84 200.84 0.00%

US912810QY73 UST 2.750 11/15/42 US TREASURY GOV US USD Aa1 158,714.33 158,714.33 0.09%

US912810RW09 UST 0.875 02/15/47 US TREASURY GOV US USD Aa1 2,008,567.44 2,008,567.44 1.08%

US912810SA79 UST 3.000 02/15/48 US TREASURY GOV US USD Aa1 401,162.29 401,162.29 0.22%

US912810SH23 UST 2.875 05/15/49 US TREASURY GOV US USD Aa1 156,924.61 156,924.61 0.08%

US912810ST60 UST 1.375 11/15/40 US TREASURY GOV US USD Aa1 8,628.70 8,628.70 0.00%

US912810SW99 UST 1.875 02/15/41 US TREASURY GOV US USD Aa1 401,363.46 401,363.46 0.22%

US912810TC27 UST 2.000 11/15/41 US TREASURY GOV US USD Aa1 2,122,752.39 2,122,752.39 1.15%

US912810TJ79 UST 3.000 08/15/52 US TREASURY GOV US USD Aa1 401,500.93 401,500.93 0.22%

US912810TQ13 UST 3.875 02/15/43 US TREASURY GOV US USD Aa1 28,724.02 28,724.02 0.02%

US912810TU25 UST 4.375 08/15/43 US TREASURY GOV US USD Aa1 90,397.96 90,397.96 0.05%

US912810TX63 UST 4.250 02/15/54 US TREASURY GOV US USD Aa1 7,434.38 7,434.38 0.00%

US912810UC08 UST 4.250 08/15/54 US TREASURY GOV US USD Aa1 466,515.51 466,515.51 0.25%

US912810UD80 UST 4.125 08/15/44 US TREASURY GOV US USD Aa1 19,744.17 19,744.17 0.01%

US912810UK24 UST 4.750 05/15/55 US TREASURY GOV US USD Aa1 1,589,025.53 1,589,025.53 0.86%

US9128284N73 UST 2.875 05/15/28 US TREASURY GOV US USD Aa1 6,182.43 6,182.43 0.00%

US912828V988 UST 2.250 02/15/27 US TREASURY GOV US USD Aa1 984.88 984.88 0.00%

US912828YX25 UST 1.750 12/31/26 US TREASURY GOV US USD Aa1 98.49 98.49 0.00%

US912828Z948 UST 1.500 02/15/30 US TREASURY GOV US USD Aa1 158,319.26 158,319.26 0.09%

US91282CBF77 UST 0.125 01/15/31 US TREASURY GOV US USD Aa1 77,146.12 77,146.12 0.04%

US91282CBJ99 UST 0.750 01/31/28 US TREASURY GOV US USD Aa1 188.46 188.46 0.00%

US91282CBL46 UST 1.125 02/15/31 US TREASURY GOV US USD Aa1 87.98 87.98 0.00%

US91282CBS98 UST 1.250 03/31/28 US TREASURY GOV US USD Aa1 7,587.25 7,587.25 0.00%

US91282CDP32 UST 1.375 12/31/28 US TREASURY GOV US USD Aa1 2,123,624.15 2,123,624.15 1.15%

US91282CDW82 UST 1.750 01/31/29 US TREASURY GOV US USD Aa1 379.22 379.22 0.00%

US91282CDY49 UST 1.875 02/15/32 US TREASURY GOV US USD Aa1 145,207.99 145,207.99 0.08%

US91282CDY49 UST 1.875 02/15/32 US TREASURY GOV US USD Aa1 401,456.44 401,456.44 0.22%

US91282CFL00 UST 3.875 09/30/29 US TREASURY GOV US USD Aa1 1,316,167.87 1,316,167.87 0.71%

US91282CGJ45 UST 3.500 01/31/30 US TREASURY GOV US USD Aa1 1,606,752.21 1,606,752.21 0.87%

US91282CGM73 UST 3.500 02/15/33 US TREASURY GOV US USD Aa1 401,457.91 401,457.91 0.22%

US91282CGQ87 UST 4.000 02/28/30 US TREASURY GOV US USD Aa1 13,056.53 13,056.53 0.01%

US91282CGS44 UST 3.625 03/31/30 US TREASURY GOV US USD Aa1 1,039,307.13 1,039,307.13 0.56%

US91282CHC82 UST 3.375 05/15/33 US TREASURY GOV US USD Aa1 313,425.19 313,425.19 0.17%

US91282CHF14 UST 3.750 05/31/30 US TREASURY GOV US USD Aa1 742,428.97 742,428.97 0.40%

US91282CHJ36 UST 3.750 06/30/30 US TREASURY GOV US USD Aa1 1,522.46 1,522.46 0.00%

US91282CJP77 UST 4.375 12/15/26 US TREASURY GOV US USD Aa1 102.57 102.57 0.00%

US91282CJX02 UST 4.000 01/31/31 US TREASURY GOV US USD Aa1 102.22 102.22 0.00%

US91282CKG59 UST 4.125 03/31/29 US TREASURY GOV US USD Aa1 14,897.84 14,897.84 0.01%

US91282CKP58 UST 4.625 04/30/29 US TREASURY GOV US USD Aa1 2,007.29 2,007.29 0.00%

US91282CKQ32 UST 4.375 05/15/34 US TREASURY GOV US USD Aa1 9,820.07 9,820.07 0.01%

US91282CKX82 UST 4.250 06/30/29 US TREASURY GOV US USD Aa1 1,933,978.72 1,933,978.72 1.04%

US91282CLC37 UST 4.000 07/31/29 US TREASURY GOV US USD Aa1 12,579.26 12,579.26 0.01%

US91282CLF67 UST 3.875 08/15/34 US TREASURY GOV US USD Aa1 397,051.37 397,051.37 0.21%

US91282CLM19 UST 3.625 09/30/31 US TREASURY GOV US USD Aa1 47,168.79 47,168.79 0.03%

US91282CLN91 UST 3.500 09/30/29 US TREASURY GOV US USD Aa1 1,122,611.82 1,122,611.82 0.61%

US91282CLU35 UST 4.125 10/31/31 US TREASURY GOV US USD Aa1 18,886.46 18,886.46 0.01%

US91282CLY56 UST 4.250 11/30/26 US TREASURY GOV US USD Aa1 519,304.85 519,304.85 0.28%

US91282CMB45 UST 4.000 12/15/27 US TREASURY GOV US USD Aa1 1,359,540.75 1,359,540.75 0.73%

US91282CML27 UST 2.125 01/15/35 US TREASURY GOV US USD Aa1 480,282.00 480,282.00 0.26%

US91282CNA52 UST 4.000 04/30/32 US TREASURY GOV US USD Aa1 1,588,998.28 1,588,998.28 0.86%

US91282CNB36 UST 1.625 04/15/30 US TREASURY GOV US USD Aa1 1,589,019.52 1,589,019.52 0.86%

US91282CNH06 UST 3.875 06/15/28 US TREASURY GOV US USD Aa1 628,970.54 628,970.54 0.34%

US91282CNJ61 UST 4.000 06/30/32 US TREASURY GOV US USD Aa1 48,241.22 48,241.22 0.03%

US98978V1035 ZOETIS ODSH ZOETIS COM US USD Aa1 5,878.14 5,878.14 0.00%

Unknown Company Description UNK GBP 1.00 1.35 0.00%

Total: 185,133,934.4 100.00%

Counterparts

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

No. Major Name Market Value

1 JP MORGAN SECS PLC (PARENT) 38,845,509.76

Top 5 borrowers in last Month

No. Counterparty Market Value

1 JP MORGAN SECS PLC (PARENT) 35,384,338.13

2 MERRILL LYNCH INTERNATIONAL (PARENT) 15,498,530.99

3 DEUTSCHE BANK AG (PARENT) 14,019,948.58

4 GOLDMAN SACHS INTERNATIONAL (PARENT) 13,534,697.36

5 NOMURA INTERNATIONAL PLC (PARENT) 13,430,703.71
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