
Securities Lending Report

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

Report as at 04/07/2025

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 Hgh Yield Bd (Parent)

Replication Mode Physical replication

ISIN Code LU0780251400

Total net assets (AuM) 1,036,786,073

Reference currency of the fund USD

Securities lending data - as at 04/07/2025

Currently on loan in USD (base currency) 224,966,420.50

Current percentage on loan (in % of the fund AuM) 21.70%

Collateral value (cash and securities) in  USD (base currency) 279,047,429.38

Collateral value (cash and securities) in % of loan 124%

Collateral data - as at 04/07/2025

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

AT0000A1K9C8 ATGV 0.750 10/20/26 AUSTRIA GOV AT EUR Aa1 993.18 1,167.24 0.00%

AT0000A1K9F1 ATGV 1.500 02/20/47 AUSTRIA GOV AT EUR Aa1 36,144.42 42,478.99 0.02%

AT0000A2HLC4 ATGV 0.850 06/30/20 AUSTRIA GOV AT EUR Aa1 4,455.98 5,236.93 0.00%

AT0000A39UW5 ATGV 2.900 02/20/34 AUSTRIA GOV AT EUR Aa1 86,813.91 102,028.68 0.04%

AT0000A3D3Q8 ATGV 3.200 07/15/39 AUSTRIA GOV AT EUR Aa1 205.47 241.47 0.00%

AT0000A3KPE3 ATGV 10/30/25 AUSTRIA GOV AT EUR Aa1 99.39 116.81 0.00%

AU000000BSL0 BLUESCOPE STL ODSH BLUESCOPE STL COM AU AUD Aaa 24.08 15.80 0.00%

AU000000TWE9 TREASURY WINE ODSH TREASURY WINE COM AU AUD Aaa 48.66 31.93 0.00%

AU000000WTC3 WISETECH GLOBAL ODSH WISETECH GLOBAL COM AU AUD Aaa 224.19 147.14 0.00%

AU0000047003 AUGV 1.500 06/21/31 AUSTRALIA GOV AU AUD Aaa 45,119.69 29,612.17 0.01%

AU3CB0286227 KOMBK 2.500 08/03/32 MTN KBN BND NO AUD Aaa 1,782.25 1,169.70 0.00%

BE0000324336 BEGV 4.500 03/28/26 BELGIUM GOV BE EUR Aa3 88,480.81 103,987.72 0.04%

BE0000326356 BEGV 4.000 03/28/32 BELGIUM GOV BE EUR Aa3 1,047.58 1,231.17 0.00%

BE0000354630 BEGV 0.350 06/22/32 BELGIUM GOV BE EUR Aa3 643.66 756.47 0.00%

BE0000358672 BEGV 3.300 06/22/54 BELGIUM GOV BE EUR Aa3 66,069.42 77,648.57 0.03%

BE0000363722 BEGV 3.100 06/22/35 BELGIUM GOV BE EUR Aa3 2,213.72 2,601.69 0.00%

BE0000364738 BEGV 3.450 06/22/42 BELGIUM GOV BE EUR Aa3 57.40 67.45 0.00%

CA135087Q723 CAGV 3.250 12/01/33 CANADA GOV CA CAD Aaa 11,982.47 8,820.97 0.00%

CA135087R978 CAGV 4.000 08/01/26 CANADA GOV CA CAD Aaa 2,614,512.09 1,924,689.91 0.69%

CA135087S620 CAGV 3.250 06/01/35 CANADA GOV CA CAD Aaa 1,974,463.35 1,453,513.91 0.52%

DE0001102499 DEGV 02/15/30 GERMANY GOV DE EUR Aaa 15.48 18.19 0.00%

DE0001102606 DEGV 1.700 08/15/32 GERMANY GOV DE EUR Aaa 46.78 54.98 0.00%

DE0001141851 DEGV 04/16/27 GERMANY GOV DE EUR Aaa 564.66 663.62 0.00%

DE0001141869 DEGV 1.300 10/15/27 GERMANY GOV DE EUR Aaa 1,637,882.73 1,924,933.61 0.69%

DE000A30VHW7 NIEDE 1.500 10/17/29 NIEDERSACHSEN BND DE EUR Aaa 5,843.36 6,867.45 0.00%

DE000BU22064 DEGV 2.700 09/17/26 GERMANY GOV DE EUR Aaa 15.57 18.30 0.00%

DE000BU22072 DEGV 2.000 12/10/26 GERMANY GOV DE EUR Aaa 55,054.87 64,703.64 0.02%

DE000BU22098 DEGV 1.700 06/10/27 GERMANY GOV DE EUR Aaa 53.97 63.43 0.00%

DE000BU25000 DEGV 2.200 04/13/28 GERMANY GOV DE EUR Aaa 22.33 26.24 0.00%

DE000BU25018 DEGV 2.400 10/19/28 GERMANY GOV DE EUR Aaa 256,033.22 300,904.90 0.11%

DE000BU25042 DEGV 2.400 04/18/30 GERMANY GOV DE EUR Aaa 3,071,670.75 3,610,003.43 1.29%

DE000BU2F009 DEGV 2.600 05/15/41 GERMANY GOV DE EUR Aaa 5.78 6.80 0.00%

DE000BU2Z023 DEGV 2.200 02/15/34 GERMANY GOV DE EUR Aaa 17,443.12 20,500.15 0.01%

DE000NWB2N02 NRW BANK 0.36% GTD SNR 15/10/35  NRW BANK 0.36% GTD SNR 15/10/35 MIS DE EUR Aaa 2,274,281.65 2,672,866.09 0.96%

DE000NWB2P42 NRW BANK 0.75% GTD SNR 26/05/36  NRW BANK 0.75% GTD SNR 26/05/36 MIS DE EUR Aaa 2,250,045.99 2,644,382.95 0.95%

DE000NWB2Q17 NRW BANK 0.71% GTD 22/10/2036  NRW BANK 0.71% GTD 22/10/2036 MIS DE EUR Aaa 2,299,545.80 2,702,557.96 0.97%

DK0009923807 DKGV 0.500 11/15/29 DENMARK GOV DK DKK Aaa 417.44 65.75 0.00%

DK0009924029 DKGV 0.250 11/15/52 DENMARK GOV DK DKK Aaa 344.14 54.20 0.00%

EU000A285VM2 EUUNI 07/04/35 MTN EU BND BE EUR Aa3 3,715.13 4,366.24 0.00%

EU000A3K4DT4 EUUNI 2.500 10/04/52 MTN EU BND BE EUR Aa3 0.80 0.94 0.00%

EU000A3K4ED6 EIB 3.000 11/15/28 EIB GOV SU EUR 266,033.99 312,658.39 0.11%

EU000A3K4EU0 EUUNI 3.250 02/04/50 MTN EU BND BE EUR Aa3 101,402.89 119,174.49 0.04%

EU000A3K4EW6 EUUNI 2.875 12/06/27 MTN EU BND BE EUR Aa3 411,000.58 483,031.43 0.17%

EU000A4EA8Y7 EUUNI 3.750 10/12/45 MTN EU BND BE EUR Aa3 448.32 526.89 0.00%

EU000A4EBBP0 EIB 2.250 08/14/28 MTN EIB GOV SU EUR 172,447.74 202,670.46 0.07%

FI4000046545 FIGV 2.625 07/04/42 FINLAND GOV FI EUR Aa1 9,066.38 10,655.32 0.00%

FI4000242870 FIGV 1.375 04/15/47 FINLAND GOV FI EUR Aa1 290,713.06 341,662.64 0.12%

FI4000306758 FIGV 1.125 04/15/34 FINLAND GOV FI EUR Aa1 71,110.17 83,572.75 0.03%

FR0000125486 VINCI ODSH VINCI COM FR EUR Aa3 2,014,069.76 2,367,050.16 0.85%

FR0000571150 FRGV 6.000 10/25/25 FRANCE GOV FR EUR Aa3 0.00 0.00 0.00%

FR0013519253 FRGV 0.100 03/01/26 FRANCE GOV FR EUR Aa3 397,136.58 466,737.66 0.17%

FR0014007L00 FRGV 05/25/32 FRANCE GOV FR EUR Aa3 199.11 234.01 0.00%

FR001400BKZ3 FRGV 2.000 11/25/32 FRANCE GOV FR EUR Aa3 0.95 1.12 0.00%

FR001400FTH3 FRGV 3.000 05/25/54 FRANCE GOV FR EUR Aa3 83,121.72 97,689.41 0.04%

FR001400H7V7 FRGV 3.000 05/25/33 FRANCE GOV FR EUR Aa3 76,872.82 90,345.34 0.03%

FR001400WYO4 FRGV 3.600 05/25/42 FRANCE GOV FR EUR Aa3 251.27 295.31 0.00%

FR001400XLW2 FRGV 2.400 09/24/28 FRANCE GOV FR EUR Aa3 38.93 45.76 0.00%

GB00B0CNHZ09 UKTI 1 1/4 11/22/55 UK TREASURY GIL GB GBP Aa3 2,645,369.57 3,610,003.58 1.29%

GB00B3D4VD98 UKTI 1 1/4 11/22/32 UK TREASURY GIL GB GBP Aa3 688.33 939.33 0.00%

Securities lending statistics

12-month average on loan in USD (base currency) 47,434,535.56

12-month average on loan as a % of the fund AuM 5.08%

12-month maximum on loan in USD 192,187,030.05

12-month maximum on loan as a % of the fund AuM 6.24%

Gross Return for the fund over the last 12 months in  (base currency fund) 547,245.36

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0586%

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 04/07/2025

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

GB00B3MYD345 UKTI 0 5/8 11/22/42 UK TREASURY GIL GB GBP Aa3 5,009,688.40 6,836,471.28 2.45%

GB00B4PTCY75 UKTI 0 3/8 03/22/62 UK TREASURY GIL GB GBP Aa3 2,647,540.95 3,612,966.76 1.29%

GB00B7RN0G65 UKTI 0 1/8 03/22/44 UK TREASURY GIL GB GBP Aa3 220,499.51 300,904.66 0.11%

GB00B84Z9V04 UKT 3 1/4 01/22/44 UK TREASURY GIL GB GBP Aa3 0.11 0.15 0.00%

GB00BDRHNP05 UKT 1Q 07/22/27 UK TREASURY GIL GB GBP Aa3 397,823.99 542,890.51 0.19%

GB00BDX8CX86 UKTI 0 1/8 03/22/68 UK TREASURY GIL GB GBP Aa3 2,645,369.92 3,610,004.06 1.29%

GB00BFMCN652 UKT 158 10/22/71 UK Treasury GIL GB GBP Aa3 2,645,369.77 3,610,003.86 1.29%

GB00BL6C7720 UKT 4 1/8 01/29/27 UK Treasury GIL GB GBP Aa3 397,823.98 542,890.49 0.19%

GB00BLH38265 UKTI 0 1/8 03/22/39 UK Treasury GIL GB GBP Aa3 2.14 2.92 0.00%

GB00BM8Z2S21 UKT 0 7/8 07/31/33 UK Treasury GIL GB GBP Aa3 397,823.99 542,890.51 0.19%

GB00BM8Z2T38 UKT 1 01/31/32 UK Treasury GIL GB GBP Aa3 731,869.63 998,745.89 0.36%

GB00BM8Z2V59 UKT 1 1/2 07/31/53 UK Treasury GIL GB GBP Aa3 397,823.99 542,890.51 0.19%

GB00BMF9LF76 GBGV 4.000 10/22/63 UNITED KINGDOM GIL GB GBP Aa3 2,645,369.50 3,610,003.49 1.29%

GB00BMV7TC88 UKT 3 1/4 01/31/33 UK Treasury GIL GB GBP Aa3 397,823.99 542,890.51 0.19%

GB00BPCJD880 UKT 3 1/2 10/22/25 UK Treasury GIL GB GBP Aa3 397,823.99 542,890.51 0.19%

GB00BPJJKN53 UKT 45/8 01/31/34 UK Treasury GIL GB GBP Aa3 99,456.04 135,722.68 0.05%

GB00BPJJKP77 UKT 43/4 10/22/43 UK Treasury GIL GB GBP Aa3 2,178,070.11 2,972,303.38 1.07%

GB00BPSNB460 UKT 3 34 03/07/27 UK treasury GIL GB GBP Aa3 1,732,342.05 2,364,040.58 0.85%

GB00BPSNBB36 UKT 4 3/8 07/31/54 UK Treasury GIL GB GBP Aa3 1,952,841.51 2,664,945.17 0.96%

GB00BPSNBG80 UKTI 1 1/4 11/22/2054 UK Treasury GIL GB GBP Aa3 341,975.79 466,677.26 0.17%

GB00BQC4R999 UKT 3 3/4 01/29/38 UK Treasury GIL GB GBP Aa3 6,731.02 9,185.49 0.00%

GB00BQC4R999 UKT 3 3/4 01/29/38 UK Treasury GIL GB GBP Aa3 1,881,361.22 2,567,399.59 0.92%

GB00BQC82D08 UKT 4 3/8 01/31/2040 UK TREASURY GIL GB GBP Aa3 342,540.13 467,447.39 0.17%

GB00BQC82D08 UKT 4 3/8 01/31/2040 UK TREASURY GIL GB GBP Aa3 1,394,103.34 1,902,463.12 0.68%

GB00BSQNRC93 UKT 43/8 03/07/28 UK Treasury GIL GB GBP Aa3 1,410,569.50 1,924,933.67 0.69%

GB00BT7HZZ68 UKTI 1 1/8 09/22/35 COR UK TREASURY GIL GB GBP Aa3 76,833.56 104,850.92 0.04%

GB00BT7J0027 UKT 4 Â½ 03/07/35 Corp UK TREASURY GIL GB GBP Aa3 16,607.17 22,662.97 0.01%

GB00BT7J0241 UKT 5 3/8 01/31/56 UK Treasury GIL GB GBP Aa3 1,608.35 2,194.83 0.00%

GB00BZB26Y51 UKT 1T 09/07/37 UK TREASURY GIL GB GBP Aa3 8,111.07 11,068.77 0.00%

IE000IVNQZ81 TE CONNECTITY ODSH TE CONNECTITY COM US USD Aa1 4,305,943.14 4,305,943.14 1.54%

JP1024611Q64 JPGV 0.400 06/01/26 JAPAN GOV JP JPY A1 16,205,679.15 111,674.75 0.04%

JP1024621Q70 JPGV 0.400 07/01/26 JAPAN GOV JP JPY A1 21,072,033.26 145,209.23 0.05%

JP1024661QB1 JPGV 0.500 11/01/26 JAPAN GOV JP JPY A1 14,396,985.40 99,210.89 0.04%

JP1024711R47 JPGV 0.900 04/01/27 JAPAN GOV JP JPY A1 412,875,330.78 2,845,160.07 1.02%

JP1024731R68 JPGV 0.800 06/01/27 JAPAN GOV JP JPY A1 61,677,609.63 425,025.81 0.15%

JP1024741R74 JPGV 0.700 07/01/27 JAPAN GOV JP JPY A1 224,988,009.59 1,550,412.08 0.56%

JP1051451LA6 JPGV 0.100 09/20/25 JAPAN GOV JP JPY A1 992,082,327.73 6,836,526.22 2.45%

JP1051751R17 JPGV 0.900 12/20/29 JAPAN GOV JP JPY A1 16,690,980.23 115,019.01 0.04%

JP1051771R39 JPGV 1.100 12/20/29 JAPAN GOV JP JPY A1 412,875,526.84 2,845,161.42 1.02%

JP1103421G35 JPGV 0.100 03/20/26 JAPAN GOV JP JPY A1 402,060.66 2,770.64 0.00%

JP1103771R12 JPGV 1.200 12/20/34 JAPAN GOV JP JPY A1 1,833,172.38 12,632.55 0.00%

JP1120211G41 JPGV 0.100 03/10/26 JAPAN GOV JP JPY A1 14,140,051.87 97,440.34 0.03%

JP1120231J51 JPGV 0.100 03/10/28 JAPAN GOV JP JPY A1 14,087,854.82 97,080.64 0.03%

JP1120241K56 JPGV 0.100 03/10/29 JAPAN GOV JP JPY A1 61,711,488.80 425,259.27 0.15%

JP1120261M59 JPGV 0.005 03/10/31 JAPAN GOV JP JPY A1 14,227,734.12 98,044.56 0.04%

JP1120281P52 JPGV 0.005 03/10/33 JAPAN GOV JP JPY A1 16,896,485.07 116,435.16 0.04%

JP1120291Q59 JPGV 0.005 03/10/34 JAPAN GOV JP JPY A1 106,295.20 732.49 0.00%

JP1201111968 JPGV 2.200 06/20/29 JAPAN GOV JP JPY A1 67,877,816.42 467,751.98 0.17%

JP1201111968 JPGV 2.200 06/20/29 JAPAN GOV JP JPY A1 992,068,421.98 6,836,430.39 2.45%

JP1201201A88 JPGV 1.600 06/20/30 JAPAN GOV JP JPY A1 6,746,075.69 46,487.80 0.02%

JP1201221AA5 JPGV 1.800 09/20/30 JAPAN GOV JP JPY A1 20,911,400.29 144,102.29 0.05%

JP1201271B58 JPGV 1.900 03/20/31 JAPAN GOV JP JPY A1 558,145,419.73 3,846,228.97 1.38%

JP1201581G90 JPGV 0.500 09/20/36 JAPAN GOV JP JPY A1 67,792,599.65 467,164.74 0.17%

JP1201591GC4 JPGV 0.600 12/20/36 JAPAN GOV JP JPY A1 412,853,725.59 2,845,011.18 1.02%

JP1201631HC6 JPGV 0.600 12/20/37 JAPAN GOV JP JPY A1 4,279,568.01 29,490.88 0.01%

JP1201701KA5 JPGV 0.300 09/20/39 JAPAN GOV JP JPY A1 412,877,952.72 2,845,178.14 1.02%

JP1201791N14 JPGV 0.500 12/20/41 JAPAN GOV JP JPY A1 80,991,118.36 558,116.89 0.20%

JP1201851P76 JPGV 1.100 06/20/43 JAPAN GOV JP JPY A1 10,132,483.60 69,823.83 0.03%

JP1201891Q77 JPGV 1.900 06/20/44 JAPAN GOV JP JPY A1 14,178,745.18 97,706.97 0.04%

JP1300091319 JPGV 1.400 12/20/32 JAPAN GOV JP JPY A1 50,876.18 350.59 0.00%

JP1300151485 JPGV 2.500 06/20/34 JAPAN GOV JP JPY A1 61,688,253.81 425,099.16 0.15%

JP13001614A6 JPGV 2.500 09/20/34 JAPAN GOV JP JPY A1 11,116,694.46 76,606.12 0.03%

JP1300671L78 JPGV 0.600 06/20/50 JAPAN GOV JP JPY A1 11,734,314,243.50 80,862,187.25 28.98%

JP1300831Q70 JPGV 2.200 06/20/54 JAPAN GOV JP JPY A1 5,771,518.85 39,772.04 0.01%

JP1300861R49 JPGV 2.400 03/20/55 JAPAN GOV JP JPY A1 108,779,401.84 749,608.39 0.27%

JP1400161P53 JPGV 1.300 03/20/63 JAPAN GOV JP JPY A1 61,524.32 423.97 0.00%

JP1400171Q50 JPGV 2.200 03/20/64 JAPAN GOV JP JPY A1 412,865,654.98 2,845,093.39 1.02%

JP1742701QB6 JPGV 11/20/25 JAPAN GOV JP JPY A1 61,698,153.39 425,167.38 0.15%

JP1742941R38 JPGV 03/23/26 JAPAN GOV JP JPY A1 61,677,839.35 425,027.39 0.15%

JP1742981R47 JPGV 10/10/25 JAPAN GOV JP JPY A1 61,678,368.09 425,031.04 0.15%

JP3449020001 TAIHEIYO CEMENT ODSH TAIHEIYO CEMENT COM JP JPY A1 365,399.16 2,518.00 0.00%

JP3496400007 KDDI ODSH KDDI COM JP JPY A1 2,104,890,062.64 14,504,981.79 5.20%

NL0015000LS8 NLGV 01/15/29 NETHERLANDS GOV NL EUR Aaa 1,637,882.96 1,924,933.89 0.69%

NL0015000RP1 NLGV 0.500 07/15/32 NETHERLANDS GOV NL EUR Aaa 50.93 59.85 0.00%

NL0015001AM2 NLGV 2.500 07/15/33 NETHERLANDS GOV NL EUR Aaa 909,073.71 1,068,395.50 0.38%

NL0015001XZ6 NLGV 2.500 07/15/34 NETHERLANDS GOV NL EUR Aaa 47.42 55.73 0.00%

NO0010821598 NOGV 2.000 04/26/28 NORWAY GOV NO NOK Aaa 1,926.31 191.35 0.00%

NO0012440397 NOGV 2.125 05/18/32 NORWAY GOV NO NOK Aaa 4,516.71 448.67 0.00%

NO0013238246 NOGV 3.625 05/31/39 NORWAY GOV NO NOK Aaa 2,938.24 291.87 0.00%

US0090661010 AIRBNB ODSH AIRBNB COM US USD Aa1 4,630,077.89 4,630,077.89 1.66%

US013051EA13 ALBTA 3.300 03/15/28 ALBERTA BND CA USD Aaa 300,089.44 300,089.44 0.11%

US0231351067 AMAZON.COM ODSH AMAZON.COM COM US USD Aa1 2,366,852.56 2,366,852.56 0.85%

US0378331005 APPLE ODSH APPLE COM US USD Aa1 103,942.05 103,942.05 0.04%

US0378331005 APPLE ODSH APPLE COM US USD Aa1 4,630,096.97 4,630,096.97 1.66%

US045167GE77 ADB 4.875 05/21/26 MTN ADB BND PH USD 1,682,485.71 1,682,485.71 0.60%

US04517PBE16 ADB 5.332 06/16/26 FRN MTN ADB BND PH USD 1,824,736.96 1,824,736.96 0.65%

US04517PBW14 ADB 4.875 09/26/28 26 MTN ADB BND PH USD 2,725,751.00 2,725,751.00 0.98%

US11135F1012 BROADCOM ODSH BROADCOM COM US USD Aa1 4,629,464.64 4,629,464.64 1.66%

US1264081035 CSX ODSH CSX COM US USD Aa1 91.70 91.70 0.00%



Collateral data - as at 04/07/2025

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

US19260Q1076 COINBASE GLOBAL ODSH COINBASE GLOBAL COM US USD Aa1 4,630,132.99 4,630,132.99 1.66%

US29355A1079 ENPHASE ENERGY ODSH ENPHASE ENERGY COM US USD Aa1 1,873,852.66 1,873,852.66 0.67%

US30161N1019 EXELON ODSH EXELON COM US USD Aa1 824.00 824.00 0.00%

US500769KE36 KFW 4.375 03/01/27 KFW GOV DE USD Aaa 10,229.54 10,229.54 0.00%

US5949181045 MICROSOFT ODSH MICROSOFT COM US USD Aa1 2,366,700.12 2,366,700.12 0.85%

US5949181045 MICROSOFT ODSH MICROSOFT COM US USD Aa1 4,629,045.64 4,629,045.64 1.66%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD Aa1 4,627,194.08 4,627,194.08 1.66%

US912810QB70 UST 4.250 05/15/39 US TREASURY GOV US USD Aa1 324,896.57 324,896.57 0.12%

US912810RK60 UST 2.500 02/15/45 US TREASURY GOV US USD Aa1 340,780.83 340,780.83 0.12%

US912810SA79 UST 3.000 02/15/48 US TREASURY GOV US USD Aa1 96,514.23 96,514.23 0.03%

US912810SB52 UST 1.000 02/15/48 US TREASURY GOV US USD Aa1 96.00 96.00 0.00%

US912810SY55 UST 2.250 05/15/41 US TREASURY GOV US USD Aa1 24,379.16 24,379.16 0.01%

US912810TF57 UST 2.375 02/15/42 US TREASURY GOV US USD Aa1 2,700.77 2,700.77 0.00%

US912810TM09 UST 4.000 11/15/42 US TREASURY GOV US USD Aa1 55,272.61 55,272.61 0.02%

US912810TQ13 UST 3.875 02/15/43 US TREASURY GOV US USD Aa1 109,415.71 109,415.71 0.04%

US912810TU25 UST 4.375 08/15/43 US TREASURY GOV US USD Aa1 96.11 96.11 0.00%

US912810TV08 UST 4.750 11/15/53 US TREASURY GOV US USD Aa1 466,091.17 466,091.17 0.17%

US912810TW80 UST 4.750 11/15/43 US TREASURY GOV US USD Aa1 429,809.22 429,809.22 0.15%

US912810TZ12 UST 4.500 02/15/44 US TREASURY GOV US USD Aa1 460,463.90 460,463.90 0.17%

US912810UB25 UST 4.625 05/15/44 US TREASURY GOV US USD Aa1 6,836,510.06 6,836,510.06 2.45%

US912810UE63 UST 4.500 11/15/54 US TREASURY GOV US USD Aa1 249,132.01 249,132.01 0.09%

US9128285M81 UST 3.125 11/15/28 US TREASURY GOV US USD Aa1 196.80 196.80 0.00%

US912828U246 UST 2.000 11/15/26 US TREASURY GOV US USD Aa1 6,836,505.72 6,836,505.72 2.45%

US912828V988 UST 2.250 02/15/27 US TREASURY GOV US USD Aa1 982.15 982.15 0.00%

US912828ZQ64 UST 0.625 05/15/30 US TREASURY GOV US USD Aa1 345,385.03 345,385.03 0.12%

US91282CAV37 UST 0.875 11/15/30 US TREASURY GOV US USD Aa1 85.40 85.40 0.00%

US91282CBB63 UST 0.625 12/31/27 US TREASURY GOV US USD Aa1 5,544.27 5,544.27 0.00%

US91282CBL46 UST 1.125 02/15/31 US TREASURY GOV US USD Aa1 86.76 86.76 0.00%

US91282CBS98 UST 1.250 03/31/28 US TREASURY GOV US USD Aa1 93.67 93.67 0.00%

US91282CEC10 UST 1.875 02/28/27 US TREASURY GOV US USD Aa1 107,687.42 107,687.42 0.04%

US91282CGM73 UST 3.500 02/15/33 US TREASURY GOV US USD Aa1 403,479.86 403,479.86 0.14%

US91282CHF14 UST 3.750 05/31/30 US TREASURY GOV US USD Aa1 596.62 596.62 0.00%

US91282CJG78 UST 4.875 10/31/30 US TREASURY GOV US USD Aa1 96,790.69 96,790.69 0.03%

US91282CJJ18 UST 4.500 11/15/33 US TREASURY GOV US USD Aa1 429,853.08 429,853.08 0.15%

US91282CJM47 UST 4.375 11/30/30 US TREASURY GOV US USD Aa1 6,836,311.28 6,836,311.28 2.45%

US91282CJR34 UST 3.750 12/31/28 US TREASURY GOV US USD Aa1 39,452.05 39,452.05 0.01%

US91282CJS17 UST 4.250 12/31/25 US TREASURY GOV US USD Aa1 429,858.30 429,858.30 0.15%

US91282CKF76 UST 4.125 03/31/31 US TREASURY GOV US USD Aa1 429,856.62 429,856.62 0.15%

US91282CKJ98 UST 4.500 04/15/27 US TREASURY GOV US USD Aa1 139,522.80 139,522.80 0.05%

US91282CKP58 UST 4.625 04/30/29 US TREASURY GOV US USD Aa1 622.58 622.58 0.00%

US91282CLE92 UST 1.875 07/15/34 US TREASURY GOV US USD Aa1 170,749.22 170,749.22 0.06%

US91282CLK52 UST 3.625 08/31/29 US TREASURY GOV US USD Aa1 21,336.47 21,336.47 0.01%

US91282CLU35 UST 4.125 10/31/31 US TREASURY GOV US USD Aa1 2,407,531.22 2,407,531.22 0.86%

XS0782697071 OBBHD 3.375 05/18/32 MTN OEBB GOV AT EUR Aa1 1,045.51 1,228.74 0.00%

XS2388495942 EIB 12/22/26 EIB GOV SU EUR 3,897.61 4,580.69 0.00%

XS2963925883 EBRD 4.915 12/19/34 25 MTN EBRD GOV SU USD 103,846.70 103,846.70 0.04%

XS3101501776 SEGV 2.000 06/26/28 SWEDEN GOV SE EUR Aaa 255,077.99 299,782.27 0.11%

Unknown Company Description UNK GBP 1.00 1.36 0.00%

Total: 279,047,429.38 100.00%

Counterparts

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

No. Major Name Market Value

2 GOLDMAN SACHS INTERNATIONAL (PA 42,728,395.18

1 NOMURA INTERNATIONAL PLC (PAREN 69,041,054.03

Top 5 borrowers in last Month

No. Counterparty Market Value

1 NOMURA INTERNATIONAL PLC (PARENT) 69,651,472.64

2 BARCLAYS BANK PLC (PARENT) 22,550,285.57

3 BNP PARIBAS PRIME BROKERAGE INTL LTD (PARENT) 21,505,090.38

4 JP MORGAN SECS PLC (PARENT) 19,281,283.39

5 GOLDMAN SACHS INTERNATIONAL (PARENT) 17,891,773.94
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