
Securities Lending Report

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

Report as at 06/05/2025

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) 1,263,326,502

Reference currency of the fund USD

Securities lending data - as at 06/05/2025

Currently on loan in USD (base currency) 187,779,176.92

Current percentage on loan (in % of the fund AuM) 14.86%

Collateral value (cash and securities) in  USD (base currency) 237,213,909.77

Collateral value (cash and securities) in % of loan 126%

Collateral data - as at 06/05/2025

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

AT0000A2HLC4 ATGV 0.850 06/30/20 AUSTRIA GOV AT EUR Aa1 49,567.05 56,223.90 0.02%

AT0000A3HU25 ATGV 2.950 02/20/35 AUSTRIA GOV AT EUR Aa1 143,931.88 163,261.92 0.07%

AU0000XCLWP8 AUGV 3.000 09/20/25 AUSTRALIA GOV AU AUD Aaa 3,021.79 1,956.50 0.00%

AU3CB0222040 IBRD 4.250 06/24/25 MTN IBRD GOV SU AUD 14,220.12 9,207.02 0.00%

AU3CB0295509 IBRD 4.400 01/13/28 IBRD GOV SU AUD 1,201,160.39 777,708.90 0.33%

BE0000340498 BEGV 2.150 06/22/66 BELGIUM GOV BE EUR Aa3 196,270.06 222,629.12 0.09%

BE0000350596 BEGV 0.400 06/22/40 BELGIUM GOV BE EUR Aa3 0.63 0.72 0.00%

BE0000364738 BEGV 3.450 06/22/42 BELGIUM GOV BE EUR Aa3 32.56 36.93 0.00%

BE0008524853 BEGV 06/22/37 BELGIUM GOV BE EUR Aa3 0.67 0.76 0.00%

BE0008526874 BEGV 06/22/39 BELGIUM GOV BE EUR Aa3 135.84 154.08 0.00%

CA013051DY00 ALBTA 3.050 12/01/48 ALBERTA BND CA CAD Aaa 1,412,131.80 1,021,444.98 0.43%

CA135087Q723 CAGV 3.250 12/01/33 CANADA GOV CA CAD Aaa 11,215.57 8,112.62 0.00%

CA135087S703 CAGV 3.500 12/01/57 CANADA GOV CA CAD Aaa 999.09 722.68 0.00%

CA135087XQ21 CAGV 3.000 12/01/36 CANADA GOV CA CAD Aaa 4,317,558.28 3,123,042.91 1.32%

CA683234SL32 ONTAR 5.850 03/08/33 MTN ONTARIO BND CA CAD Aaa 1,157.40 837.19 0.00%

CA683234YD42 ONTAR 4.700 06/02/37 MTN ONTARIO BND CA CAD Aaa 280,770.29 203,091.10 0.09%

CA68323ACC68 ONTAR 3.450 06/02/45 ONTARIO BND CA CAD Aaa 2,571,208.56 1,859,846.27 0.78%

CA68323ADZ45 ONTAR 2.800 06/02/48 ONTARIO BND CA CAD Aaa 2,571,531.63 1,860,079.96 0.78%

CA68333ZBE66 ONTAR 4.000 03/08/29 ONTARIO BND CA CAD Aaa 2,571,416.79 1,859,996.89 0.78%

CA68333ZBF32 ONTAR 4.600 12/02/55 ONTARIO BND CA CAD Aaa 2,571,280.84 1,859,898.55 0.78%

CA68333ZBM82 ONTAR 2.950 09/08/30 ONTARIO BND CA CAD Aaa 2,571,449.78 1,860,020.75 0.78%

CA82509L1076 SHOPIFY ODSH SHOPIFY COM US CAD Aaa 6,205,619.92 4,488,744.80 1.89%

CH0114695429 GNEVA 2.125 10/27/28 GENEVA CANTON BND CH CHF Aaa 21,430.07 26,047.82 0.01%

DE0001030724 DEGV 08/15/50 GERMANY GOV DE EUR Aaa 26,767.46 30,362.32 0.01%

DE0001102556 DEGV 11/15/28 GERMANY GOV DE EUR Aaa 497.11 563.87 0.00%

DE0001135481 DEGV 2.500 07/04/44 GERMANY GOV DE EUR Aaa 5,475.44 6,210.79 0.00%

DE000BU22064 DEGV 2.700 09/17/26 GERMANY GOV DE EUR Aaa 4.13 4.68 0.00%

DE000BU22098 DEGV 1.700 06/10/27 GERMANY GOV DE EUR Aaa 3,268,606.64 3,707,580.33 1.56%

DE000BU25018 DEGV 2.400 10/19/28 GERMANY GOV DE EUR Aaa 401.80 455.77 0.00%

DE000BU2F009 DEGV 2.600 05/15/41 GERMANY GOV DE EUR Aaa 675.41 766.12 0.00%

DE000BU2Z015 DEGV 2.600 08/15/33 GERMANY GOV DE EUR Aaa 139,133.40 157,819.01 0.07%

DE000BU2Z031 DEGV 2.600 08/15/34 GERMANY GOV DE EUR Aaa 45,628.53 51,756.43 0.02%

DE000BU35025 DEGV 2.100 04/12/29 GERMANY GOV DE EUR Aaa 841,673.46 954,710.16 0.40%

DE000NRW0KF4 NORDR 1.550 06/16/48 NRW BND DE EUR Aaa 6,450.86 7,317.21 0.00%

DE000NRW0M92 NORDR 1.450 01/19/22 NRW BND DE EUR Aaa 685,410.40 777,460.98 0.33%

DE000NWB2N02 NRW BANK 0.36% GTD SNR 15/10/35  NRW BANK 0.36% GTD SNR 15/10/35 MIS DE EUR Aaa 759,406.75 861,395.04 0.36%

DE000NWB2P42 NRW BANK 0.75% GTD SNR 26/05/36  NRW BANK 0.75% GTD SNR 26/05/36 MIS DE EUR Aaa 784,950.28 890,369.06 0.38%

DE000NWB2Q17 NRW BANK 0.71% GTD 22/10/2036  NRW BANK 0.71% GTD 22/10/2036 MIS DE EUR Aaa 768,208.15 871,378.46 0.37%

DK0009924102 DKGV 11/15/31 DENMARK GOV DK DKK Aaa 18,652,235.27 2,831,306.14 1.19%

EU000A285VM2 EUUNI 07/04/35 MTN EU BND BE EUR Aa3 310,579.02 352,289.76 0.15%

EU000A3K4DT4 EUUNI 2.500 10/04/52 MTN EU BND BE EUR Aa3 101.61 115.25 0.00%

EU000A3K4EU0 EUUNI 3.250 02/04/50 MTN EU BND BE EUR Aa3 313,523.35 355,629.52 0.15%

EU000A3L1CN4 EUUNI 2.875 10/05/29 MTN EU BND BE EUR Aa3 312,869.41 354,887.75 0.15%

FR0000120404 ACCOR ODSH ACCOR COM FR EUR Aa3 44.69 50.69 0.00%

FR0000571150 FRGV 6.000 10/25/25 FRANCE GOV FR EUR Aa3 2,315,210.93 2,626,143.63 1.11%

FR0010447367 FRGV 1.800 07/25/40 FRANCE GOV FR EUR Aa3 1,337,697.74 1,517,350.47 0.64%

FR0011317783 FRGV 2.750 10/25/27 FRANCE GOV FR EUR Aa3 313,317.62 355,396.16 0.15%

FR0011461037 FRGV 3.250 05/25/45 FRANCE GOV FR EUR Aa3 5,939.27 6,736.91 0.00%

FR0013154044 FRGV 1.250 05/25/36 FRANCE GOV FR EUR Aa3 744.92 844.96 0.00%

FR0013286192 FRGV 0.750 05/25/28 FRANCE GOV FR EUR Aa3 175,497.14 199,066.40 0.08%

FR0013327491 FRGV 0.100 07/25/36 FRANCE GOV FR EUR Aa3 33,791.64 38,329.86 0.02%

FR0014001N38 FRGV 0.100 07/25/31 FRANCE GOV FR EUR Aa3 33,211.71 37,672.04 0.02%

FR0014007L00 FRGV 05/25/32 FRANCE GOV FR EUR Aa3 605.93 687.31 0.00%

FR001400AIN5 FRGV 0.750 02/25/28 FRANCE GOV FR EUR Aa3 3,691.56 4,187.34 0.00%

GB00B0CNHZ09 UKTI 1 1/4 11/22/55 UK TREASURY GIL GB GBP Aa3 2,452,994.63 3,260,789.56 1.37%

GB00B1L6W962 UKTI 1 1/8 11/22/37 UK TREASURY GIL GB GBP Aa3 294.60 391.61 0.00%

GB00B39R3707 UKT 4 1/4 12/07/49 UK TREASURY GIL GB GBP Aa3 160,943.99 213,944.41 0.09%

GB00B3KJDS62 UKT 4 1/4 09/07/39 UK TREASURY GIL GB GBP Aa3 160,943.99 213,944.41 0.09%

GB00B421JZ66 UKTI 0 1/2 03/22/50 UK TREASURY GIL GB GBP Aa3 561,251.50 746,077.06 0.31%

Securities lending statistics

12-month average on loan in USD (base currency) 41,637,511.52

12-month average on loan as a % of the fund AuM 4.84%

12-month maximum on loan in USD 145,209,813.84

12-month maximum on loan as a % of the fund AuM 3.67%

Gross Return for the fund over the last 12 months in  (base currency fund) 555,010.61

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0646%

Securities lending statistics

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

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

12-month maximum on loan in USD N/A

12-month maximum on loan as a % of the fund AuM N/A

Gross Return for the fund over the last 12 months in USD (base currency) N/A

Gross Return for the fund over the last 12 months in % of the fund AuM N/A

* 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 06/05/2025

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

GB00B46CGH68 UKTI 0 3/4 03/22/34 UK TREASURY GIL GB GBP Aa3 250.71 333.27 0.00%

GB00B4PTCY75 UKTI 0 3/8 03/22/62 UK TREASURY GIL GB GBP Aa3 2,423,137.27 3,221,099.88 1.36%

GB00B52WS153 UKT 4 1/2 09/07/34 UK TREASURY GIL GB GBP Aa3 160,943.99 213,944.41 0.09%

GB00B6460505 UKT 4 1/4 12/07/40 UK TREASURY GIL GB GBP Aa3 160,943.99 213,944.41 0.09%

GB00B6RNH572 UKT 3 3/4 07/22/52 UK TREASURY GIL GB GBP Aa3 160,943.99 213,944.41 0.09%

GB00B7RN0G65 UKTI 0 1/8 03/22/44 UK TREASURY GIL GB GBP Aa3 633.57 842.21 0.00%

GB00B84Z9V04 UKT 3 1/4 01/22/44 UK TREASURY GIL GB GBP Aa3 160,943.99 213,944.41 0.09%

GB00BDRHNP05 UKT 1Q 07/22/27 UK TREASURY GIL GB GBP Aa3 40,236.03 53,486.14 0.02%

GB00BDX8CX86 UKTI 0 1/8 03/22/68 UK TREASURY GIL GB GBP Aa3 2,381,339.48 3,165,537.67 1.33%

GB00BFMCN652 UKT 158 10/22/71 UK Treasury GIL GB GBP Aa3 2,423,137.42 3,221,100.08 1.36%

GB00BLH38265 UKTI 0 1/8 03/22/39 UK Treasury GIL GB GBP Aa3 41.57 55.26 0.00%

GB00BMF9LF76 GBGV 4.000 10/22/63 UNITED KINGDOM GIL GB GBP Aa3 2,628,115.39 3,493,579.28 1.47%

GB00BMF9LG83 UKT 4 1/2 06/07/28 UK Treasury GIL GB GBP Aa3 1.04 1.38 0.00%

GB00BMV7TC88 UKT 3 1/4 01/31/33 UK Treasury GIL GB GBP Aa3 1,778,968.21 2,364,799.70 1.00%

GB00BPCJD880 UKT 3 1/2 10/22/25 UK Treasury GIL GB GBP Aa3 280,719.05 373,162.56 0.16%

GB00BPCJD997 UKT 3 3/4 10/22/53 UK Treasury GIL GB GBP Aa3 438,632.54 583,078.49 0.25%

GB00BPJJKN53 UKT 45/8 01/31/34 UK Treasury GIL GB GBP Aa3 280,727.99 373,174.44 0.16%

GB00BPJJKN53 UKT 45/8 01/31/34 UK Treasury GIL GB GBP Aa3 236,249.87 314,049.24 0.13%

GB00BPJJKP77 UKT 43/4 10/22/43 UK Treasury GIL GB GBP Aa3 1,402,285.15 1,864,071.25 0.79%

GB00BPSNB460 UKT 3 34 03/07/27 UK treasury GIL GB GBP Aa3 204,749.15 272,175.03 0.11%

GB00BPSNBB36 UKT 4 3/8 07/31/54 UK Treasury GIL GB GBP Aa3 204,765.30 272,196.50 0.11%

GB00BPSNBF73 UKT 4 10/22/31 UK Tresury GIL GB GBP Aa3 204,749.95 272,176.09 0.11%

GB00BPSNBG80 UKTI 1 1/4 11/22/2054 UK Treasury GIL GB GBP Aa3 227,303.52 302,156.77 0.13%

GB00BPSNBG80 UKTI 1 1/4 11/22/2054 UK Treasury GIL GB GBP Aa3 559,804.28 744,153.26 0.31%

GB00BQC82C90 UKT 4 1/4 07/31/34 UK Treasury GIL GB GBP Aa3 134,927.25 179,360.10 0.08%

GB00BQC82D08 UKT 4 3/8 01/31/2040 UK TREASURY GIL GB GBP Aa3 236,241.67 314,038.34 0.13%

GB00BT7J0134 UKTI 1 7/8 09/22/49 Corp UK TREASURY GIL GB GBP Aa3 160.25 213.02 0.00%

GB00BYMWG366 UKTI 0 1/8 03/22/46 UK TREASURY GIL GB GBP Aa3 355.45 472.50 0.00%

JP1024681R19 JPGV 0.600 01/01/27 JAPAN GOV JP JPY A1 13,654,845.40 94,877.78 0.04%

JP1024701R31 JPGV 0.800 03/01/27 JAPAN GOV JP JPY A1 449,447,119.62 3,122,887.37 1.32%

JP1024711R47 JPGV 0.900 04/01/27 JAPAN GOV JP JPY A1 449,484,406.86 3,123,146.45 1.32%

JP1051681Q54 JPGV 0.600 03/20/29 JAPAN GOV JP JPY A1 8,965,809,963.50 62,297,016.58 26.26%

JP1051731QA0 JPGV 0.600 09/20/29 JAPAN GOV JP JPY A1 13,705,593.55 95,230.39 0.04%

JP1051751R17 JPGV 0.900 12/20/29 JAPAN GOV JP JPY A1 151,113.78 1,049.98 0.00%

JP1051781R45 JPGV 1.000 03/20/30 JAPAN GOV JP JPY A1 86,654,971.43 602,103.57 0.25%

JP1103451GC0 JPGV 0.100 12/20/26 JAPAN GOV JP JPY A1 1,536,087.17 10,673.17 0.00%

JP1103771R12 JPGV 1.200 12/20/34 JAPAN GOV JP JPY A1 1,349,499.81 9,376.71 0.00%

JP1120261M59 JPGV 0.005 03/10/31 JAPAN GOV JP JPY A1 31,965,890.05 222,108.16 0.09%

JP1200811592 JPGV 2.000 09/20/25 JAPAN GOV JP JPY A1 32,071,417.35 222,841.40 0.09%

JP1200851630 JPGV 2.100 03/20/26 JAPAN GOV JP JPY A1 8,235,483.95 57,222.50 0.02%

JP12009216C0 JPGV 2.100 12/20/26 JAPAN GOV JP JPY A1 120,964,369.60 840,495.10 0.35%

JP1201591GC4 JPGV 0.600 12/20/36 JAPAN GOV JP JPY A1 449,491,416.64 3,123,195.15 1.32%

JP1201591GC4 JPGV 0.600 12/20/36 JAPAN GOV JP JPY A1 13,711,683.10 95,272.70 0.04%

JP1201601H38 JPGV 0.700 03/20/37 JAPAN GOV JP JPY A1 107,380,394.84 746,109.75 0.31%

JP1201671K12 JPGV 0.500 12/20/38 JAPAN GOV JP JPY A1 170,348.57 1,183.63 0.00%

JP1300211610 JPGV 2.300 12/20/35 JAPAN GOV JP JPY A1 32,044,508.93 222,654.43 0.09%

JP1300821Q49 JPGV 1.800 03/20/54 JAPAN GOV JP JPY A1 13,699,350.95 95,187.02 0.04%

JP1300851R17 JPGV 2.300 12/20/54 JAPAN GOV JP JPY A1 449,472,183.76 3,123,061.52 1.32%

JP1742701QB6 JPGV 11/20/25 JAPAN GOV JP JPY A1 32,076,406.84 222,876.07 0.09%

JP1742981R47 JPGV 10/10/25 JAPAN GOV JP JPY A1 32,044,145.44 222,651.90 0.09%

JP3164720009 RENESAS ODSH RENESAS COM JP JPY A1 1,322,780,736.38 9,191,059.57 3.87%

JP3732000009 SOFTBANK ODSH SOFTBANK COM JP JPY A1 1,893,002,401.19 13,153,123.08 5.54%

JP3902400005 MITSUBISHI ELEC ODSH MITSUBISHI ELEC COM JP JPY A1 281,049.02 1,952.81 0.00%

JP3970300004 RECRUIT HOLDINGS ODSH RECRUIT HOLDINGS COM JP JPY A1 2,163,818,001.29 15,034,827.47 6.34%

NO0013238246 NOGV 3.625 05/31/39 NORWAY GOV NO NOK Aaa 3,601,938.30 346,745.81 0.15%

US01609W1027 ALIBABA DPRC ALIBABA GDR US USD Aaa 18,313.94 18,313.94 0.01%

US02209S1033 ALTRIA GROUP ODSH ALTRIA GROUP COM US USD Aaa 1,193.79 1,193.79 0.00%

US0378331005 APPLE ODSH APPLE COM US USD Aaa 4,483,993.45 4,483,993.45 1.89%

US1011371077 BOSTON ODSH BOSTON COM US USD Aaa 4,488,470.14 4,488,470.14 1.89%

US3032501047 FAIR ISAAC ODSH FAIR ISAAC COM US USD Aaa 1,504,437.00 1,504,437.00 0.63%

US4370761029 HOME DEPOT ODSH HOME DEPOT COM US USD Aaa 4,488,745.93 4,488,745.93 1.89%

US5949181045 MICROSOFT ODSH MICROSOFT COM US USD Aaa 1,773,643.36 1,773,643.36 0.75%

US5949181045 MICROSOFT ODSH MICROSOFT COM US USD Aaa 4,485,371.57 4,485,371.57 1.89%

US6092071058 MONDELEZ INTL ODSH MONDELEZ INTL COM US USD Aaa 4,488,785.08 4,488,785.08 1.89%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD Aaa 456,704.77 456,704.77 0.19%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD Aaa 4,488,223.42 4,488,223.42 1.89%

US912810QB70 UST 4.250 05/15/39 US TREASURY GOV US USD Aaa 2,828,081.21 2,828,081.21 1.19%

US912810RE01 UST 3.625 02/15/44 US TREASURY GOV US USD Aaa 41,038.70 41,038.70 0.02%

US912810RP57 UST 3.000 11/15/45 US TREASURY GOV US USD Aaa 23,507.27 23,507.27 0.01%

US912810SJ88 UST 2.250 08/15/49 US TREASURY GOV US USD Aaa 743,871.03 743,871.03 0.31%

US912810SW99 UST 1.875 02/15/41 US TREASURY GOV US USD Aaa 683.21 683.21 0.00%

US912810TC27 UST 2.000 11/15/41 US TREASURY GOV US USD Aaa 68.67 68.67 0.00%

US912810TP30 UST 1.500 02/15/53 US TREASURY GOV US USD Aaa 253.22 253.22 0.00%

US912810TU25 UST 4.375 08/15/43 US TREASURY GOV US USD Aaa 2,831,270.16 2,831,270.16 1.19%

US912810UC08 UST 4.250 08/15/54 US TREASURY GOV US USD Aaa 1,036,909.67 1,036,909.67 0.44%

US9128287B09 UST 1.875 06/30/26 US TREASURY GOV US USD Aaa 2,831,296.61 2,831,296.61 1.19%

US912828V491 UST 0.375 01/15/27 US TREASURY GOV US USD Aaa 103,287.78 103,287.78 0.04%

US912828V988 UST 2.250 02/15/27 US TREASURY GOV US USD Aaa 977.16 977.16 0.00%

US912828Y388 UST 0.750 07/15/28 US TREASURY GOV US USD Aaa 373,109.05 373,109.05 0.16%

US91282CAL54 UST 0.375 09/30/27 US TREASURY GOV US USD Aaa 373,169.34 373,169.34 0.16%

US91282CBB63 UST 0.625 12/31/27 US TREASURY GOV US USD Aaa 8,298.87 8,298.87 0.00%

US91282CBJ99 UST 0.750 01/31/28 US TREASURY GOV US USD Aaa 5,894.98 5,894.98 0.00%

US91282CCF68 UST 0.750 05/31/26 US TREASURY GOV US USD Aaa 373,101.62 373,101.62 0.16%

US91282CEW73 UST 3.250 06/30/27 US TREASURY GOV US USD Aaa 313,989.64 313,989.64 0.13%

US91282CFC01 UST 2.625 07/31/29 US TREASURY GOV US USD Aaa 313,963.56 313,963.56 0.13%

US91282CFF32 UST 2.750 08/15/32 US TREASURY GOV US USD Aaa 192,095.47 192,095.47 0.08%

US91282CFM82 UST 4.125 09/30/27 US TREASURY GOV US USD Aaa 1,215.39 1,215.39 0.00%

US91282CFU09 UST 4.125 10/31/27 US TREASURY GOV US USD Aaa 93,521.96 93,521.96 0.04%

US91282CGM73 UST 3.500 02/15/33 US TREASURY GOV US USD Aaa 128,836.98 128,836.98 0.05%



Collateral data - as at 06/05/2025

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

US91282CGW55 UST 1.250 04/15/28 US TREASURY GOV US USD Aaa 745,100.57 745,100.57 0.31%

US91282CHN48 UST 4.750 07/31/25 US TREASURY GOV US USD Aaa 373,101.34 373,101.34 0.16%

US91282CKS97 UST 4.875 05/31/26 US TREASURY GOV US USD Aaa 183,008.22 183,008.22 0.08%

US91282CKU44 UST 4.625 05/31/31 US TREASURY GOV US USD Aaa 1,589,970.49 1,589,970.49 0.67%

US91282CKX82 UST 4.250 06/30/29 US TREASURY GOV US USD Aaa 1,591,084.15 1,591,084.15 0.67%

US91282CLB53 UST 4.375 07/31/26 US TREASURY GOV US USD Aaa 1,593,279.89 1,593,279.89 0.67%

US91282CLG41 UST 3.750 08/15/27 US TREASURY GOV US USD Aaa 1,592,377.96 1,592,377.96 0.67%

US91282CLJ89 UST 3.750 08/31/31 US TREASURY GOV US USD Aaa 2,831,309.48 2,831,309.48 1.19%

US91282CLK52 UST 3.625 08/31/29 US TREASURY GOV US USD Aaa 7,848.52 7,848.52 0.00%

US91282CLM19 UST 3.625 09/30/31 US TREASURY GOV US USD Aaa 97.54 97.54 0.00%

US91282CLU35 UST 4.125 10/31/31 US TREASURY GOV US USD Aaa 276,139.35 276,139.35 0.12%

US91282CLU35 UST 4.125 10/31/31 US TREASURY GOV US USD Aaa 317,819.07 317,819.07 0.13%

US91282CMF58 UST 4.250 01/15/28 US TREASURY GOV US USD Aaa 2,831,235.42 2,831,235.42 1.19%

XS1791485011 EIB 0.875 01/14/28 EIB GOV SU EUR 50,546.81 57,335.24 0.02%

XS1980857319 EIB 1.000 11/14/42 MTN EIB GOV SU EUR 67,553.24 76,625.64 0.03%

XS2749537481 IDA 3.200 01/18/44 MTN INTERNATIONAL DE BND US EUR Aaa 5,857.40 6,644.05 0.00%

Unknown Company Description UNK EUR 37,387.60 42,408.75 0.02%

Unknown Company Description UNK GBP 1.00 1.33 0.00%

Unknown Company Description UNK USD 445,120.72 445,120.72 0.19%

Total: 237,213,909.77 100.00%

Counterparts

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

No. Major Name Market Value

1 NOMURA INTERNATIONAL PLC (PAREN 71,159,033.76

Top 5 borrowers in last Month

No. Counterparty Market Value

1 NOMURA INTERNATIONAL PLC (PARENT) 46,247,603.12

2 JP MORGAN SECS PLC (PARENT) 22,432,306.56

3 BNP PARIBAS PRIME BROKERAGE INTL LTD (PARENT) 18,435,019.45

4 BARCLAYS BANK PLC (PARENT) 16,947,524.16

5 HSBC BANK PLC (PARENT) 14,684,580.58
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