
Securities Lending Report

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

Report as at 17/11/2025

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) 825,556,091

Reference currency of the fund USD

Securities lending data - as at 17/11/2025

Currently on loan in USD (base currency) 134,137,826.30

Current percentage on loan (in % of the fund AuM) 16.25%

Collateral value (cash and securities) in  USD (base currency) 170,420,547.06

Collateral value (cash and securities) in % of loan 127%

Collateral data - as at 17/11/2025

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 361,744.77 420,106.69 0.25%

AT0000A0DXC2 ATGV 4.850 03/15/26 AUSTRIA GOV AT EUR Aa1 361,557.84 419,889.59 0.25%

AT0000A0U299 ATGV 3.800 01/26/62 AUSTRIA GOV AT EUR Aa1 114,132.15 132,545.61 0.08%

AT0000A0U299 ATGV 3.800 01/26/62 AUSTRIA GOV AT EUR Aa1 2,640,208.88 3,066,165.69 1.80%

AT0000A10683 ATGV 2.400 05/23/34 AUSTRIA GOV AT EUR Aa1 340,509.32 395,445.23 0.23%

AT0000A1K9C8 ATGV 0.750 10/20/26 AUSTRIA GOV AT EUR Aa1 155,478.82 180,562.91 0.11%

AT0000A269M8 ATGV 0.500 02/20/29 AUSTRIA GOV AT EUR Aa1 360,833.68 419,048.60 0.25%

AT0000A2CQD2 ATGV 02/20/30 AUSTRIA GOV AT EUR Aa1 471,419.62 547,475.87 0.32%

AT0000A2NW83 ATGV 02/20/31 AUSTRIA GOV AT EUR Aa1 8,770.11 10,185.03 0.01%

AT0000A2Y8G4 ATGV 1.850 05/23/49 AUSTRIA GOV AT EUR Aa1 361,286.40 419,574.36 0.25%

AU0000047003 AUGV 1.500 06/21/31 AUSTRALIA GOV AU AUD Aaa 341,833.54 223,798.69 0.13%

BE0000347568 BEGV 0.900 06/22/29 BELGIUM GOV BE EUR Aa3 8,280.43 9,616.35 0.01%

BE0000365743 BEGV 2.600 10/22/30 BELGIUM GOV BE EUR Aa3 999,792.12 1,161,093.10 0.68%

CA135087B949 CAGV 1.250 12/01/47 CANADA GOV CA CAD Aaa 179,627.74 128,042.44 0.08%

CA135087D358 CAGV 2.750 12/01/48 CANADA GOV CA CAD Aaa 176,354.68 125,709.33 0.07%

CA135087H722 CAGV 2.000 12/01/51 CANADA GOV CA CAD Aaa 871,046.03 620,899.97 0.36%

CA135087H722 CAGV 2.000 12/01/51 CANADA GOV CA CAD Aaa 708,540.00 505,062.24 0.30%

CA135087M276 CAGV 1.500 06/01/31 CANADA GOV CA CAD Aaa 207,891.48 148,189.43 0.09%

CA135087M276 CAGV 1.500 06/01/31 CANADA GOV CA CAD Aaa 707,908.03 504,611.76 0.30%

CA135087M680 CAGV 1.750 12/01/53 CANADA GOV CA CAD Aaa 674.96 481.13 0.00%

CA135087Q236 CAGV 2.750 06/01/33 CANADA GOV CA CAD Aaa 1,151,770.12 821,006.01 0.48%

CA135087Q988 CAGV 4.000 03/01/29 CANADA GOV CA CAD Aaa 136,348.60 97,192.16 0.06%

CA135087R481 CAGV 3.000 06/01/34 CANADA GOV CA CAD Aaa 1,151,249.16 820,634.66 0.48%

CA135087R895 CAGV 3.500 09/01/29 CANADA GOV CA CAD Aaa 1,139,722.97 812,418.55 0.48%

CA135087S703 CAGV 3.500 12/01/57 CANADA GOV CA CAD Aaa 1,596,381.71 1,137,934.51 0.67%

CA135087VS05 CAGV 4.250 12/01/26 CANADA GOV CA CAD Aaa 708,462.41 505,006.93 0.30%

CA135087WV25 CAGV 4.000 12/01/31 CANADA GOV CA CAD Aaa 708,236.31 504,845.76 0.30%

CA135087XQ21 CAGV 3.000 12/01/36 CANADA GOV CA CAD Aaa 708,206.65 504,824.62 0.30%

CA135087YQ12 CAGV 4.000 06/01/41 CANADA GOV CA CAD Aaa 1,078.12 768.51 0.00%

CA1350Z7EE09 CAGV 08/12/26 CANADA GOV CA CAD Aaa 707,932.79 504,629.40 0.30%

CA87971M1032 TELUS BC ODSH TELUS BC COM CA CAD Aaa 5,146,769.92 3,668,726.04 2.15%

DE0001030575 DEGV 0.100 04/15/46 GERMANY GOV DE EUR Aaa 70,076.51 81,382.27 0.05%

DE0001102473 DEGV 08/15/29 GERMANY GOV DE EUR Aaa 937.87 1,089.18 0.00%

DE0001102523 DEGV 11/15/27 GERMANY GOV DE EUR Aaa 1,158,372.80 1,345,258.31 0.79%

DE0001102572 DEGV 08/15/52 GERMANY GOV DE EUR Aaa 88,099.95 102,313.51 0.06%

DE0001102598 DEGV 1.000 05/15/38 GERMANY GOV DE EUR Aaa 2,480,605.81 2,880,813.14 1.69%

DE000BU22114 DEGV 2.000 12/16/27 GERMANY GOV DE EUR Aaa 729.57 847.27 0.00%

DE000BU25018 DEGV 2.400 10/19/28 GERMANY GOV DE EUR Aaa 467,552.22 542,984.53 0.32%

DE000BU25026 DEGV 2.100 04/12/29 GERMANY GOV DE EUR Aaa 462,272.94 536,853.52 0.32%

DE000BU25042 DEGV 2.400 04/18/30 GERMANY GOV DE EUR Aaa 12,220.41 14,191.99 0.01%

DE000BU25059 DEGV 2.200 10/10/30 GERMANY GOV DE EUR Aaa 467,036.16 542,385.21 0.32%

DE000BU2Z023 DEGV 2.200 02/15/34 GERMANY GOV DE EUR Aaa 30,413.62 35,320.39 0.02%

DE000BU3Z005 DEGV 2.300 02/15/33 GERMANY GOV DE EUR Aaa 1,039,539.63 1,207,253.25 0.71%

DK0009923567 DKGV 0.500 11/15/27 DENMARK GOV DK DKK Aaa 5,559,817.12 864,580.45 0.51%

DK0009923807 DKGV 0.500 11/15/29 DENMARK GOV DK DKK Aaa 82,516.88 12,831.80 0.01%

DK0009924615 DKGV 2.250 11/15/33 DENMARK GOV DK DKK Aaa 6,592.25 1,025.13 0.00%

DK0009924888 DKGV 2.250 11/15/26 DENMARK GOV DK DKK Aaa 501,835.41 78,038.01 0.05%

DK0009924961 DKGV 2.250 11/15/35 DENMARK GOV DK DKK Aaa 5,559,817.37 864,580.49 0.51%

DK0009925182 DKGV 2.250 11/15/35 DENMARK GOV DK DKK Aaa 416,476.90 64,764.32 0.04%

FI0009003727 WARTSILA ODSH WARTSILA COM FI EUR Aa1 79.66 92.51 0.00%

FI4000523238 FIGV 1.500 09/15/32 FINLAND GOV FI EUR Aa1 340,486.97 395,419.27 0.23%

FR0000186413 FRGV 3.400 07/25/29 FRANCE GOV FR EUR Aa3 56,162.38 65,223.31 0.04%

FR0000188799 FRGV 3.150 07/25/32 FRANCE GOV FR EUR Aa3 703,532.31 817,036.36 0.48%

FR0000571218 FRGV 5.500 04/25/29 FRANCE GOV FR EUR Aa3 803,212.98 932,798.96 0.55%

FR0010070060 FRGV 4.750 04/25/35 FRANCE GOV FR EUR Aa3 12,971.03 15,063.70 0.01%

FR0010447367 FRGV 1.800 07/25/40 FRANCE GOV FR EUR Aa3 5,286.99 6,139.96 0.00%

FR0010773192 FRGV 4.500 04/25/41 FRANCE GOV FR EUR Aa3 3,483.37 4,045.36 0.00%

FR0011008705 FRGV 1.850 07/25/27 FRANCE GOV FR EUR Aa3 737,781.55 856,811.18 0.50%

FR0011317783 FRGV 2.750 10/25/27 FRANCE GOV FR EUR Aa3 170,050.75 197,485.80 0.12%

Securities lending statistics

12-month average on loan in USD (base currency) 33,367,405.64

12-month average on loan as a % of the fund AuM 3.85%

12-month maximum on loan in USD 88,010,562.26

12-month maximum on loan as a % of the fund AuM 1.66%

Gross Return for the fund over the last 12 months in  (base currency fund) 391,560.05

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0452%

* 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 17/11/2025

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

FR0013209871 FRGV 0.100 07/25/47 FRANCE GOV FR EUR Aa3 84,757.80 98,432.16 0.06%

FR0013234333 FRGV 1.750 06/25/39 FRANCE GOV FR EUR Aa3 61.47 71.39 0.00%

FR0013250560 FRGV 1.000 05/25/27 FRANCE GOV FR EUR Aa3 354,979.74 412,250.22 0.24%

FR0013286192 FRGV 0.750 05/25/28 FRANCE GOV FR EUR Aa3 71.59 83.14 0.00%

FR0013341682 FRGV 0.750 11/25/28 FRANCE GOV FR EUR Aa3 157,440.72 182,841.35 0.11%

FR0013404969 FRGV 1.500 05/25/50 FRANCE GOV FR EUR Aa3 3,748,795.03 4,353,605.05 2.55%

FR0013451507 FRGV 11/25/29 FRANCE GOV FR EUR Aa3 4,228,001.71 4,910,124.30 2.88%

FR0013451507 FRGV 11/25/29 FRANCE GOV FR EUR Aa3 3,867,013.74 4,490,896.52 2.64%

FR0014002WK3 FRGV 11/25/31 FRANCE GOV FR EUR Aa3 426,134.83 494,885.08 0.29%

FR0014003513 FRGV 02/25/27 FRANCE GOV FR EUR Aa3 101,979.75 118,432.61 0.07%

FR0014004J31 FRGV 0.750 05/25/53 FRANCE GOV FR EUR Aa3 3,765,321.11 4,372,797.35 2.57%

FR0014009O62 FRGV 1.250 05/25/38 FRANCE GOV FR EUR Aa3 38,962.94 45,249.01 0.03%

FR001400AIN5 FRGV 0.750 02/25/28 FRANCE GOV FR EUR Aa3 0.97 1.13 0.00%

FR001400H7V7 FRGV 3.000 05/25/33 FRANCE GOV FR EUR Aa3 9,464,267.67 10,991,180.67 6.45%

FR001400HI98 FRGV 2.750 02/25/29 FRANCE GOV FR EUR Aa3 3,166.71 3,677.61 0.00%

FR001400NBC6 FRGV 2.500 09/24/27 FRANCE GOV FR EUR Aa3 3,792,958.05 4,404,893.09 2.58%

FR001400PM68 FRGV 2.750 02/25/30 FRANCE GOV FR EUR Aa3 2.05 2.38 0.00%

FR001400WYO4 FRGV 3.600 05/25/42 FRANCE GOV FR EUR Aa3 340,485.82 395,417.93 0.23%

FR001400Z2L7 FRGV 2.700 02/25/31 FRANCE GOV FR EUR Aa3 340,955.42 395,963.29 0.23%

FR0014012II5 FRGV 3.500 11/25/35 FRANCE GOV FR EUR Aa3 68,411.33 79,448.44 0.05%

GB00B0CNHZ09 UKTI 1 1/4 11/22/55 UK TREASURY GIL GB GBP Aa3 3,150.98 4,140.55 0.00%

GB00B3MYD345 UKTI 0 5/8 11/22/42 UK TREASURY GIL GB GBP Aa3 5,893.69 7,744.60 0.00%

GB00B46CGH68 UKTI 0 3/4 03/22/34 UK TREASURY GIL GB GBP Aa3 1,048.15 1,377.32 0.00%

GB00B4PTCY75 UKTI 0 3/8 03/22/62 UK TREASURY GIL GB GBP Aa3 1,067,821.95 1,403,171.43 0.82%

GB00BD0XH204 UKT 1T 07/22/57 UK TREASURY GIL GB GBP Aa3 397,404.56 522,209.46 0.31%

GB00BDX8CX86 UKTI 0 1/8 03/22/68 UK TREASURY GIL GB GBP Aa3 413,909.54 543,897.83 0.32%

GB00BFMCN652 UKT 158 10/22/71 UK Treasury GIL GB GBP Aa3 413,910.38 543,898.93 0.32%

GB00BMBL1D50 UKT 1/2 10/22/61 UK TREASURY GIL GB GBP Aa3 1,023,749.97 1,345,258.65 0.79%

GB00BMF9LF76 GBGV 4.000 10/22/63 UNITED KINGDOM GIL GB GBP Aa3 1,023,749.34 1,345,257.82 0.79%

GB00BN65R313 UKT 3 1/2 01/22/45 UK TREASURY GIL GB GBP Aa3 319,702.44 420,104.99 0.25%

GB00BPJJKP77 UKT 43/4 10/22/43 UK Treasury GIL GB GBP Aa3 319,703.54 420,106.44 0.25%

GB00BPJJKP77 UKT 43/4 10/22/43 UK Treasury GIL GB GBP Aa3 624,959.75 821,228.36 0.48%

GB00BQC4R999 UKT 3 3/4 01/29/38 UK Treasury GIL GB GBP Aa3 65,424.32 85,970.83 0.05%

GB00BQC82D08 UKT 4 3/8 01/31/2040 UK TREASURY GIL GB GBP Aa3 12,287.90 16,146.91 0.01%

GB00BSQNRC93 UKT 43/8 03/07/28 UK Treasury GIL GB GBP Aa3 624,959.09 821,227.49 0.48%

GB00BT7J0241 UKT 5 3/8 01/31/56 UK Treasury GIL GB GBP Aa3 379,665.77 498,899.81 0.29%

GB00BZ13DV40 UKTI 0125 08/10/48 UK TREASURY GIL GB GBP Aa3 81,304.68 106,838.41 0.06%

GB00BZ1NTB69 UKTI 0 1/8 08/10/28 UK TREASURY GIL GB GBP Aa3 51,780.08 68,041.61 0.04%

IE000S9YS762 LINDE ODSH LINDE COM US USD Aa1 3,668,052.67 3,668,052.67 2.15%

JP1024701R31 JPGV 0.800 03/01/27 JAPAN GOV JP JPY A1 2,408,324.53 15,594.42 0.01%

JP1024711R47 JPGV 0.900 04/01/27 JAPAN GOV JP JPY A1 680,232,824.46 4,404,654.80 2.58%

JP1103451GC0 JPGV 0.100 12/20/26 JAPAN GOV JP JPY A1 49,747.56 322.13 0.00%

JP1103781R44 JPGV 1.400 03/20/35 JAPAN GOV JP JPY A1 13,248,415.95 85,786.36 0.05%

JP1103791R75 JPGV 1.500 06/20/35 JAPAN GOV JP JPY A1 4,542,440.85 29,413.29 0.02%

JP1300371C98 JPGV 1.900 09/20/42 JAPAN GOV JP JPY A1 13,226,985.98 85,647.60 0.05%

JP1300741N49 JPGV 1.000 03/20/52 JAPAN GOV JP JPY A1 15,202,743.77 98,441.06 0.06%

JP1300851R17 JPGV 2.300 12/20/54 JAPAN GOV JP JPY A1 126,562,619.05 819,520.36 0.48%

JP1400161P53 JPGV 1.300 03/20/63 JAPAN GOV JP JPY A1 28,451.53 184.23 0.00%

JP3200450009 ORIX ODSH ORIX COM JP JPY A1 170,088,003.61 1,101,356.64 0.65%

JP3371200001 SHIN-ETSU CHEM ODSH SHIN-ETSU CHEM COM JP JPY A1 171,570,251.16 1,110,954.52 0.65%

JP3397200001 SUZUKI MOTOR ODSH SUZUKI MOTOR COM JP JPY A1 113,823,601.15 737,032.46 0.43%

JP3404600003 SUMITOMO CORP ODSH SUMITOMO CORP COM JP JPY A1 169,987,477.58 1,100,705.72 0.65%

JP3420600003 SEKISUIHOUSE ODSH SEKISUIHOUSE COM JP JPY A1 169,412,582.17 1,096,983.14 0.64%

JP3435000009 SONY GROUP ODSH SONY GROUP COM JP JPY A1 166,141,123.08 1,075,799.74 0.63%

JP3436100006 SOFTBANK GROUP ODSH SOFTBANK GROUP COM JP JPY A1 171,057,772.56 1,107,636.11 0.65%

NL0015001DQ7 NLGV 2.500 01/15/30 NETHERLANDS GOV NL EUR Aaa 50,830.93 59,031.71 0.03%

US0079031078 AMD ODSH AMD COM US USD Aa1 2,556,944.25 2,556,944.25 1.50%

US02079K3059 ALPHABET ODSH ALPHABET COM US USD Aa1 1,517,685.56 1,517,685.56 0.89%

US02079K3059 ALPHABET ODSH ALPHABET COM US USD Aa1 1,952,652.23 1,952,652.23 1.15%

US0231351067 AMAZON.COM ODSH AMAZON.COM COM US USD Aa1 1,517,668.97 1,517,668.97 0.89%

US0378331005 APPLE ODSH APPLE COM US USD Aa1 1,517,742.65 1,517,742.65 0.89%

US1101221083 BRISTOL-MYERS ODSH BRISTOL-MYERS COM US USD Aa1 122.60 122.60 0.00%

US1713401024 CHURCH & DWIGHT ODSH CHURCH & DWIGHT COM US USD Aa1 2,940,934.83 2,940,934.83 1.73%

US1912161007 COCA-COLA ODSH COCA-COLA COM US USD Aa1 1,111,059.66 1,111,059.66 0.65%

US20030N1019 COMCAST ODSH COMCAST COM US USD Aa1 3,668,742.03 3,668,742.03 2.15%

US427028AB18 CAGV 0.750 05/19/26 CANADA GOV CA USD Aaa 4,931.75 4,931.75 0.00%

US43358BAB99 CAGV 4.000 03/18/30 CANADA GOV CA USD Aaa 142,229.72 142,229.72 0.08%

US5949181045 MICROSOFT ODSH MICROSOFT COM US USD Aa1 3,668,439.90 3,668,439.90 2.15%

US912810RN00 UST 2.875 08/15/45 US TREASURY GOV US USD Aa1 106,171.13 106,171.13 0.06%

US912810RY64 UST 2.750 08/15/47 US TREASURY GOV US USD Aa1 73.07 73.07 0.00%

US912810RY64 UST 2.750 08/15/47 US TREASURY GOV US USD Aa1 1,493,032.22 1,493,032.22 0.88%

US912810SA79 UST 3.000 02/15/48 US TREASURY GOV US USD Aa1 293,502.82 293,502.82 0.17%

US912810SC36 UST 3.125 05/15/48 US TREASURY GOV US USD Aa1 4,490,888.87 4,490,888.87 2.64%

US912810SL35 UST 2.000 02/15/50 US TREASURY GOV US USD Aa1 60.22 60.22 0.00%

US912810SP49 UST 1.375 08/15/50 US TREASURY GOV US USD Aa1 81,309.17 81,309.17 0.05%

US912810ST60 UST 1.375 11/15/40 US TREASURY GOV US USD Aa1 494,913.79 494,913.79 0.29%

US912810SU34 UST 1.875 02/15/51 US TREASURY GOV US USD Aa1 630,706.42 630,706.42 0.37%

US912810SX72 UST 2.375 05/15/51 US TREASURY GOV US USD Aa1 494,910.90 494,910.90 0.29%

US912810TA60 UST 1.750 08/15/41 US TREASURY GOV US USD Aa1 68.32 68.32 0.00%

US912810TG31 UST 2.875 05/15/52 US TREASURY GOV US USD Aa1 494,884.49 494,884.49 0.29%

US912810TK43 UST 3.375 08/15/42 US TREASURY GOV US USD Aa1 409,151.85 409,151.85 0.24%

US912810TM09 UST 4.000 11/15/42 US TREASURY GOV US USD Aa1 86,033.23 86,033.23 0.05%

US912810TQ13 UST 3.875 02/15/43 US TREASURY GOV US USD Aa1 183.47 183.47 0.00%

US912810TQ13 UST 3.875 02/15/43 US TREASURY GOV US USD Aa1 600,255.67 600,255.67 0.35%

US912810TU25 UST 4.375 08/15/43 US TREASURY GOV US USD Aa1 5,658.58 5,658.58 0.00%

US912810TZ12 UST 4.500 02/15/44 US TREASURY GOV US USD Aa1 85,804.19 85,804.19 0.05%

US912810UH94 UST 2.375 02/15/55 US TREASURY GOV US USD Aa1 100.81 100.81 0.00%

US912810UJ50 UST 4.750 02/15/45 US TREASURY GOV US USD Aa1 3,907,366.53 3,907,366.53 2.29%

US912810UL07 UST 5.000 05/15/45 US TREASURY GOV US USD Aa1 3,907,378.28 3,907,378.28 2.29%



Collateral data - as at 17/11/2025

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

US912810UL07 UST 5.000 05/15/45 US TREASURY GOV US USD Aa1 3,533.65 3,533.65 0.00%

US9128282R06 UST 2.250 08/15/27 US TREASURY GOV US USD Aa1 106,432.03 106,432.03 0.06%

US912828R366 UST 1.625 05/15/26 US TREASURY GOV US USD Aa1 1,993,835.98 1,993,835.98 1.17%

US912828V988 UST 2.250 02/15/27 US TREASURY GOV US USD Aa1 988.34 988.34 0.00%

US91282CAE12 UST 0.625 08/15/30 US TREASURY GOV US USD Aa1 173.35 173.35 0.00%

US91282CAH43 UST 0.500 08/31/27 US TREASURY GOV US USD Aa1 1,065,023.02 1,065,023.02 0.62%

US91282CBS98 UST 1.250 03/31/28 US TREASURY GOV US USD Aa1 156,521.70 156,521.70 0.09%

US91282CDJ71 UST 1.375 11/15/31 US TREASURY GOV US USD Aa1 1,755,216.70 1,755,216.70 1.03%

US91282CDX65 UST 0.125 01/15/32 US TREASURY GOV US USD Aa1 3,734,021.64 3,734,021.64 2.19%

US91282CEC10 UST 1.875 02/28/27 US TREASURY GOV US USD Aa1 3,034.73 3,034.73 0.00%

US91282CEP23 UST 2.875 05/15/32 US TREASURY GOV US USD Aa1 63,379.84 63,379.84 0.04%

US91282CEP23 UST 2.875 05/15/32 US TREASURY GOV US USD Aa1 124,348.42 124,348.42 0.07%

US91282CFM82 UST 4.125 09/30/27 US TREASURY GOV US USD Aa1 4,490,780.80 4,490,780.80 2.64%

US91282CGJ45 UST 3.500 01/31/30 US TREASURY GOV US USD Aa1 2,503.63 2,503.63 0.00%

US91282CGM73 UST 3.500 02/15/33 US TREASURY GOV US USD Aa1 196.16 196.16 0.00%

US91282CHZ77 UST 4.625 09/30/30 US TREASURY GOV US USD Aa1 121,557.90 121,557.90 0.07%

US91282CJF95 UST 4.875 10/31/28 US TREASURY GOV US USD Aa1 724.95 724.95 0.00%

US91282CJQ50 UST 3.750 12/31/30 US TREASURY GOV US USD Aa1 142,682.03 142,682.03 0.08%

US91282CKL45 UST 2.125 04/15/29 US TREASURY GOV US USD Aa1 107.80 107.80 0.00%

US91282CKQ32 UST 4.375 05/15/34 US TREASURY GOV US USD Aa1 1,064,977.26 1,064,977.26 0.62%

US91282CKT70 UST 4.500 05/31/29 US TREASURY GOV US USD Aa1 104.73 104.73 0.00%

US91282CKU44 UST 4.625 05/31/31 US TREASURY GOV US USD Aa1 1,064,929.39 1,064,929.39 0.62%

US91282CKW00 UST 4.250 06/30/31 US TREASURY GOV US USD Aa1 1,517,847.60 1,517,847.60 0.89%

US91282CKX82 UST 4.250 06/30/29 US TREASURY GOV US USD Aa1 1,517,826.50 1,517,826.50 0.89%

US91282CLC37 UST 4.000 07/31/29 US TREASURY GOV US USD Aa1 1,517,854.98 1,517,854.98 0.89%

US91282CLD10 UST 4.125 07/31/31 US TREASURY GOV US USD Aa1 205.58 205.58 0.00%

US91282CLF67 UST 3.875 08/15/34 US TREASURY GOV US USD Aa1 1,064,585.22 1,064,585.22 0.62%

US91282CLG41 UST 3.750 08/15/27 US TREASURY GOV US USD Aa1 276,489.60 276,489.60 0.16%

US91282CLR06 UST 4.125 10/31/29 US TREASURY GOV US USD Aa1 3,907,356.28 3,907,356.28 2.29%

US91282CLU35 UST 4.125 10/31/31 US TREASURY GOV US USD Aa1 203.41 203.41 0.00%

US91282CLU35 UST 4.125 10/31/31 US TREASURY GOV US USD Aa1 660,991.85 660,991.85 0.39%

US91282CMF58 UST 4.250 01/15/28 US TREASURY GOV US USD Aa1 494,889.14 494,889.14 0.29%

US91282CMK44 UST 4.375 01/31/32 US TREASURY GOV US USD Aa1 1,065,088.31 1,065,088.31 0.62%

US91282CMM00 UST 4.625 02/15/35 US TREASURY GOV US USD Aa1 490,858.95 490,858.95 0.29%

US91282CNG23 UST 4.000 05/31/30 US TREASURY GOV US USD Aa1 1,065,032.85 1,065,032.85 0.62%

US91282CNH06 UST 3.875 06/15/28 US TREASURY GOV US USD Aa1 44,204.48 44,204.48 0.03%

US91282CNS60 UST 1.875 07/15/35 US TREASURY GOV US USD Aa1 544,898.24 544,898.24 0.32%

US91282CPC90 UST 3.500 10/15/28 US TREASURY GOV US USD Aa1 3,907,361.01 3,907,361.01 2.29%

US91282CPE56 UST 3.500 10/31/27 US TREASURY GOV US USD Aa1 1,735,571.16 1,735,571.16 1.02%

US92338C1036 VERALTO ODSH VERALTO COM US USD Aa1 3,668,589.94 3,668,589.94 2.15%

XS2911156326 DKGV 2.250 10/02/26 MTN DENMARK GOV DK EUR Aaa 50,278.82 58,390.53 0.03%

XS3222747936 FIGV 3.625 11/04/30 MTN FINLAND GOV FI USD Aa1 199,606.40 199,606.40 0.12%

Unknown Company Description UNK GBP 1.00 1.31 0.00%

Total: 170,420,547.06 100.00%

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) 33,771,707.34

2 DEUTSCHE BANK AG (PARENT) 19,222,310.92

3 NOMURA INTERNATIONAL PLC (PARENT) 14,258,921.31

4 MERRILL LYNCH INTERNATIONAL (PARENT) 13,359,903.31

5 BNP PARIBAS PRIME BROKERAGE INTL LTD (PARENT) 12,395,100.18
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