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Securities Lending Report
HBCE - HSBC Gbl Inv Fd - Gbl High Inc Bd (Parent)
Report as at 21/10/2025

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) 850,293,276
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 21/10/2025

Currently on loan in USD (base currency)

129,295,895.29

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

15.21%

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

167,640,928.01

Collateral value (cash and securities) in % of loan

130%

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%

Collateral data - as at 21/10/2025

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

ATOO00A1K9C8 ATGV 0.750 10/20/26 AUSTRIA GOV AT EUR Aa1 1,977.49 2,304.55 0.00%
ATO000A2WSC8 ATGV 0.900 02/20/32 AUSTRIA GOV AT EUR Aa1 2,658,112.14 3,097,744.31 1.85%
AUOOOXCLWAU3 AUGV 2.750 11/21/28 AUSTRALIA GOV AU AUD Aaa 132,727.15 86,410.81 0.05%
BE0000291972 BEGV 5.500 03/28/28 BELGIUM GOV BE EUR Aa3 1,116.16 1,300.76 0.00%
BE0000324336 BEGV 4.500 03/28/26 BELGIUM GOV BE EUR Aa3 261,116.86 304,303.67 0.18%
BE0000340498 BEGV 2.150 06/22/66 BELGIUM GOV BE EUR Aa3 2,095.62 2,442.22 0.00%
BE0000350596 BEGV 0.400 06/22/40 BELGIUM GOV BE EUR Aa3 0.64 0.75 0.00%
BE0008063126 BEGV 03/28/28 BELGIUM GOV BE EUR Aa3 5,066.72 5,904.72 0.00%
BE6322164920 BEGV 1.000 05/28/30 MTN BELGIUM GOV BE usSD Aa3 395,454.13 395,454.13 0.24%
CA135087B949 CAGV 1.250 12/01/47 CANADA GOV CA CAD Aaa 591,326.80 421,364.51 0.25%
CA135087H722 CAGV 2.000 12/01/51 CANADA GOV CA CAD Aaa 591,551.03 421,524.29 0.25%
CA135087M276 CAGV 1.500 06/01/31 CANADA GOV CA CAD Aaa 787,210.85 560,946.53 0.33%
CA135087M276 CAGV 1.500 06/01/31 CANADA GOV CA CAD Aaa 591,378.06 421,401.04 0.25%
CA135087M680 CAGV 1.750 12/01/53 CANADA GOV CA CAD Aaa 152,252.80 108,491.49 0.06%
CA135087S216 CAGV 3.250 12/01/34 CANADA GOV CA CAD Aaa 340,227.29 242,437.36 0.14%
CA135087VS05 CAGV 4.250 12/01/26 CANADA GOV CA CAD Aaa 55,140.16 39,291.48 0.02%
CA135087WV25 CAGV 4.000 12/01/31 CANADA GOV CA CAD Aaa 590,243.39 420,592.50 0.25%
CA135087XQ21 CAGV 3.000 12/01/36 CANADA GOV CA CAD Aaa 591,158.99 421,244.93 0.25%
CHO0114405324 GARMIN ODSH GARMIN COM us usSD Aa1 2,149,785.42 2,149,785.42 1.28%
DE0001030732 DEGV 08/15/31 GERMANY GOV DE EUR Aaa 0.87 1.02 0.00%
DE0001102499 DEGV 02/15/30 GERMANY GOV DE EUR Aaa 2,482.04 2,892.56 0.00%
DE0001102580 DEGV 02/15/32 GERMANY GOV DE EUR Aaa 0.87 1.02 0.00%
DE0001135176 DEGV 5.500 01/04/31 GERMANY GOV DE EUR Aaa 1,783,055.41 2,077,959.65 1.24%
DE000BU22098 DEGV 1.700 06/10/27 GERMANY GOV DE EUR Aaa 99,584.51 116,055.05 0.07%
DE000BU22114 DEGV 2.000 12/16/27 GERMANY GOV DE EUR Aaa 27,758.16 32,349.16 0.02%
DE000BU25026 DEGV 2.100 04/12/29 GERMANY GOV DE EUR Aaa 1.01 1.18 0.00%
DE000BU25059 DEGV 2.200 10/10/30 GERMANY GOV DE EUR Aaa 29,239.94 34,076.01 0.02%
DE000BU27014 DEGV 2.500 11/15/32 GERMANY GOV DE EUR Aaa 117,853.59 137,345.71 0.08%
DE000BU2Z015 DEGV 2.600 08/15/33 GERMANY GOV DE EUR Aaa 114.99 134.01 0.00%
DK0009922320 DKGV 4.500 11/15/39 DENMARK GOV DK DKK Aaa 8,995.04 1,403.57 0.00%
DK0009923138 DKGV 1.750 11/15/25 DENMARK GOV DK DKK Aaa 7,216,186.86 1,126,000.10 0.67%
DK0009923567 DKGV 0.500 11/15/27 DENMARK GOV DK DKK Aaa 7,110,735.94 1,109,545.74 0.66%
DK0009923724 DKGV 0.100 11/15/30 DENMARK GOV DK DKK Aaa 26,666.47 4,160.99 0.00%
DK0009923807 DKGV 0.500 11/15/29 DENMARK GOV DK DKK Aaa 7,216,187.38 1,126,000.18 0.67%
DK0009924102 DKGV 11/15/31 DENMARK GOV DK DKK Aaa 37,693.71 5,881.65 0.00%
DK0009924375 DKGV 11/15/31 DENMARK GOV DK DKK Aaa 0.86 0.13 0.00%
DK0009924615 DKGV 2.250 11/15/33 DENMARK GOV DK DKK Aaa 91,548.81 14,285.10 0.01%
DK0009924961 DKGV 2.250 11/15/35 DENMARK GOV DK DKK Aaa 7,216,186.35 1,126,000.02 0.67%
F14000046545 FIGV 2.625 07/04/42 FINLAND GOV Fl EUR Aa1 340,750.49 397,108.11 0.24%
F14000278551 FIGV 0.500 09/15/27 FINLAND GOV Fl EUR Aa1 17,524.99 20,423.50 0.01%
F14000523238 FIGV 1.500 09/15/32 FINLAND GOV Fl EUR Aa1 340,608.02 396,942.08 0.24%
FRO0000571150 FRGV 6.000 10/25/25 FRANCE GOV FR EUR Aa3 6,981.31 8,135.97 0.00%
FR0000571150 FRGV 6.000 10/25/25 FRANCE GOV FR EUR Aa3 9,507,037.22 11,079,431.15 6.61%
FR0010070060 FRGV 4.750 04/25/35 FRANCE GOV FR EUR Aa3 648,976.96 756,312.97 0.45%
FR0010447367 FRGV 1.800 07/25/40 FRANCE GOV FR EUR Aa3 175,729.55 204,793.93 0.12%
FR0010773192 FRGV 4.500 04/25/41 FRANCE GOV FR EUR Aa3 574,129.25 669,086.00 0.40%
FR0011317783 FRGV 2.750 10/25/27 FRANCE GOV FR EUR Aa3 592,292.69 690,253.54 0.41%
FR0011317783 FRGV 2.750 10/25/27 FRANCE GOV FR EUR Aa3 174,753.14 203,656.02 0.12%
FR0012993103 FRGV 1.500 05/25/31 FRANCE GOV FR EUR Aa3 1,608.85 1,874.94 0.00%
FR0013209871 FRGV 0.100 07/25/47 FRANCE GOV FR EUR Aa3 85,127.71 99,207.20 0.06%
FR0013234333 FRGV 1.750 06/25/39 FRANCE GOV FR EUR Aa3 61.88 72.11 0.00%
FR0013286192 FRGV 0.750 05/25/28 FRANCE GOV FR EUR Aa3 334,777.23 390,146.91 0.23%
FR0013286192 FRGV 0.750 05/25/28 FRANCE GOV FR EUR Aa3 4,286,981.59 4,996,016.76 2.98%
FR0014002WK3 FRGV 11/25/31 FRANCE GOV FR EUR Aa3 833.20 971.01 0.00%
FRO01400AIN5 FRGV 0.750 02/25/28 FRANCE GOV FR EUR Aa3 334,684.95 390,039.37 0.23%
FRO01400H7V7 FRGV 3.000 05/25/33 FRANCE GOV FR EUR Aa3 77,919.85 90,807.22 0.05%
FRO01400H7V7 FRGV 3.000 05/25/33 FRANCE GOV FR EUR Aa3 4,759,264.79 5,5646,412.13 3.31%
FRO01400H7V7 FRGV 3.000 05/25/33 FRANCE GOV FR EUR Aa3 9,496,485.21 11,067,133.91 6.60%
FR001400J188 FRGV 0.600 07/25/34 FRANCE GOV FR EUR Aa3 17,144.66 19,980.26 0.01%




Collateral data - as at 21/10/2025

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

FRO01400NBC6 FRGV 2.500 09/24/27 FRANCE GOV FR EUR Aa3 77,940.23 90,830.98 0.05%
FROO1400NEF3 FRGV 3.000 06/25/49 FRANCE GOV FR EUR Aa3 996.55 1,161.37 0.00%
FRO014000HF4 FRGV 3.250 05/25/55 FRANCE GOV FR EUR Aa3 4,834.69 5,634.32 0.00%
FR001400PM68 FRGV 2.750 02/25/30 FRANCE GOV FR EUR Aa3 5,694,603.04 6,636,448.43 3.96%
FR001400X8V5 FRGV 3.200 05/25/35 FRANCE GOV FR EUR Aa3 0.99 1.15 0.00%
FR001400X8V5 FRGV 3.200 05/25/35 FRANCE GOV FR EUR Aa3 87,080.90 101,483.44 0.06%
FR001400XJJ3 FRGV 3.750 05/25/56 FRANCE GOV FR EUR Aa3 159.86 186.29 0.00%
FR001400XLW2 FRGV 2.400 09/24/28 FRANCE GOV FR EUR Aa3 77,939.97 90,830.67 0.05%
FR001400XLW2 FRGV 2.400 09/24/28 FRANCE GOV FR EUR Aa3 5,822,451.83 6,785,442.48 4.05%
FR001400Z2L7 FRGV 2.700 02/25/31 FRANCE GOV FR EUR Aa3 5,822,450.97 6,785,441.47 4.05%
GBOOBOCNHZ09 UKTI 1 1/4 11/22/55 UK TREASURY GIL GB GBP Aa3 102,373.49 137,344.27 0.08%
GBOOB4PTCY75 UKTI 0 3/8 03/22/62 UK TREASURY GIL GB GBP Aa3 102,374.71 137,345.91 0.08%
GB00OBDOXH204 UKT 1T 07/22/57 UK TREASURY GIL GB GBP Aa3 418,477.39 561,429.27 0.33%
GB00OBDOXH204 UKT 1T 07/22/57 UK TREASURY GIL GB GBP Aa3 17,042.85 22,864.69 0.01%
GB00OBDX8CX86 UKTI 0 1/8 03/22/68 UK TREASURY GIL GB GBP Aa3 102,374.68 137,345.87 0.08%
GBOOBFMCNG652 UKT 158 10/22/71 UK Treasury GIL GB GBP Aa3 36,828.17 49,408.67 0.03%
GB00BM822V59 UKT 1 1/2 07/31/53 UK Treasury GIL GB GBP Aa3 0.90 1.21 0.00%
GB0O0OBMBL1D50 UKT 1/2 10/22/61 UK TREASURY GIL GB GBP Aa3 0.51 0.68 0.00%
GBOOBMBL1F74 UKT 0 58 10/22/50 UK TREASURY GIL GB GBP Aa3 0.72 0.97 0.00%
GBOOBMFOLF76 GBGV 4.000 10/22/63 UNITED KINGDOM GIL GB GBP Aa3 102,374.69 137,345.88 0.08%
GBOOBMFOLF76 GBGV 4.000 10/22/63 UNITED KINGDOM GIL GB GBP Aa3 91.80 123.16 0.00%
GBOOBMF9LG83 UKT 4 1/2 06/07/28 UK Treasury GIL GB GBP Aa3 30.99 41.58 0.00%
GB00OBPCJD880 UKT 3 1/2 10/22/25 UK Treasury GIL GB GBP Aa3 290,807.43 390,147.25 0.23%
GBOOBPJJKN53 UKT 45/8 01/31/34 UK Treasury GIL GB GBP Aa3 9,402.96 12,615.01 0.01%
GB00BQC82D08 UKT 4 3/8 01/31/2040 UK TREASURY GIL GB GBP Aa3 418,476.69 561,428.33 0.33%
GBOOBSQNRC93 UKT 43/8 03/07/28 UK Treasury GIL GB GBP Aa3 424,404.66 569,381.29 0.34%
GBO0BT7J0027 UKT 4 A", 03/07/35 Corp UK TREASURY GIL GB GBP Aa3 1,406,001.06 1,886,291.02 1.13%
GB00OBT7J0134 UKTI 1 7/8 09/22/49 Corp UK TREASURY GIL GB GBP Aa3 987,501.16 1,324,831.56 0.79%
GB00BVP99897 GBGV 5.250 01/31/41 UNITED KINGDOM GOV GB GBP Aa3 418,477.09 561,428.86 0.33%
JP1024601Q58 JPGV 0.300 05/01/26 JAPAN GOV JP JPY A1 20,983,548.78 139,328.38 0.08%
JP1024621Q70 JPGV 0.400 07/01/26 JAPAN GOV JP JPY A1 5,293,244.06 35,146.54 0.02%
JP1024641Q92 JPGV 0.400 09/01/26 JAPAN GOV JP JPY A1 26,427,375.87 175,474.77 0.10%
JP1024651QA4 JPGV 0.400 10/01/26 JAPAN GOV JP JPY A1 33,732,425.98 223,979.48 0.13%
JP1024691R25 JPGV 0.700 02/01/27 JAPAN GOV JP JPY A1 749,524.74 4,976.76 0.00%
JP1024711R47 JPGV 0.900 04/01/27 JAPAN GOV JP JPY A1 1,300,800.44 8,637.17 0.01%
JP1024771RA8 JPGV 1.000 10/01/27 JAPAN GOV JP JPY A1 950,925.78 6,314.04 0.00%
JP1051741QB7 JPGV 0.700 09/20/29 JAPAN GOV JP JPY A1 2,710,533,233.84 17,997,632.72 10.74%
JP1051741QB7 JPGV 0.700 09/20/29 JAPAN GOV JP JPY A1 33,717,714.60 223,881.79 0.13%
JP1051771R39 JPGV 1.100 12/20/29 JAPAN GOV JP JPY A1 143,397,011.71 952,139.87 0.57%
JP1103451GCO JPGV 0.100 12/20/26 JAPAN GOV JP JPY A1 545,400.04 3,621.39 0.00%
JP1201221AA5 JPGV 1.800 09/20/30 JAPAN GOV JP JPY A1 32,885,579.03 218,356.51 0.13%
JP1201251B37 JPGV 2.200 03/20/31 JAPAN GOV JP JPY A1 33,659,426.74 223,494.77 0.13%
JP1201611H69 JPGV 0.600 06/20/37 JAPAN GOV JP JPY A1 1,477,136.98 9,808.02 0.01%
JP1201631HC6 JPGV 0.600 12/20/37 JAPAN GOV JP JPY A1 171,602.47 1,139.42 0.00%
JP1201921R47 JPGV 2.400 03/20/45 JAPAN GOV JP JPY A1 119,766,992.44 795,239.22 0.47%
JP13000611B1 JPGV 2.400 11/20/31 JAPAN GOV JP JPY A1 53,604.30 355.93 0.00%
JP13003119A4 JPGV 2.200 09/20/39 JAPAN GOV JP JPY A1 13,660,362.51 90,703.26 0.05%
JP1300321A34 JPGV 2.300 03/20/40 JAPAN GOV JP JPY A1 14,814,465.37 98,366.37 0.06%
JP1300371C98 JPGV 1.900 09/20/42 JAPAN GOV JP JPY A1 13,656,374.01 90,676.77 0.05%
JP1300551H61 JPGV 0.800 06/20/47 JAPAN GOV JP JPY A1 33,867,176.25 224,874.20 0.13%
JP1300561H93 JPGV 0.800 09/20/47 JAPAN GOV JP JPY A1 58,725,061.37 389,927.74 0.23%
JP1300651L15 JPGV 0.400 12/20/49 JAPAN GOV JP JPY A1 28,295.31 187.88 0.00%
JP1300861R49 JPGV 2.400 03/20/55 JAPAN GOV JP JPY A1 366,012,632.05 2,430,282.29 1.45%
JP1400161P53 JPGV 1.300 03/20/63 JAPAN GOV JP JPY A1 430,804.43 2,860.49 0.00%
JP1400171Q50 JPGV 2.200 03/20/64 JAPAN GOV JP JPY A1 303,558.36 2,015.59 0.00%
NL0009538784 NXP SEMICONDTRS ODSH NXP SEMICONDTRS COM us uSD Aa1 2,149,897.63 2,149,897.63 1.28%
NL0015000B11 NLGV 01/15/38 NETHERLANDS GOV NL EUR Aaa 122.95 143.28 0.00%
NL0015001DQ7 NLGV 2.500 01/15/30 NETHERLANDS GOV NL EUR Aaa 341,510.73 397,994.09 0.24%
NLO015002F72 NLGV 2.500 07/15/35 NETHERLANDS GOV NL EUR Aaa 339,098.44 395,182.82 0.24%
NL0015002P70 NLGV 3.500 01/15/56 NETHERLANDS GOV NL EUR Aaa 37.23 43.39 0.00%
US02079K1079 ALPHABET ODSH ALPHABET COM us uSD Aa1 1,324,717.56 1,324,717.56 0.79%
US02079K1079 ALPHABET ODSH ALPHABET COM us uSD Aa1 2,148,905.98 2,148,905.98 1.28%
US02079K3059 ALPHABET ODSH ALPHABET COM us uSD Aa1 102,149.36 102,149.36 0.06%
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us uSD Aa1 1,426,763.16 1,426,763.16 0.85%
US0378331005 APPLE ODSH APPLE COM us uSD Aa1 578,479.59 578,479.59 0.35%
US0527691069 AUTODESK ODSH AUTODESK COM us uSD Aa1 2,150,010.33 2,150,010.33 1.28%
US0846707026 BERKSHIRE ODSH BERKSHIRE COM us uSD Aa1 1,222,862.11 1,222,862.11 0.73%
US2166485019 COOPER ODSH COOPER COM us uSD Aa1 119,721.83 119,721.83 0.07%
US2546871060 WALT DISNEY ODSH WALT DISNEY COM us uSD Aa1 150.21 150.21 0.00%
US5949181045 MICROSOFT ODSH MICROSOFT COM us uSD Aa1 46,530.43 46,530.43 0.03%
US5949181045 MICROSOFT ODSH MICROSOFT COM us uSD Aa1 2,146,535.64 2,146,535.64 1.28%
US61174X1090 MONSTER BEVERAGE ODSH MONSTER BEVERAGE COM us uSD Aa1 93.59 93.59 0.00%
US67066G1040 NVIDIA ODSH NVIDIA COM us uSD Aa1 2,146,461.26 2,146,461.26 1.28%
US70450Y1038 PAYPAL HLDG ODSH PAYPAL HLDG COM us uSD Aa1 92.84 92.84 0.00%
US87612G1013 TARGA RES ODSH TARGA RES COM us uSD Aa1 605,478.30 605,478.30 0.36%
US912810PT97 UST 4.750 02/15/37 US TREASURY GOV us uSD Aa1 82,608.72 82,608.72 0.05%
US912810QB70 UST 4.250 05/15/39 US TREASURY GOV us uSD Aa1 203.59 203.59 0.00%
US912810QE10 UST 4.625 02/15/40 US TREASURY GOV us uSD Aa1 390,117.13 390,117.13 0.23%
US912810QT88 UST 3.125 11/15/41 US TREASURY GOV us uSD Aa1 516.69 516.69 0.00%
US912810RA88 UST 0.625 02/15/43 US TREASURY GOV us uSD Aa1 790,721.97 790,721.97 0.47%
US912810SE91 UST 3.375 11/15/48 US TREASURY GOV us uSD Aa1 199,286.90 199,286.90 0.12%
US912810SF66 UST 3.000 02/15/49 US TREASURY GOV us uSD Aa1 795,330.06 795,330.06 0.47%
US912810SN90 UST 1.250 05/15/50 US TREASURY GOV us uSD Aa1 2,400.12 2,400.12 0.00%
US912810SX72 UST 2.375 05/15/51 US TREASURY GOV us uSD Aa1 67.20 67.20 0.00%
US912810SZz21 UST 2.000 08/15/51 US TREASURY GOV us uSD Aa1 739,690.49 739,690.49 0.44%
US912810SZz21 UST 2.000 08/15/51 US TREASURY GOV us uSD Aa1 60.55 60.55 0.00%
US912810TE82 UST 0.125 02/15/52 US TREASURY GOV us uSD Aa1 1,584,764.84 1,584,764.84 0.95%
US912810TF57 UST 2.375 02/15/42 US TREASURY GOV us uSD Aa1 1,146,050.05 1,146,050.05 0.68%
US912810TJ79 UST 3.000 08/15/52 US TREASURY GOV us uSD Aa1 492,436.06 492,436.06 0.29%
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US912810TJ79 UST 3.000 08/15/52 US TREASURY GOV us usD Aal 795,395.63 795,395.63 0.47%
US912810TL26 UST 4.000 11/15/52 US TREASURY GOV us usD Aal 794,193.89 794,193.89 0.47%
US912810TN81 UST 3.625 02/15/53 US TREASURY GOV us usD Aal 503,504.20 503,504.20 0.30%
US912810TS78 UST 3.875 05/15/43 US TREASURY GOV us usD Aal 457,258.63 457,258.63 0.27%
US912810TU25 UST 4.375 08/15/43 US TREASURY GOV us usD Aal 693.47 693.47 0.00%
US912810TW80 UST 4.750 11/15/43 US TREASURY GOV us usD Aal 778,865.08 778,865.08 0.46%
US912810UE63 UST 4.500 11/15/54 US TREASURY GOV us usD Aal 2,211,427.97 2,211,427.97 1.32%
US912810UJ50 UST 4.750 02/15/45 US TREASURY GOV us usD Aal 3,097,977.03 3,097,977.03 1.85%
US912810UL07 UST 5.000 05/15/45 US TREASURY GOV us uUsD Aal 795,341.16 795,341.16 0.47%
US9128284N73 UST 2.875 05/15/28 US TREASURY GOV us uUsD Aal 1,666,772.81 1,666,772.81 0.99%
US9128286T26 UST 2.375 05/15/29 US TREASURY GOV us uUsD Aal 953,419.60 953,419.60 0.57%
US912828Vv988 UST 2.250 02/15/27 US TREASURY GOV us uUsD Aal 987.77 987.77 0.00%
US912828YU85 UST 1.625 11/30/26 US TREASURY GOV us uUsD Aal 1,032,698.22 1,032,698.22 0.62%
US91282872948 UST 1.500 02/15/30 US TREASURY GOV us uUsD Aal 519,828.28 519,828.28 0.31%
US91282CAH43 UST 0.500 08/31/27 US TREASURY GOV us uUsD Aal 1,666,798.76 1,666,798.76 0.99%
US91282CCR0O7 UST 1.000 07/31/28 US TREASURY GOV us uUsD Aal 168,655.35 168,655.35 0.10%
US91282CCY57 UST 1.250 09/30/28 US TREASURY GOV us uUsD Aal 18,681.83 18,681.83 0.01%
US91282CDP32 UST 1.375 12/31/28 US TREASURY GOV us uUsD Aal 658.86 658.86 0.00%
US91282CEC10 UST 1.875 02/28/27 US TREASURY GOV us uUsD Aal 1,176.52 1,176.52 0.00%
US91282CEE75 UST 2.375 03/31/29 US TREASURY GOV us uUsD Aal 1,130,776.54 1,130,776.54 0.67%
US91282CEN74 UST 2.750 04/30/27 US TREASURY GOV us uUsD Aal 1,666,760.04 1,666,760.04 0.99%
US91282CFU09 UST 4.125 10/31/27 US TREASURY GOV us uUsD Aal 1,666,720.93 1,666,720.93 0.99%
US91282CFV81 UST 4.125 11/15/32 US TREASURY GOV us uUsD Aal 192,570.55 192,570.55 0.11%
US91282CFZ95 UST 3.875 11/30/27 US TREASURY GOV us uUsD Aal 88,015.33 88,015.33 0.05%
US91282CGJ45 UST 3.500 01/31/30 US TREASURY GOV us uUsD Aal 902,669.47 902,669.47 0.54%
US91282CGM73 UST 3.500 02/15/33 US TREASURY GOV us uUsD Aal 1,124,152.17 1,124,152.17 0.67%
US91282CGP05 UST 4.000 02/29/28 US TREASURY GOV us uUsD Aal 407,964.27 407,964.27 0.24%
US91282CHF 14 UST 3.750 05/31/30 US TREASURY GOV us uUsD Aal 919.73 919.73 0.00%
US91282CJH51 UST 2.375 10/15/28 US TREASURY GOV us usD Aal 421,100.67 421,100.67 0.25%
US91282CJK80 UST 4.625 11/15/26 US TREASURY GOV us usD Aal 2,784.21 2,784.21 0.00%
US91282CJQ50 UST 3.750 12/31/30 US TREASURY GOV us usD Aal 101,840.95 101,840.95 0.06%
US91282CJR34 UST 3.750 12/31/28 US TREASURY GOV us usD Aal 1,555,471.81 1,555,471.81 0.93%
US91282CJz59 UST 4.000 02/15/34 US TREASURY GOV us usD Aal 612,787.35 612,787.35 0.37%
US91282CKQ32 UST 4.375 05/15/34 US TREASURY GOV us usD Aal 3,097,937.49 3,097,937.49 1.85%
US91282CKX82 UST 4.250 06/30/29 US TREASURY GOV us uUsD Aal 274,353.16 274,353.16 0.16%
US91282CKX82 UST 4.250 06/30/29 US TREASURY GOV us uUsD Aal 1,947,999.67 1,947,999.67 1.16%
US91282CLD10 UST 4.125 07/31/31 US TREASURY GOV us uUsD Aal 1,666,743.25 1,666,743.25 0.99%
US91282CLF67 UST 3.875 08/15/34 US TREASURY GOV us uUsD Aal 100.30 100.30 0.00%
US91282CLK52 UST 3.625 08/31/29 US TREASURY GOV us uUsD Aal 303,671.80 303,671.80 0.18%
US91282CLU35 UST 4.125 10/31/31 US TREASURY GOV us uUsD Aal 1,324,848.76 1,324,848.76 0.79%
US91282CLU35 UST 4.125 10/31/31 US TREASURY GOV us uUsD Aal 4,799.20 4,799.20 0.00%
US91282CLV18 UST 1.625 10/15/29 US TREASURY GOV us uUsD Aal 125,905.30 125,905.30 0.08%
US91282CLW90 UST 4.250 11/15/34 US TREASURY GOV us uUsD Aal 836,771.21 836,771.21 0.50%
US91282CMA61 UST 4.125 11/30/29 US TREASURY GOV us uUsD Aal 128,792.63 128,792.63 0.08%
US91282CMB45 UST 4.000 12/15/27 US TREASURY GOV us uUsD Aal 14,971.37 14,971.37 0.01%
US91282CMU26 UST 4.000 03/31/30 US TREASURY GOV us uUsD Aal 36,842.04 36,842.04 0.02%
US91282CNE74 UST 3.875 05/31/27 US TREASURY GOV us uUsD Aal 1,049,187.33 1,049,187.33 0.63%
US91282CNJ61 UST 4.000 06/30/32 US TREASURY GOV us uUsD Aal 389,679.67 389,679.67 0.23%
US91282CNR87 UST 4.000 07/31/32 US TREASURY GOV us uUsD Aal 1,380,997.65 1,380,997.65 0.82%
US9694571004 WILLIAMS ODSH WILLIAMS COM us uUsD Aal 2,149,888.13 2,149,888.13 1.28%
Unknown Company Description UNK GBP 1.00 1.34 0.00%
Total: 167,640,928.01 100.00%
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Counterparts

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

No. | Major Name

Market Value

1 | JP MORGAN SECS PLC (PARENT)

39,079,090.77

Top 5 borrowers in last Month

No. | Counterparty

Market Value

1 | JP MORGAN SECS PLC (PARENT)

35,217,647.56

MERRILL LYNCH INTERNATIONAL (PARENT)

15,425,519.63

DEUTSCHE BANK AG (PARENT)

13,953,902.60

GOLDMAN SACHS INTERNATIONAL (PARENT)

13,470,937.33

o~ w DN

NOMURA INTERNATIONAL PLC (PARENT)

13,367,433.58
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