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Securities Lending Report
HBCE / HSBC Gbl Inv Fd - Gbl Emerging Markets Bond
Report as at 30/09/2025

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 Emerging Markets Bond

Replication Mode

Physical replication

ISIN Code

LU0566116140

Total net assets (AuM)

1,310,995,908

Reference currency of the fund

usSD

* 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 30/09/2025

Currently on loan in USD (base currency)

170,364,292.85

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

13.00%

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

183,159,816.26

Collateral value (cash and securities) in % of loan

108%

Securities lending statistics

12-month average on loan in USD (base currency)

170,233,200.00

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

15.00%

12-month maximum on loan in USD

261,606,360.85

12-month maximum on loan as a % of the fund AuM 19.56%
Gross Return for the fund over the last 12 months in (base currency fund) 469,029.48
Gross Return for the fund over the last 12 months in % of the fund AuM 0.0413%

Collateral data - as at 30/09/2025

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

ATO000A1KIC8 ATGV 0.750 10/20/26 AUSTRIA GOV AT EUR AA1 1,253,875.03 1,470,791.73 0.80%
ATO000A3D3Q8 ATGV 3.200 07/15/39 AUSTRIA GOV AT EUR AA1 1,432,684.99 1,680,535.30 0.92%
AU0000143901 AUGV 1.750 11/21/32 AUSTRALIA GOV AU AUD AAA 6,900.67 4,538.27 0.00%
AUOO0OXCLWAG2 AUGV 4.500 04/21/33 AUSTRALIA GOV AU AUD AAA 27,215.41 17,898.40 0.01%
AU3CB0221661 IADB 4.250 06/11/26 MTN IDB BND us AUD AAA 221,315.99 145,549.96 0.08%
BE0000340498 BEGV 2.150 06/22/66 BELGIUM GOV BE EUR AA3 10,254.04 12,027.95 0.01%
BE0000341504 BEGV 0.800 06/22/27 BELGIUM GOV BE EUR AA3 0.09 0.1 0.00%
CA135087S216 CAGV 3.250 12/01/34 CANADA GOV CA CAD AAA 1,678,471.18 1,205,543.45 0.66%
CA135087S703 CAGV 3.500 12/01/57 CANADA GOV CA CAD AAA 5,907.71 4,243.14 0.00%
CA683234ZP62 ONTAR 4.600 06/02/39 MTN ONTARIO BND CA CAD AAA 5,321.21 3,821.90 0.00%




Collateral data - as at 30/09/2025

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

CA68333ZBM82 ONTAR 2.950 09/08/30 ONTARIO BND CA CAD AAA 3,447,762.28 2,476,317.31 1.35%
CA68333ZBP14 ONTAR 3.950 12/02/35 ONTARIO BND CA CAD AAA 56,239.82 40,393.63 0.02%
CH1134540470 ON HLDG ODSH ON HLDG COM us usD AAA 79,864.55 79,864.55 0.04%
DE0001030567 DEGV 0.100 04/15/26 GERMANY GOV DE EUR AAA 940,033.01 1,102,655.97 0.60%
DE0001102390 DEGV 0.500 02/15/26 GERMANY GOV DE EUR AAA 2,041.38 2,394.53 0.00%
DE0001102606 DEGV 1.700 08/15/32 GERMANY GOV DE EUR AAA 4,804.94 5,636.19 0.00%
DE0001143402 DEGV IO STR 07/04/37 GERMANY GOV DE EUR AAA 5,088.85 5,969.21 0.00%
DEOOOA2AAPS4 BERLI 2.501 01/14/26 FRN BERLIN BND DE EUR AAA 2,009.21 2,356.80 0.00%
DE000BU22080 DEGV 2.200 03/11/27 GERMANY GOV DE EUR AAA 220.32 258.44 0.00%
DE000BU22106 DEGV 1.900 09/16/27 GERMANY GOV DE EUR AAA 347,981.47 408,181.24 0.22%
DEO00BU2D004 DEGV 2.500 08/15/54 GERMANY GOV DE EUR AAA 0.86 1.01 0.00%
DEOOONRWOPEG6 NORDR 3.000 03/20/54 NRW BND DE EUR AAA 93,384.57 109,539.83 0.06%
DEOOONWB2N02 NRW BANK 0.36% GTD SNR 15/10/35 NRW BANK 0.36% GTD SNR 15/10/35 MIS DE EUR AAA 8,690,594.33 10,194,041.70 5.57%
DEOOONWB2P42 NRW BANK 0.75% GTD SNR 26/05/36 NRW BANK 0.75% GTD SNR 26/05/36 MIS DE EUR AAA 8,657,593.52 10,155,331.85 5.54%
DEOOONWB2Q17 NRW BANK 0.71% GTD 22/10/2036 NRW BANK 0.71% GTD 22/10/2036 MIS DE EUR AAA 8,707,157.11 10,213,469.79 5.58%
EUO00A285VM2 EUUNI 07/04/35 MTN EU BND BE EUR AA3 17,813.13 20,894.75 0.01%
EUOOOA3K4EN5 EUUNI 3.125 12/05/28 MTN EU BND BE EUR AA3 322,659.28 378,478.39 0.21%
EUOOOA3K4EUO EUUNI 3.250 02/04/50 MTN EU BND BE EUR AA3 159,359.75 186,928.52 0.10%
EUOOOA3K4EWG6 EUUNI 2.875 12/06/27 MTN EU BND BE EUR AA3 393,447.03 461,512.21 0.25%
EUOOOA3K4EY?2 EUUNI 3.375 10/05/54 MTN EU BND BE EUR AA3 210,095.01 246,440.83 0.13%
EUOOOA4EA8Y7 EUUNI 3.750 10/12/45 MTN EU BND BE EUR AA3 125,070.41 146,707.22 0.08%
EUOO0A4EG021 EUUNI 2.500 10/14/30 MTN EU BND BE EUR AA3 95,837.41 112,417.00 0.06%
EUOO0A4EG039 EUUNI 4.000 10/12/55 MTN EU BND BE EUR AA3 73,823.07 86,594.25 0.05%
F14000046545 FIGV 2.625 07/04/42 FINLAND GOV Fl EUR AA1 349,725.77 410,227.31 0.22%
F14000571104 FIGV 3.000 09/15/34 FINLAND GOV Fl EUR AA1 350,218.28 410,805.02 0.22%
FR0010447367 FRGV 1.800 07/25/40 FRANCE GOV FR EUR AA2 565.85 663.75 0.00%
FR0011317783 FRGV 2.750 10/25/27 FRANCE GOV FR EUR AA2 2,311.80 2,711.73 0.00%
FR0013238268 FRGV 0.100 03/01/28 FRANCE GOV FR EUR AA2 79.98 93.82 0.00%
FR0014008181 FRGV 0.100 07/25/53 FRANCE GOV FR EUR AA2 333.11 390.73 0.00%
FRO01400FTH3 FRGV 3.000 05/25/54 FRANCE GOV FR EUR AA2 0.79 0.93 0.00%
FR001400L834 FRGV 3.500 11/25/33 FRANCE GOV FR EUR AA2 1,170,869.26 1,373,426.21 0.75%
GB00B06YGNO05 UKT 4 1/4 12/07/55 UK TREASURY GIL GB GBP AA3 1,221,412.08 1,638,951.80 0.89%
GBOOBOCNHZ09 UKTI 1 1/4 11/22/55 UK TREASURY GIL GB GBP AA3 1,221,411.23 1,638,950.66 0.89%
GBOOBOCNHZ09 UKTI 1 1/4 11/22/55 UK TREASURY GIL GB GBP AA3 501,786.42 673,322.11 0.37%
GB00B1L6W962 UKTI 1 1/8 11/22/37 UK TREASURY GIL GB GBP AA3 131,220.21 176,077.84 0.10%
GB00B3KJDS62 UKT 4 1/4 09/07/39 UK TREASURY GIL GB GBP AA3 812,494.36 1,090,245.56 0.60%
GB00B3Y1JG82 UKTI 0 1/8 03/22/29 UK TREASURY GIL GB GBP AA3 1,056,327.49 1,417,433.04 0.77%
GB00B421JZ66 UKTI 0 1/2 03/22/50 UK TREASURY GIL GB GBP AA3 925,482.53 1,241,858.73 0.68%
GBOOB4PTCY75 UKTI 0 3/8 03/22/62 UK TREASURY GIL GB GBP AA3 1,221,412.40 1,638,952.23 0.89%




Collateral data - as at 30/09/2025

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

GB00OBBJNQY21 UKT 3 1/2 07/22/68 UK TREASURY GIL GB GBP AA3 155,199.37 208,254.27 0.11%
GB00BD9MZZ71 UKTI 018 11/22/65 UK TREASURY GIL GB GBP AA3 203,058.65 272,474.25 0.15%
GB00OBDCHBW80 UKT 1 1/2 07/22/47 UK TREASURY GIL GB GBP AA3 203,111.12 272,544.66 0.15%
GB00OBDX8CX86 UKTI 0 1/8 03/22/68 UK TREASURY GIL GB GBP AA3 1,221,412.08 1,638,951.80 0.89%
GB00OBDX8CX86 UKTI 0 1/8 03/22/68 UK TREASURY GIL GB GBP AA3 203,111.38 272,545.01 0.15%
GBOOBFMCNG652 UKT 158 10/22/71 UK Treasury GIL GB GBP AA3 1,221,412.32 1,638,952.12 0.89%
GB00BM822S21 UKT 0 7/8 07/31/33 UK Treasury GIL GB GBP AA3 2,613,711.77 3,507,209.14 1.91%
GB00BM822V59 UKT 1 1/2 07/31/53 UK Treasury GIL GB GBP AA3 36,279.95 48,682.25 0.03%
GB00BM8Z22W66 UKTI 0 1/8 03/22/73 UK Treasury GIL GB GBP AA3 2414 32.39 0.00%
GBOOBMF9LF76 GBGV 4.000 10/22/63 UNITED KINGDOM GIL GB GBP AA3 1,221,412.54 1,638,952.42 0.89%
GBOOBMF9LG83 UKT 4 1/2 06/07/28 UK Treasury GIL GB GBP AA3 1,845,899.00 2,476,919.57 1.35%
GBOOBN65R313 UKT 3 1/2 01/22/45 UK TREASURY GIL GB GBP AA3 26,879.57 36,068.35 0.02%
GBOOBNNGP668 UKT 0 3/8 10/22/26 UK Treasury GIL GB GBP AA3 534,658.31 717,431.25 0.39%
GB00OBPCJD880 UKT 3 1/2 10/22/25 UK Treasury GIL GB GBP AA3 318,527.90 427,416.66 0.23%
GB0O0OBPCJD997 UKT 3 3/4 10/22/53 UK Treasury GIL GB GBP AA3 6,723.38 9,021.77 0.00%
GBOOBPJJKN53 UKT 45/8 01/31/34 UK Treasury GIL GB GBP AA3 26,879.08 36,067.69 0.02%
GBOOBPJJKP77 UKT 43/4 10/22/43 UK Treasury GIL GB GBP AA3 26,879.25 36,067.92 0.02%
GBOOBPJJKP77 UKT 43/4 10/22/43 UK Treasury GIL GB GBP AA3 2,613,712.21 3,507,209.73 1.91%
GBOOBPSNBB36 UKT 4 3/8 07/31/54 UK Treasury GIL GB GBP AA3 2,613,711.84 3,507,209.23 1.91%
GBOOBPSNBB36 UKT 4 3/8 07/31/54 UK Treasury GIL GB GBP AA3 26,879.86 36,068.74 0.02%
GBOOBPSNBB36 UKT 4 3/8 07/31/54 UK Treasury GIL GB GBP AA3 155,195.73 208,249.39 0.11%
GBOOBPSNBF73 UKT 4 10/22/31 UK Tresury GIL GB GBP AA3 26,879.37 36,068.08 0.02%
GB0O0BQC4R999 UKT 3 3/4 01/29/38 UK Treasury GIL GB GBP AA3 26,879.72 36,068.55 0.02%
GB0O0BQC4R999 UKT 3 3/4 01/29/38 UK Treasury GIL GB GBP AA3 194.61 261.14 0.00%
GB00BQC82D08 UKT 4 3/8 01/31/2040 UK TREASURY GIL GB GBP AA3 2,613,712.76 3,507,210.47 1.91%
GBOOBSQNRC93 UKT 43/8 03/07/28 UK Treasury GIL GB GBP AA3 1,845,899.80 2,476,920.65 1.35%
GBOOBSQNRDO1 UKT 4 3/8 03/07/30 Corp UK TREASURY GIL GB GBP AA3 14,700.05 19,725.26 0.01%
GB00OBT7HZZ68 UKTI 1 1/8 09/22/35 COR UK TREASURY GIL GB GBP AA3 2,613,711.67 3,507,209.00 1.91%
GB00OBT7J0027 UKT 4 A, 03/07/35 Corp UK TREASURY GIL GB GBP AA3 75,204.68 100,913.40 0.06%
GB00OBT7J0134 UKTI 1 7/8 09/22/49 Corp UK TREASURY GIL GB GBP AA3 2,755,991.26 3,698,126.87 2.02%
GB00OBT7J0134 UKTI 1 7/8 09/22/49 Corp UK TREASURY GIL GB GBP AA3 771,140.03 1,034,754.25 0.56%
GB00BT7J0241 UKT 5 3/8 01/31/56 UK Treasury GIL GB GBP AA3 2,992,492.76 4,015,476.41 2.19%
GBOOBTXS1K06 GBGV 4.750 10/22/35 UNITED KINGDOM GOV GB GBP AA3 1,842,706.11 2,472,635.19 1.35%
GB0OOBYVP4K94 UKTI 018 11/22/56 CORP UK TREASURY GIL GB GBP AA3 155,177.47 208,224.89 0.11%
GB00OBYZW3J87 UKTI 0 1/8 11/22/36 UK TREASURY GIL GB GBP AA3 15,682.14 21,043.08 0.01%
GB00BZB26Y51 UKT 1T 09/07/37 UK TREASURY GIL GB GBP AA3 765,472.92 1,027,149.84 0.56%
JP1024601Q58 JPGV 0.300 05/01/26 JAPAN GOV JP JPY A1l 90,830,207.79 611,095.61 0.33%
JP1024611Q64 JPGV 0.400 06/01/26 JAPAN GOV JP JPY A1l 171,522,081.87 1,153,981.63 0.63%
JP1024641Q92 JPGV 0.400 09/01/26 JAPAN GOV JP JPY A1l 127,039,403.51 854,707.08 0.47%




Collateral data - as at 30/09/2025

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

JP1024651QA4 JPGV 0.400 10/01/26 JAPAN GOV JP JPY A1l 156,141,027.47 1,050,499.60 0.57%
JP1024711R47 JPGV 0.900 04/01/27 JAPAN GOV JP JPY A1l 898,368.16 6,044.12 0.00%
JP1051491MAO JPGV 0.005 09/20/26 JAPAN GOV JP JPY A1l 209,866,904.40 1,411,961.37 0.77%
JP1051631PB2 JPGV 0.400 09/20/28 JAPAN GOV JP JPY A1l 98,199.18 660.67 0.00%
JP1051741QB7 JPGV 0.700 09/20/29 JAPAN GOV JP JPY A1l 86,951,459.72 584,999.82 0.32%
JP1051771R39 JPGV 1.100 12/20/29 JAPAN GOV JP JPY A1l 17,464,831.26 117,501.46 0.06%
JP1051781R45 JPGV 1.000 03/20/30 JAPAN GOV JP JPY A1l 368,024,050.69 2,476,025.19 1.35%
JP1103451GCO JPGV 0.100 12/20/26 JAPAN GOV JP JPY A1l 187,123,639.67 1,258,947.19 0.69%
JP1103771R12 JPGV 1.200 12/20/34 JAPAN GOV JP JPY A1l 12,532,268.89 84,315.72 0.05%
JP1120281P52 JPGV 0.005 03/10/33 JAPAN GOV JP JPY A1l 116,790,163.92 785,751.33 0.43%
JP1120301R56 JPGV 0.005 03/10/35 JAPAN GOV JP JPY A1l 5,068,161.65 34,098.03 0.02%
JP1201221AA5 JPGV 1.800 09/20/30 JAPAN GOV JP JPY A1l 109,684,963.56 737,948.33 0.40%
JP1201251B37 JPGV 2.200 03/20/31 JAPAN GOV JP JPY A1l 209,887,756.47 1,412,101.66 0.77%
JP1201271B58 JPGV 1.900 03/20/31 JAPAN GOV JP JPY A1l 51,517,901.12 346,606.75 0.19%
JP1201921R47 JPGV 2.400 03/20/45 JAPAN GOV JP JPY A1l 12,521,993.44 84,246.59 0.05%
JP13000611B1 JPGV 2.400 11/20/31 JAPAN GOV JP JPY A1l 1,390,159.86 9,352.84 0.01%
JP1300231675 JPGV 2.500 06/20/36 JAPAN GOV JP JPY A1l 54,087.73 363.90 0.00%
JP1300551H61 JPGV 0.800 06/20/47 JAPAN GOV JP JPY A1l 64,193,539.70 431,887.05 0.24%
JP1300601JA9 JPGV 0.900 09/20/48 JAPAN GOV JP JPY A1l 12,394,485.68 83,388.73 0.05%
JP1400051C51 JPGV 2.000 03/20/52 JAPAN GOV JP JPY A1l 204,661.41 1,376.94 0.00%
JP1400161P53 JPGV 1.300 03/20/63 JAPAN GOV JP JPY A1l 1,986,764.38 13,366.73 0.01%
NLO0015001AM2 NLGV 2.500 07/15/33 NETHERLANDS GOV NL EUR AAA 364,379.72 427,416.34 0.23%
NLO015002F72 NLGV 2.500 07/15/35 NETHERLANDS GOV NL EUR AAA 350,541.93 411,184.65 0.22%
NL0015031501 NLGV 01/15/27 NETHERLANDS GOV NL EUR AAA 364,362.00 427,395.56 0.23%
NO0010875230 NOGV 1.375 08/19/30 NORWAY GOV NO NOK AAA 1,692,289.99 169,597.43 0.09%
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us usD AAA 175,909.65 175,909.65 0.10%
US0378331005 APPLE ODSH APPLE COM us usD AAA 3,507,000.33 3,507,000.33 1.91%
US045167GM93 ADB 3.750 08/28/30 MTN ADB BND PH usD 60,948.60 60,948.60 0.03%
US0846707026 BERKSHIRE ODSH BERKSHIRE COM us usD AAA 498.48 498.48 0.00%
US298785JV96 EIB 3.750 02/14/33 EIB GOV SuU usD 987.23 987.23 0.00%
US298785KM78 EIB 3.875 10/15/30 EIB GOV SuU usD 1,959,589.22 1,959,589.22 1.07%
US3130AGPS81 FHLB 2.860 06/29/39 FHLBANKS BND us usD AAA 4,014,622.20 4,014,622.20 2.19%
US313383PK11 FHLB 4.140 07/05/33 FHLBANKS BND us usD AAA 1,639,204.03 1,639,204.03 0.89%
US4581X0DU9%4 IADB 4.479 03/20/28 FRN MTN IDB BND us usD AAA 3,969,946.29 3,969,946.29 217%
US459058JN45 IBRD 0.750 11/24/27 MTN IBRD GOV SuU usD 5,895,338.39 5,895,338.39 3.22%
US676167CF49 OKB 3.625 09/09/27 OEKB BND AT usD AA1 998.83 998.83 0.00%
US68323AFJ88 ONTAR 1.800 10/14/31 ONTARIO BND CA uUsD AAA 51,407.36 51,407.36 0.03%
US912810RJ97 UST 3.000 11/15/44 US TREASURY GOV us uUsD AAA 272,472.89 272,472.89 0.15%
US912810RW09 UST 0.875 02/15/47 US TREASURY GOV us uUsD AAA 2,977,492.68 2,977,492.68 1.63%




Collateral data - as at 30/09/2025

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

US912810SS87 UST 1.625 11/15/50 US TREASURY GOV us usD AAA 427,377.72 427,377.72 0.23%
US912810SU34 UST 1.875 02/15/51 US TREASURY GOV us usD AAA 427,385.01 427,385.01 0.23%
US912810SX72 UST 2.375 05/15/51 US TREASURY GOV us usD AAA 1,030,365.57 1,030,365.57 0.56%
US912810TF57 UST 2.375 02/15/42 US TREASURY GOV us usD AAA 1,395,653.65 1,395,653.65 0.76%
US912810TW80 UST 4.750 11/15/43 US TREASURY GOV us usD AAA 67,230.00 67,230.00 0.04%
US912810TX63 UST 4.250 02/15/54 US TREASURY GOV us usD AAA 453,354.76 453,354.76 0.25%
US9128282R06 UST 2.250 08/15/27 US TREASURY GOV us usD AAA 7,420.03 7,420.03 0.00%
US912828YB05 UST 1.625 08/15/29 US TREASURY GOV us usD AAA 1,5655,190.14 1,555,190.14 0.85%
US91282CAE12 UST 0.625 08/15/30 US TREASURY GOV us usD AAA 4,015,459.74 4,015,459.74 2.19%
US91282CBL46 UST 1.125 02/15/31 US TREASURY GOV us usD AAA 445,545.49 445,545.49 0.24%
US91282CCS89 UST 1.250 08/15/31 US TREASURY GOV us usD AAA 427,395.76 427,395.76 0.23%
US91282CDW82 UST 1.750 01/31/29 US TREASURY GOV us usD AAA 106,968.95 106,968.95 0.06%
US91282CEC10 UST 1.875 02/28/27 US TREASURY GOV us uUsD AAA 28,257.63 28,257.63 0.02%
US91282CGM73 UST 3.500 02/15/33 US TREASURY GOV us uUsD AAA 298,707.16 298,707.16 0.16%
US91282CHP95 UST 1.375 07/15/33 US TREASURY GOV us uUsD AAA 149,612.21 149,612.21 0.08%
US91282CJJ18 UST 4.500 11/15/33 US TREASURY GOV us uUsD AAA 99,161.67 99,161.67 0.05%
US91282CJQ50 UST 3.750 12/31/30 US TREASURY GOV us uUsD AAA 459,125.29 459,125.29 0.25%
US91282CJQ50 UST 3.750 12/31/30 US TREASURY GOV us uUsD AAA 208,068.80 208,068.80 0.11%
US91282CJX02 UST 4.000 01/31/31 US TREASURY GOV us uUsD AAA 3,541,624.50 3,541,624.50 1.93%
US91282CKC46 UST 4.250 02/28/31 US TREASURY GOV us uUsD AAA 272,091.39 272,091.39 0.15%
US91282CKQ32 UST 4.375 05/15/34 US TREASURY GOV us uUsD AAA 1,034,796.57 1,034,796.57 0.56%
US91282CKT70 UST 4.500 05/31/29 US TREASURY GOV us uUsD AAA 1,034,388.46 1,034,388.46 0.56%
US91282CKX82 UST 4.250 06/30/29 US TREASURY GOV us usD AAA 16,693,700.36 16,693,700.36 9.11%
US91282CLL36 UST 3.375 09/15/27 US TREASURY GOV us usD AAA 236,812.14 236,812.14 0.13%
US91282CLU35 UST 4.125 10/31/31 US TREASURY GOV us usD AAA 2,490,763.02 2,490,763.02 1.36%
US91282CMB45 UST 4.000 12/15/27 US TREASURY GOV us usD AAA 122,698.25 122,698.25 0.07%
US91282CNG23 UST 4.000 05/31/30 US TREASURY GOV us usD AAA 1,742.94 1,742.94 0.00%
US91282CNS60 UST 1.875 07/15/35 US TREASURY GOV us usD AAA 1,034,366.62 1,034,366.62 0.56%
XS3092597932 IDA 4.000 06/11/30 MTN INTERNATIONAL DE BND us usD AAA 10,227,751.30 10,227,751.30 5.58%

Total:

183,159,816.26

100.00%




Geographical allocation of collateral

Currency allocation of collateral
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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 | DEUTSCHE BANK AG (PARENT)

42,919,090.04

MERRILL LYNCH INTERNATIONAL (PARENT)

32,197,836.16

HSBC BANK PLC (PARENT)

23,865,388.20

STANDARD CHARTERED BANK (PARENT)

21,240,378.77

o B~ w DN

BNP PARIBAS LONDON (PARENT)

13,499,629.82
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