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HBCE - HSBC Gbl Inv Fd - Gbl Hgh Yield Bd (Parent)

Report as at 29/05/2025

Summary of policy

% limit on maximum percentage of book on loan

25%

Revenue Split

75/25*

Name of the Fund

HBCE - HSBC Gbl Inv Fd - Gbl Hgh Yield Bd (Parent)

Replication Mode

Physical replication

ISIN Code

LU0780251400

Total net assets (AuM)

1,069,324,799

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 29/05/2025

Currently on loan in USD (base currency)

182,015,279.07

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

17.02%

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

233,928,700.37

Collateral value (cash and securities) in % of loan 129%
Securities lending statistics

12-mombaavarggeroiodoan Sh §ag(basaawyepncy) #ERROR
12-monbhaaverggeindoan ag=oVdtef tivedfaos AuM #ERROR
12-mombnmgixiont endode anus i SD N/A
12 senthnmgixinyenadodeas ascavief thelfaadd AuM N/A
GressHeduidioththe fdnd eae thet s inbahmonthddseWSPd(hastisuyrency) N/A
GressRelnindioththfundovae thet lsiibamonibsdntfe aftbadimmd AuM N/A

Collateral data - as at 29/05/2025

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 133,501.95 151,604.83 0.06%
ATO000A2Y8G4 ATGV 1.850 05/23/49 AUSTRIA GOV AT EUR Aa1 744.46 845.41 0.00%
ATOO00A33SH3 ATGV 2.900 05/23/29 AUSTRIA GOV AT EUR Aa1 2,056.29 2,335.13 0.00%
ATOO00A39UWS ATGV 2.900 02/20/34 AUSTRIA GOV AT EUR Aa1 16,742.87 19,013.20 0.01%
BE0000304130 BEGV 5.000 03/28/35 BELGIUM GOV BE EUR Aa3 4,305.61 4,889.45 0.00%
BE0000326356 BEGV 4.000 03/28/32 BELGIUM GOV BE EUR Aa3 35,222.75 39,998.96 0.02%
BE0000340498 BEGV 2.150 06/22/66 BELGIUM GOV BE EUR Aa3 911,952.86 1,035,613.73 0.44%
BE0000350596 BEGV 0.400 06/22/40 BELGIUM GOV BE EUR Aa3 3.89 4.42 0.00%
BE0000354630 BEGV 0.350 06/22/32 BELGIUM GOV BE EUR Aa3 648.47 736.40 0.00%
BE0000357666 BEGV 3.000 06/22/33 BELGIUM GOV BE EUR Aa3 975.69 1,108.00 0.00%
BE0000358672 BEGV 3.300 06/22/54 BELGIUM GOV BE EUR Aa3 69,867.83 79,341.91 0.03%
BE0000359688 BEGV 3.450 06/22/43 BELGIUM GOV BE EUR Aa3 234,280.02 266,048.40 0.11%
BE0000364738 BEGV 3.450 06/22/42 BELGIUM GOV BE EUR Aa3 58.66 66.61 0.00%
BE0000365743 BEGV 2.600 10/22/30 BELGIUM GOV BE EUR Aa3 1,265.27 1,436.84 0.00%
CA135087G997 CAGV 0.500 12/01/50 CANADA GOV CA CAD Aaa 409,036.42 297,870.05 0.13%
CA135087P998 CAGV 2.750 12/01/55 CANADA GOV CA CAD Aaa 4,266.25 3,106.78 0.00%
CA135087R481 CAGV 3.000 06/01/34 CANADA GOV CA CAD Aaa 992.12 722.48 0.00%
CA135087R978 CAGV 4.000 08/01/26 CANADA GOV CA CAD Aaa 146,825.29 106,921.67 0.05%
CA135087S620 CAGV 3.250 06/01/35 CANADA GOV CA CAD Aaa 114,561.99 83,426.77 0.04%
CA135087T388 CAGV 2.750 09/01/30 CANADA GOV CA CAD Aaa 992.10 722.47 0.00%
CA135087XQ21 CAGV 3.000 12/01/36 CANADA GOV CA CAD Aaa 135,892.80 98,960.37 0.04%
CA683234SL32 ONTAR 5.850 03/08/33 MTN ONTARIO BND CA CAD Aaa 1,152.45 839.24 0.00%
CA6832342P62 ONTAR 4.600 06/02/39 MTN ONTARIO BND CA CAD Aaa 1,055.40 768.57 0.00%
CA68333ZBM82 ONTAR 2.950 09/08/30 ONTARIO BND CA CAD Aaa 1,892,013.90 1,377,809.54 0.59%
DE0001102614 DEGV 1.800 08/15/53 GERMANY GOV DE EUR Aaa 175.48 199.28 0.00%
DE0001108660 DEGV PO STR 07/04/44 GERMANY GOV DE EUR Aaa 1,265,208.31 1,436,770.63 0.61%
DE0001135226 DEGV 4.750 07/04/34 GERMANY GOV DE EUR Aaa 1,211,016.34 1,375,230.23 0.59%
DE0001141844 DEGV 10/09/26 GERMANY GOV DE EUR Aaa 29.35 SSR8Y 0.00%
DEOOOA30VHW7 NIEDE 1.500 10/17/29 NIEDERSACHSEN BND DE EUR Aaa 6,809.00 7,732.30 0.00%
DE000BU22064 DEGV 2.700 09/17/26 GERMANY GOV DE EUR Aaa 15,501.06 17,603.01 0.01%
DE000BU22072 DEGV 2.000 12/10/26 GERMANY GOV DE EUR Aaa 1,109.63 1,260.09 0.00%
DE000BU2D012 DEGV 2.900 08/15/56 GERMANY GOV DE EUR Aaa 1,758,293.63 1,996,718.35 0.85%
DEOOOBU2F009 DEGV 2.600 05/15/41 GERMANY GOV DE EUR Aaa 68,449.13 77,730.84 0.03%
DE000BU2Z007 DEGV 2.300 02/15/33 GERMANY GOV DE EUR Aaa 2,648,430.67 3,007,558.03 1.29%
DE000BU2Z031 DEGV 2.600 08/15/34 GERMANY GOV DE EUR Aaa 489.26 555.61 0.00%
DEOOONWB2N02 NRW BANK 0.36% GTD SNR 15/10/35 NRW BANK 0.36% GTD SNR 15/10/35 MIS DE EUR Aaa 2,664,479.75 3,025,783.36 1.29%
DEOOONWB2P42 NRW BANK 0.75% GTD SNR 26/05/36 NRW BANK 0.75% GTD SNR 26/05/36 MIS DE EUR Aaa 2,649,142.00 3,008,365.81 1.29%
DEOOONWB2Q17 NRW BANK 0.71% GTD 22/10/2036 NRW BANK 0.71% GTD 22/10/2036 MIS DE EUR Aaa 2,617,448.52 2,972,374.70 1.27%
DK0009923138 DKGV 1.750 11/15/25 DENMARK GOV DK DKK Aaa 1,805.58 275.19 0.00%
DK0009924615 DKGV 2.250 11/15/33 DENMARK GOV DK DKK Aaa 148.11 22.57 0.00%
DK0009924888 DKGV 2.250 11/15/26 DENMARK GOV DK DKK Aaa 625.33 95.31 0.00%
DK0009924961 DKGV 2.250 11/15/35 DENMARK GOV DK DKK Aaa 9,032,384.89 1,376,655.71 0.59%
EUO00A285VM2 EUUNI 07/04/35 MTN EU BND BE EUR Aa3 220,803.06 250,743.97 0.11%
EUOO0A3K4DT4 EUUNI 2.500 10/04/52 MTN EU BND BE EUR Aa3 84,299.95 95,731.03 0.04%
EUOOOA3K4EUO EUUNI 3.250 02/04/50 MTN EU BND BE EUR Aa3 306,056.46 347,557.74 0.15%
EUOOOA3L1CN4 EUUNI 2.875 10/05/29 MTN EU BND BE EUR Aa3 1,443.48 1,639.22 0.00%
EUOOO0A4D6KNS EIB 2.375 05/15/30 MTN EIB GOV SuU EUR 491,541.34 558,194.37 0.24%
F14000546528 FIGV 2.750 04/15/38 FINLAND GOV Fl EUR Aa1 32,546.09 36,959.34 0.02%
F14000566294 FIGV 2.950 04/15/55 FINLAND GOV Fl EUR Aa1 1,317,746.43 1,496,432.92 0.64%
FR0000125486 VINCI ODSH VINCI COM FR EUR Aa3 1,680,771.12 1,908,683.78 0.82%
FRO0000571150 FRGV 6.000 10/25/25 FRANCE GOV FR EUR Aa3 2,320,007.80 2,634,600.99 1.13%
FR0011317783 FRGV 2.750 10/25/27 FRANCE GOV FR EUR Aa3 545,345.42 619,294.29 0.26%
FR0011461037 FRGV 3.250 05/25/45 FRANCE GOV FR EUR Aa3 54,158.07 61,501.91 0.03%
FR0013250560 FRGV 1.000 05/25/27 FRANCE GOV FR EUR Aa3 344.23 390.91 0.00%
FR0013286192 FRGV 0.750 05/25/28 FRANCE GOV FR EUR Aa3 13,835.96 15,712.12 0.01%
FR0013327491 FRGV 0.100 07/25/36 FRANCE GOV FR EUR Aa3 25,579.58 29,048.18 0.01%
FR0013524014 FRGV 0.100 03/01/36 FRANCE GOV FR EUR Aa3 48,979.80 55,621.46 0.02%
FR0014003513 FRGV 02/25/27 FRANCE GOV FR EUR Aa3 391,040.46 444,065.57 0.19%
FR0014007L00 FRGV 05/25/32 FRANCE GOV FR EUR Aa3 6.60 7.49 0.00%




Collateral data - as at 29/05/2025

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

FR001400BKZ3 FRGV 2.000 11/25/32 FRANCE GOV FR EUR Aa3 0.95 1.08 0.00%
FR001400WYO4 FRGV 3.600 05/25/42 FRANCE GOV FR EUR Aa3 113.26 128.61 0.00%
GB0032452392 UKT 4 1/4 03/07/36 UK TREASURY GIL GB GBP Aa3 990.90 1,342.64 0.00%
GBOOBOONY 175 UKT 4 3/4 12/07/38 UK TREASURY GIL GB GBP Aa3 286,324.30 387,960.72 0.17%
GBOOBOCNHZ09 UKTI 1 1/4 11/22/55 UK TREASURY GIL GB GBP Aa3 2,219,646.93 3,007,554.11 1.29%
GB00B128DH60 UKTI 1 1/4 11/22/27 UK TREASURY GIL GB GBP Aa3 2.09 2.83 0.00%
GB00OB1L6W962 UKTI 1 1/8 11/22/37 UK TREASURY GIL GB GBP Aa3 970,909.83 1,315,553.30 0.56%
GB00B3KJDS62 UKT 4 1/4 09/07/39 UK TREASURY GIL GB GBP Aa3 250,810.03 339,839.97 0.15%
GB00B3MYD345 UKTI 0 5/8 11/22/42 UK TREASURY GIL GB GBP Aa3 1,538.83 2,085.07 0.00%
GBOOB4PTCY75 UKTI 0 3/8 03/22/62 UK TREASURY GIL GB GBP Aa3 2,219,647.16 3,007,554.42 1.29%
GB00B52WS153 UKT 4 1/2 09/07/34 UK TREASURY GIL GB GBP Aa3 1.00 1.35 0.00%
GB00B52WS153 UKT 4 1/2 09/07/34 UK TREASURY GIL GB GBP Aa3 250,927.37 339,998.96 0.15%
GB00B6460505 UKT 4 1/4 12/07/40 UK TREASURY GIL GB GBP Aa3 250,958.73 340,041.45 0.15%
GBOOB6RNH572 UKT 3 3/4 07/22/52 UK TREASURY GIL GB GBP Aa3 11,493.15 15,572.87 0.01%
GBOOB6RNH572 UKT 3 3/4 07/22/52 UK TREASURY GIL GB GBP Aa3 4,784.31 6,482.59 0.00%
GB00OBDOXH204 UKT 1T 07/22/57 UK TREASURY GIL GB GBP Aa3 344,547.49 466,851.37 0.20%
GBOOBDRHNPO05 UKT 1Q 07/22/27 UK TREASURY GIL GB GBP Aa3 174.93 237.02 0.00%
GBOOBFMCNG652 UKT 158 10/22/71 UK Treasury GIL GB GBP Aa3 2,219,647.36 3,007,554.70 1.29%
GBOOBGDYHF49 GBGV 0.125 08/10/41 UNITED KINGDOM GIL GB GBP Aa3 344,116.71 466,267.68 0.20%
GBOOBJQWYH73 UKT 1 1/4 10/22/41 UNITED KINGDOM GIL GB GBP Aa3 248,060.69 336,114.69 0.14%
GBO00OBL6C7720 UKT 4 1/8 01/29/27 UK Treasury GIL GB GBP Aa3 251,985.11 341,432.16 0.15%
GB0OBLH38158 UKT 1 1/4 07/31/51 UK Treasury GIL GB GBP Aa3 80,821.29 109,510.39 0.05%
GB0OBLH38265 UKTI 0 1/8 03/22/39 UK Treasury GIL GB GBP Aa3 344,785.14 467,173.38 0.20%
GB00BM822V59 UKT 1 1/2 07/31/53 UK Treasury GIL GB GBP Aa3 1,200.28 1,626.34 0.00%
GB00BM822W66 UKTI 0 1/8 03/22/73 UK Treasury GIL GB GBP Aa3 1.28 1.73 0.00%
GBOOBMBL1F74 UKT 0 58 10/22/50 UK TREASURY GIL GB GBP Aa3 62,189.37 84,264.71 0.04%
GBOOBMFOLF76 GBGV 4.000 10/22/63 UNITED KINGDOM GIL GB GBP Aa3 2,450,332.44 3,320,125.97 1.42%
GBOOBMF9LG83 UKT 4 1/2 06/07/28 UK Treasury GIL GB GBP Aa3 23,092.42 31,289.53 0.01%
GBOOBMF9LG83 UKT 4 1/2 06/07/28 UK Treasury GIL GB GBP Aa3 2,661.70 3,606.52 0.00%
GBOOBMF9LH90 UKTI 0.5/8 03/22/45 UK Treasury GIL GB GBP Aa3 344,895.82 467,323.35 0.20%
GBOOBMF9LJ15 UKTI 0 3/4 11/22/33 UK Treasury GIL GB GBP Aa3 58.79 79.66 0.00%
GB00OBPCJD880 UKT 3 1/2 10/22/25 UK Treasury GIL GB GBP Aa3 111,866.68 151,575.95 0.06%
GB0O0OBPCJD997 UKT 3 3/4 10/22/53 UK Treasury GIL GB GBP Aa3 62.08 84.12 0.00%
GBOOBPJJKN53 UKT 45/8 01/31/34 UK Treasury GIL GB GBP Aa3 111,887.99 151,604.83 0.06%
GBOOBPJJKP77 UKT 43/4 10/22/43 UK Treasury GIL GB GBP Aa3 80,156.82 108,610.05 0.05%
GBOOBPSNB460 UKT 3 34 03/07/27 UK treasury GIL GB GBP Aa3 1,408,679.29 1,908,717.61 0.82%
GB00BQC4R999 UKT 3 3/4 01/29/38 UK Treasury GIL GB GBP Aa3 345,080.14 467,573.10 0.20%
GB00BQC82C90 UKT 4 1/4 07/31/34 UK Treasury GIL GB GBP Aa3 133.79 181.28 0.00%
GB00BQC82D08 UKT 4 3/8 01/31/2040 UK TREASURY GIL GB GBP Aa3 1,408,780.84 1,908,855.21 0.82%
GBO0BT7J0027 UKT 4 A", 03/07/35 Corp UK TREASURY GIL GB GBP Aa3 719,599.05 975,034.84 0.42%
GB00OBT7J0134 UKTI 1 7/8 09/22/49 Corp UK TREASURY GIL GB GBP Aa3 52.91 71.69 0.00%
GB0OOBYMWG366 UKTI 0 1/8 03/22/46 UK TREASURY GIL GB GBP Aa3 344,396.29 466,646.50 0.20%
GBOOBZ1NTB69 UKTI 0 1/8 08/10/28 UK TREASURY GIL GB GBP Aa3 1,174,633.79 1,591,593.08 0.68%
HK0388045442 HKEX ODSH HKEX COM HK HKD Aa3 16,416.39 2,106.57 0.00%
JP1024621Q70 JPGV 0.400 07/01/26 JAPAN GOV JP JPY A1 4,240,531,833.16 29,444,398.61 12.59%
JP1024711R47 JPGV 0.900 04/01/27 JAPAN GOV JP JPY A1 489,969,016.82 3,402,130.58 1.45%
JP1051781R45 JPGV 1.000 03/20/30 JAPAN GOV JP JPY A1 454,920,206.69 3,158,766.97 1.35%
JP1051781R45 JPGV 1.000 03/20/30 JAPAN GOV JP JPY A1 74,735,606.07 518,931.37 0.22%
JP1103771R12 JPGV 1.200 12/20/34 JAPAN GOV JP JPY A1 74,299,190.18 515,901.08 0.22%
JP1120231J51 JPGV 0.100 03/10/28 JAPAN GOV JP JPY A1 189,631,096.71 1,316,715.41 0.56%
JP1120241K56 JPGV 0.100 03/10/29 JAPAN GOV JP JPY A1 32,676,439.51 226,890.91 0.10%
JP1120241K56 JPGV 0.100 03/10/29 JAPAN GOV JP JPY A1 189,608,099.41 1,316,555.72 0.56%
JP1120261M59 JPGV 0.005 03/10/31 JAPAN GOV JP JPY A1 32,667,496.22 226,828.81 0.10%
JP1120271N56 JPGV 0.005 03/10/32 JAPAN GOV JP JPY A1 74,688,606.51 518,605.02 0.22%
JP1201511EC7 JPGV 1.200 12/20/34 JAPAN GOV JP JPY A1 98,034.63 680.71 0.00%
JP1201531F68 JPGV 1.300 06/20/35 JAPAN GOV JP JPY A1 13,961,854.60 96,945.01 0.04%
JP1201591GC4 JPGV 0.600 12/20/36 JAPAN GOV JP JPY A1 487,426,805.75 3,384,478.58 1.45%
JP1201701KA5 JPGV 0.300 09/20/39 JAPAN GOV JP JPY A1 74,496,564.94 517,271.57 0.22%
JP1201751M13 JPGV 0.500 12/20/40 JAPAN GOV JP JPY A1 1,998,932.40 13,879.71 0.01%
JP1201851P76 JPGV 1.100 06/20/43 JAPAN GOV JP JPY A1 88,210,919.07 612,498.05 0.26%
JP1201881Q46 JPGV 1.600 03/20/44 JAPAN GOV JP JPY A1 32,490,960.51 225,603.02 0.10%
JP1201891Q77 JPGV 1.900 06/20/44 JAPAN GOV JP JPY A1 13,902,307.51 96,531.54 0.04%
JP1201891Q77 JPGV 1.900 06/20/44 JAPAN GOV JP JPY A1 189,320,673.21 1,314,559.96 0.56%
JP1201911R15 JPGV 2.000 12/20/44 JAPAN GOV JP JPY A1 486,194,490.22 3,375,921.92 1.44%
JP1300141445 JPGV 2.400 03/20/34 JAPAN GOV JP JPY A1 8,597,517.21 59,697.40 0.03%
JP1300371C98 JPGV 1.900 09/20/42 JAPAN GOV JP JPY A1 3,553,446.19 24,673.58 0.01%
JP1300641KA3 JPGV 0.400 09/20/49 JAPAN GOV JP JPY A1 127,822,535.21 887,543.79 0.38%
JP1300841QA6 JPGV 2.100 09/20/54 JAPAN GOV JP JPY A1 10,151,704,289.48 70,488,995.11 30.13%
JP1400071E55 JPGV 1.700 03/20/54 JAPAN GOV JP JPY A1 74,036,363.38 514,076.13 0.22%
JP1400171Q50 JPGV 2.200 03/20/64 JAPAN GOV JP JPY A1 484,463,879.78 3,363,905.32 1.44%
JP1470011Q24 JPGV 0.300 12/20/28 JAPAN GOV JP JPY A1 13,969,107.97 96,995.38 0.04%
JP1480011Q23 JPGV 0.700 12/20/33 JAPAN GOV JP JPY A1 13,960,113.95 96,932.93 0.04%
JP1742381Q69 JPGV 06/20/25 JAPAN GOV JP JPY A1 32,742,467.21 227,349.37 0.10%
JP1742701QB6 JPGV 11/20/25 JAPAN GOV JP JPY A1 32,737,908.74 227,317.72 0.10%
JP1742981R47 JPGV 10/10/25 JAPAN GOV JP JPY A1 32,753,750.23 227,427.72 0.10%
JP1743031R52 JPGV 08/04/25 JAPAN GOV JP JPY A1 189,447,571.06 1,315,441.09 0.56%
JP1743071R53 JPGV 05/20/26 JAPAN GOV JP JPY A1 32,724,641.14 227,225.60 0.10%
NO0010821598 NOGV 2.000 04/26/28 NORWAY GOV NO NOK Aaa 175,198.25 17,326.92 0.01%
NO0012440397 NOGV 2.125 05/18/32 NORWAY GOV NO NOK Aaa 1,364,119.10 134,909.91 0.06%
NOO0013238246 NOGYV 3.625 05/31/39 NORWAY GOV NO NOK Aaa 7,875,964.89 778,924.42 0.33%
NOO0013475558 NOGYV 3.750 06/12/35 NORWAY GOV NO NOK Aaa 13,852,184.81 1,369,966.12 0.59%
US00287Y1091 ABBVIE ODSH ABBVIE COM us uSD Aa1 3,930,105.29 3,930,105.29 1.68%
US00724F1012 ADOBE ODSH ADOBE COM us uSD Aa1 3,930,021.96 3,930,021.96 1.68%
UsS01609wW1027 ALIBABA DPRC ALIBABA GDR us uSD Aa1 180,412.93 180,412.93 0.08%
US0378331005 APPLE ODSH APPLE COM us uSD Aa1 3,927,887.34 3,927,887.34 1.68%
US045167GJ64 ADB 4.375 01/14/28 MTN ADB BND PH uSD 3,028,007.70 3,028,007.70 1.29%
US45828RAA32 IADB 4.688 10/05/28 FRN MTN IDB BND us uSD Aa1 1,009.05 1,009.05 0.00%
US500769KE36 KFW 4.375 03/01/27 KFW GOV DE uSD Aaa 21,460.69 21,460.69 0.01%
US500769KK95 KFW 3.750 07/15/30 KFW GOV DE uSD Aaa 110,057.09 110,057.09 0.05%




Collateral data - as at 29/05/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
US58933Y1055 MERCK & CO ODSH MERCK & CO COM us usD Aal 1,304,549.56 1,304,549.56 0.56%
US5949181045 MICROSOFT ODSH MICROSOFT COM us usD Aal 1,908,448.22 1,908,448.22 0.82%
US5949181045 MICROSOFT ODSH MICROSOFT COM us usD Aal 3,928,954.40 3,928,954.40 1.68%
US64110L1061 NETFLIX ODSH NETFLIX COM us usD Aal 3,930,116.42 3,930,116.42 1.68%
US67066G 1040 NVIDIA ODSH NVIDIA COM us usD Aal 1,908,665.00 1,908,665.00 0.82%
US67066G 1040 NVIDIA ODSH NVIDIA COM us usD Aal 3,927,994.87 3,927,994.87 1.68%
US69331C1080 PG&E US ODSH PG&E US COM us usD Aal 12,892.13 12,892.13 0.01%
US79466L.3024 SALESFORCE ODSH SALESFORCE COM us usD Aal 3,930,120.81 3,930,120.81 1.68%
US912810TF57 UST 2.375 02/15/42 US TREASURY GOV us uUsD Aal 501.20 501.20 0.00%
UsS912810TQ13 UST 3.875 02/15/43 US TREASURY GOV us uUsD Aal 1,316,608.91 1,316,608.91 0.56%
US912810TU25 UST 4.375 08/15/43 US TREASURY GOV us uUsD Aal 94.32 94.32 0.00%
US912810TZ212 UST 4.500 02/15/44 US TREASURY GOV us uUsD Aal 746,155.19 746,155.19 0.32%
US9128283R96 UST 0.500 01/15/28 US TREASURY GOV us uUsD Aal 160,812.83 160,812.83 0.07%
US9128285M81 UST 3.125 11/15/28 US TREASURY GOV us uUsD Aal 195.85 195.85 0.00%
US912828Vv988 UST 2.250 02/15/27 US TREASURY GOV us uUsD Aal 976.63 976.63 0.00%
US912828Y388 UST 0.750 07/15/28 US TREASURY GOV us uUsD Aal 151,520.25 151,520.25 0.06%
US91282CAD39 UST 0.375 07/31/27 US TREASURY GOV us uUsD Aal 9,633.92 9,633.92 0.00%
US91282CAV37 UST 0.875 11/15/30 US TREASURY GOV us uUsD Aal 213,399.88 213,399.88 0.09%
US91282CBB63 UST 0.625 12/31/27 US TREASURY GOV us uUsD Aal 11,324.06 11,324.06 0.00%
US91282CCH25 UST 1.250 06/30/28 US TREASURY GOV us uUsD Aal 151,536.30 151,536.30 0.06%
US91282CCz23 UST 0.875 09/30/26 US TREASURY GOV us uUsD Aal 111,097.76 111,097.76 0.05%
US91282CDC29 UST 0.125 10/15/26 US TREASURY GOV us uUsD Aal 1,341,962.50 1,341,962.50 0.57%
US91282CDJ71 UST 1.375 11/15/31 US TREASURY GOV us uUsD Aal 213,333.09 213,333.09 0.09%
US91282CDL28 UST 1.500 11/30/28 US TREASURY GOV us uUsD Aal 108,130.46 108,130.46 0.05%
US91282CDY49 UST 1.875 02/15/32 US TREASURY GOV us uUsD Aal 78,590.30 78,590.30 0.03%
US91282CEC10 UST 1.875 02/28/27 US TREASURY GOV us uUsD Aal 39,983.53 39,983.53 0.02%
US91282CET45 UST 2.625 05/31/27 US TREASURY GOV us uUsD Aal 213,312.81 213,312.81 0.09%
US91282CFF32 UST 2.750 08/15/32 US TREASURY GOV us uUsD Aal 38,537.98 38,537.98 0.02%
US91282CGM73 UST 3.500 02/15/33 US TREASURY GOV us usD Aal 405,866.09 405,866.09 0.17%
US91282CGR60 UST 4.625 03/15/26 US TREASURY GOV us usD Aal 203.67 203.67 0.00%
US91282CJG78 UST 4.875 10/31/30 US TREASURY GOV us usD Aal 78,409.41 78,409.41 0.03%
US91282CJR34 UST 3.750 12/31/28 US TREASURY GOV us usD Aal 404.89 404.89 0.00%
US91282CLU35 UST 4.125 10/31/31 US TREASURY GOV us usD Aal 313,575.95 313,575.95 0.13%
US91324P1021 UNITEDHEALTH ODSH UNITEDHEALTH COM us usD Aal 1,908,470.71 1,908,470.71 0.82%
XS1850111789 EIB 0.375 07/16/25 EIB GOV SuU EUR 40,129.91 45,571.53 0.02%
XS1980857319 EIB 1.000 11/14/42 MTN EIB GOV SuU EUR 702.02 797.21 0.00%
XS2749537481 IDA 3.200 01/18/44 MTN INTERNATIONAL DE BND us EUR Aal 5,843.97 6,636.41 0.00%
XS2910613970 KOMBK 3.625 09/04/29 MTN KBN BND NO uUsD Aaa 198,564.44 198,564.44 0.08%
XS3057368725 L-BANK BW FOERDBK 1.375% GTD SNR 12/10/28 L-BANK BW FOERDBK 1.375% ( MIS us uUsD Aal 1,933,539.13 1,933,539.13 0.83%
Unknown Company Description UNK EUR 1,558,533.24 1,769,870.44 0.76%
Unknown Company Description UNK GBP 1.00 1.35 0.00%
Total: 233,928,700.37 100.00%
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Counterparts

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

No. | Major Name

Market Value

1 | NOMURA INTERNATIONAL PLC (PAREN

68,535,845.92

Top 5 borrowers in last Month

No. | Counterparty

Market Value

1 | NOMURA INTERNATIONAL PLC (PARENT)

47,140,328.77

JP MORGAN SECS PLC (PARENT)

22,865,321.34

BNP PARIBAS PRIME BROKERAGE INTL LTD (PARENT)

18,790,873.89

BARCLAYS BANK PLC (PARENT)

17,274,665.21

g~ | W DN

HSBC BANK PLC (PARENT)

14,968,039.63
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