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

Report as at 22/07/2025

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 LUO0780251400
Total net assets (AuM) 965,346,944
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 22/07/2025

Currently on loan in USD (base currency)

189,803,695.45

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

19.66%

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

237,125,317.99

Collateral value (cash and securities) in % of loan 125%
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 22/07/2025

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 17,834.32 20,861.46 0.01%
ATO0000A2CQD2 ATGV 02/20/30 AUSTRIA GOV AT EUR Aa1 10,791.13 12,622.78 0.01%
ATO000A308C5 ATGV 2.000 07/15/26 AUSTRIA GOV AT EUR Aa1 53,997.25 63,162.57 0.03%
ATOO00A39UWS ATGV 2.900 02/20/34 AUSTRIA GOV AT EUR Aa1 304.76 356.48 0.00%
AUOO00000ORI1 ORICA ODSH ORICA COM AU AUD Aaa 42.54 27.76 0.00%
AUO000000STO6 SANTOS ODSH SANTOS COM AU AUD Aaa 23.59 15.40 0.00%
AU3CB0240133 IADB 2.500 04/14/27 MTN IDB BND us AUD Aa1 832,839.72 543,459.28 0.23%
AU3CB0250652 IBRD 3.300 08/14/28 MTN IBRD GOV SuU AUD 18,041.64 11,772.85 0.00%
AU3CB0319143 BANQV 4.400 05/24/30 MTN BANQUE DEVELOPPT BND FR AUD Aa3 4,062,270.92 2,650,784.76 1.12%
BE0000320292 BEGV 4.250 03/28/41 BELGIUM GOV BE EUR Aa3 4,752.13 5,658.74 0.00%
BE0000331406 BEGV 3.750 06/22/45 BELGIUM GOV BE EUR Aa3 110,296.43 129,017.80 0.05%
BE0000354630 BEGV 0.350 06/22/32 BELGIUM GOV BE EUR Aa3 643.61 752.86 0.00%
BE0000359688 BEGV 3.450 06/22/43 BELGIUM GOV BE EUR Aa3 20,612.51 24,111.21 0.01%
BE0008062110 BEGV 03/28/27 BELGIUM GOV BE EUR Aa3 368,384.09 430,912.47 0.18%
CA135087S216 CAGV 3.250 12/01/34 CANADA GOV CA CAD Aaa 1,383,763.38 1,010,188.07 0.43%
CA135087S620 CAGV 3.250 06/01/35 CANADA GOV CA CAD Aaa 1,908,610.11 1,393,341.66 0.59%
CA135087T388 CAGV 2.750 09/01/30 CANADA GOV CA CAD Aaa 12,880.82 9,403.38 0.00%
CA135087VS05 CAGV 4.250 12/01/26 CANADA GOV CA CAD Aaa 1,962.74 1,432.86 0.00%
CA135087XQ21 CAGV 3.000 12/01/36 CANADA GOV CA CAD Aaa 1,045,340.50 763,129.39 0.32%
CA135087YK42 CAGV 2.000 12/01/41 CANADA GOV CA CAD Aaa 165,397.29 120,744.90 0.05%
CA13509PFAB2 CMHT 1.950 12/15/25 CANADA HOUSING BND CA CAD Aaa 94,945.53 69,313.03 0.03%
CA68333ZBEG66 ONTAR 4.000 03/08/29 ONTARIO BND CA CAD Aaa 2,008,433.97 1,466,216.02 0.62%
CA68333ZBM82 ONTAR 2.950 09/08/30 ONTARIO BND CA CAD Aaa 2,012,332.40 1,469,061.98 0.62%
CNE1000003X6 PING AN OF CHINA ODSH PING AN OF CHINA COM CN HKD 11,074.41 1,410.77 0.00%
DE0001102515 DEGV 05/15/35 GERMANY GOV DE EUR Aaa 1,253,617.13 1,466,402.21 0.62%
DE0001141869 DEGV 1.300 10/15/27 GERMANY GOV DE EUR Aaa 786.01 919.42 0.00%
DE000BU22031 DEGV 3.100 12/12/25 GERMANY GOV DE EUR Aaa 2,730.78 3,194.29 0.00%
DE000BU22080 DEGV 2.200 03/11/27 GERMANY GOV DE EUR Aaa 2,633,479.98 3,080,478.71 1.30%
DE000BU22106 DEGV 1.900 09/16/27 GERMANY GOV DE EUR Aaa 209.02 24450 0.00%
DE000BU25000 DEGV 2.200 04/13/28 GERMANY GOV DE EUR Aaa 345,199.54 403,792.64 0.17%
DE000BU25042 DEGV 2.400 04/18/30 GERMANY GOV DE EUR Aaa 871,708.53 1,019,669.63 0.43%
DE000BU25059 DEGV 2.200 10/10/30 GERMANY GOV DE EUR Aaa 268,276.87 313,813.35 0.13%
DE000BU2Z007 DEGV 2.300 02/15/33 GERMANY GOV DE EUR Aaa 5,5679.99 6,527.12 0.00%
DE000BU2Z015 DEGV 2.600 08/15/33 GERMANY GOV DE EUR Aaa 90.85 106.27 0.00%
DE000BU35025 DEGV 2.100 04/12/29 GERMANY GOV DE EUR Aaa 2.02 2.36 0.00%
DK0009923138 DKGV 1.750 11/15/25 DENMARK GOV DK DKK Aaa 3.01 0.47 0.00%
EUO00A285VM2 EUUNI 07/04/35 MTN EU BND BE EUR Aa3 167,791.36 196,271.74 0.08%
EUOOOA3K4EDG6 EIB 3.000 11/15/28 EIB GOV SuU EUR 179,815.85 210,337.23 0.09%
EUOOOA3K4EUO EUUNI 3.250 02/04/50 MTN EU BND BE EUR Aa3 139,817.93 163,550.19 0.07%
EUOOOA3K4EW6 EUUNI 2.875 12/06/27 MTN EU BND BE EUR Aa3 467,224.24 546,529.43 0.23%
EU000A4D5QM6 EUUNI 2.625 07/04/28 MTN EU BND BE EUR Aa3 12.16 14.22 0.00%
EUOOOA4EBBPO EIB 2.250 08/14/28 MTN EIB GOV SuU EUR 388,541.58 454,491.43 0.19%
EUOOOA4EDOKO EUUNI 2.750 12/13/32 MTN EU BND BE EUR Aa3 601,526.46 703,627.69 0.30%
F14000306758 FIGV 1.125 04/15/34 FINLAND GOV Fl EUR Aa1 866.22 1,013.25 0.00%
F14000557525 FIGV 2.875 04/15/29 FINLAND GOV Fl EUR Aa1 24,663.38 28,849.67 0.01%
FR0000120172 CARREFOUR ODSH CARREFOUR COM FR EUR Aa3 12.12 14.18 0.00%
FR0000125486 VINCI ODSH VINCI COM FR EUR Aa3 1,487,253.40 1,739,695.18 0.73%
FRO0000571150 FRGV 6.000 10/25/25 FRANCE GOV FR EUR Aa3 0.00 0.00 0.00%
FR0011982776 FRGV 0.700 07/25/30 FRANCE GOV FR EUR Aa3 26,268.13 30,726.80 0.01%
FR0013154044 FRGV 1.250 05/25/36 FRANCE GOV FR EUR Aa3 34,247.98 40,061.12 0.02%
FR0013234333 FRGV 1.750 06/25/39 FRANCE GOV FR EUR Aa3 0.80 0.93 0.00%
FR0013451507 FRGV 11/25/29 FRANCE GOV FR EUR Aa3 1,600.89 1,872.61 0.00%
FR0013519253 FRGV 0.100 03/01/26 FRANCE GOV FR EUR Aa3 111,393.74 130,301.37 0.05%
FR0014007L00 FRGV 05/25/32 FRANCE GOV FR EUR Aa3 1,000.13 1,169.89 0.00%
FRO01400AIN5 FRGV 0.750 02/25/28 FRANCE GOV FR EUR Aa3 304,071.82 355,684.03 0.15%
FR001400BKZ3 FRGV 2.000 11/25/32 FRANCE GOV FR EUR Aa3 0.95 1.1 0.00%
FRO01400NBC6 FRGV 2.500 09/24/27 FRANCE GOV FR EUR Aa3 47.34 55.38 0.00%
FR001400PM68 FRGV 2.750 02/25/30 FRANCE GOV FR EUR Aa3 412,373.40 482,368.38 0.20%
FR001400WYO4 FRGV 3.600 05/25/42 FRANCE GOV FR EUR Aa3 1,046.85 1,224.54 0.00%




Collateral data - as at 22/07/2025

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

FR001400Z2L7 FRGV 2.700 02/25/31 FRANCE GOV FR EUR Aa3 84.91 99.33 0.00%
GBOOBOCNHZ09 UKTI 1 1/4 11/22/55 UK TREASURY GIL GB GBP Aa3 2,206,101.66 2,976,803.27 1.26%
GB00OB1L6W962 UKTI 1 1/8 11/22/37 UK TREASURY GIL GB GBP Aa3 3,786,274.11 5,109,008.97 2.15%
GB00B24FFM16 UKTI 0 3/4 11/22/47 UK TREASURY GIL GB GBP Aa3 15,655.81 21,125.17 0.01%
GB00B24FFM16 UKTI 0 3/4 11/22/47 UK TREASURY GIL GB GBP Aa3 361,268.46 487,477.60 0.21%
GBOOB4PTCY75 UKTI 0 3/8 03/22/62 UK TREASURY GIL GB GBP Aa3 2,206,101.98 2,976,803.71 1.26%
GB00B52WS153 UKT 4 1/2 09/07/34 UK TREASURY GIL GB GBP Aa3 1,615.06 2,179.28 0.00%
GB00OBDX8CX86 UKTI 0 1/8 03/22/68 UK TREASURY GIL GB GBP Aa3 2,206,102.35 2,976,804.21 1.26%
GBOOBFMCNG652 UKT 158 10/22/71 UK Treasury GIL GB GBP Aa3 2,206,101.99 2,976,803.72 1.26%
GB0OOBL68HJ26 UKT 018 01/30/26 UK TREASURY GIL GB GBP Aa3 0.98 1.32 0.00%
GBOOBLPK7334 UKT 1 1/8 01/31/39 UK Treasury GIL GB GBP Aa3 6.35 8.57 0.00%
GB00BM822S21 UKT 0 7/8 07/31/33 UK Treasury GIL GB GBP Aa3 193,031.99 260,467.72 0.11%
GB00BM872S21 UKT 0 7/8 07/31/33 UK Treasury GIL GB GBP Aa3 783,508.09 1,057,226.64 0.45%
GB00BM822V59 UKT 1 1/2 07/31/53 UK Treasury GIL GB GBP Aa3 150,744.37 203,406.92 0.09%
GBOOBMFOLF76 GBGV 4.000 10/22/63 UNITED KINGDOM GIL GB GBP Aa3 2,505,351.49 3,380,596.03 1.43%
GBOOBMGR2916 UKT 0 5/8 07/31/35 UNITED KINGDOM GIL GB GBP Aa3 6.85 9.24 0.00%
GB0O0OBMV7TC88 UKT 3 1/4 01/31/33 UK Treasury GIL GB GBP Aa3 193,031.99 260,467.72 0.11%
GBOOBPJJKN53 UKT 45/8 01/31/34 UK Treasury GIL GB GBP Aa3 193,031.99 260,467.72 0.11%
GBOOBPSNBB36 UKT 4 3/8 07/31/54 UK Treasury GIL GB GBP Aa3 193,031.99 260,467.72 0.11%
GBOOBPSNBF73 UKT 4 10/22/31 UK Tresury GIL GB GBP Aa3 17.94 24.21 0.00%
GB00BQC82C90 UKT 4 1/4 07/31/34 UK Treasury GIL GB GBP Aa3 140,701.45 189,855.50 0.08%
GB00BQC82C90 UKT 4 1/4 07/31/34 UK Treasury GIL GB GBP Aa3 193,031.99 260,467.72 0.11%
GB00BQC82D08 UKT 4 3/8 01/31/2040 UK TREASURY GIL GB GBP Aa3 1,289,654.77 1,740,195.66 0.73%
GBOOBSQNRC93 UKT 43/8 03/07/28 UK Treasury GIL GB GBP Aa3 70,599.52 95,263.46 0.04%
GBOOBSQNRC93 UKT 43/8 03/07/28 UK Treasury GIL GB GBP Aa3 3,355.19 4,527.33 0.00%
GBOOBSQNRDO1 UKT 4 3/8 03/07/30 Corp UK TREASURY GIL GB GBP Aa3 28,155.35 37,991.42 0.02%
GBO0BT7J0027 UKT 4 A", 03/07/35 Corp UK TREASURY GIL GB GBP Aa3 1,086,749.10 1,466,404.90 0.62%
GB0OBYMWG366 UKTI 0 1/8 03/22/46 UK TREASURY GIL GB GBP Aa3 361,476.05 487,757.71 0.21%
JP1024611Q64 JPGV 0.400 06/01/26 JAPAN GOV JP JPY A1 16,100,159.38 109,216.58 0.05%
JP1024621Q70 JPGV 0.400 07/01/26 JAPAN GOV JP JPY A1 22,634,608.82 153,543.48 0.06%
JP1024661QB1 JPGV 0.500 11/01/26 JAPAN GOV JP JPY A1 16,553,865.23 112,294.32 0.05%
JP1024691R25 JPGV 0.700 02/01/27 JAPAN GOV JP JPY A1 652,843.03 4,428.61 0.00%
JP1024731R68 JPGV 0.800 06/01/27 JAPAN GOV JP JPY A1 63,521,589.05 430,903.22 0.18%
JP1051491MAO JPGV 0.005 09/20/26 JAPAN GOV JP JPY A1 10,843,761,469.34 73,559,428.27 31.02%
JP1051701Q76 JPGV 0.600 06/20/29 JAPAN GOV JP JPY A1 22,692,236.31 153,934.40 0.06%
JP1051771R39 JPGV 1.100 12/20/29 JAPAN GOV JP JPY A1 323,540,885.50 2,194,762.64 0.93%
JP1103421G35 JPGV 0.100 03/20/26 JAPAN GOV JP JPY A1 399,469.84 2,709.83 0.00%
JP1103771R12 JPGV 1.200 12/20/34 JAPAN GOV JP JPY A1 1,760,720.65 11,943.97 0.01%
JP1120211G41 JPGV 0.100 03/10/26 JAPAN GOV JP JPY A1 14,155,948.16 96,027.88 0.04%
JP1120221H48 JPGV 0.100 03/10/27 JAPAN GOV JP JPY A1 14,176,022.60 96,164.06 0.04%
JP1120241K56 JPGV 0.100 03/10/29 JAPAN GOV JP JPY A1 77,716,142.52 527,192.99 0.22%
JP1120271N56 JPGV 0.005 03/10/32 JAPAN GOV JP JPY A1 14,206,440.59 96,370.40 0.04%
JP1120271N56 JPGV 0.005 03/10/32 JAPAN GOV JP JPY A1 753,276,967.56 5,109,907.96 2.15%
JP1200861647 JPGV 2.300 03/20/26 JAPAN GOV JP JPY A1 306,200.87 2,077.14 0.00%
JP1201271B58 JPGV 1.900 03/20/31 JAPAN GOV JP JPY A1 22,826,652.71 154,846.22 0.07%
JP1201521F37 JPGV 1.200 03/20/35 JAPAN GOV JP JPY A1 3,082,763.44 20,912.15 0.01%
JP1201591GC4 JPGV 0.600 12/20/36 JAPAN GOV JP JPY A1 412,345,924.99 2,797,177.95 1.18%
JP1201611H69 JPGV 0.600 06/20/37 JAPAN GOV JP JPY A1 1,271,013.29 8,622.01 0.00%
JP1201651J76 JPGV 0.500 06/20/38 JAPAN GOV JP JPY A1 13,513,965.86 91,672.95 0.04%
JP1201701KA5 JPGV 0.300 09/20/39 JAPAN GOV JP JPY A1 412,169,843.97 2,795,983.49 1.18%
JP1201711L13 JPGV 0.300 12/20/39 JAPAN GOV JP JPY A1 412,170,375.08 2,795,987.10 1.18%
JP1201901QA8 JPGV 1.800 09/20/44 JAPAN GOV JP JPY A1 659,009,674.99 4,470,439.07 1.89%
JP13000611B1 JPGV 2.400 11/20/31 JAPAN GOV JP JPY A1 432,688.55 2,935.17 0.00%
JP1300531GCO JPGV 0.600 12/20/46 JAPAN GOV JP JPY A1 100,833.69 684.01 0.00%
JP1300601JA9 JPGV 0.900 09/20/48 JAPAN GOV JP JPY A1 34,607.13 234.76 0.00%
JP1300651L15 JPGV 0.400 12/20/49 JAPAN GOV JP JPY A1 103,419,962.73 701,556.68 0.30%
JP1400171Q50 JPGV 2.200 03/20/64 JAPAN GOV JP JPY A1 425,108,121.72 2,883,751.22 1.22%
JP1742571Q93 JPGV 09/22/25 JAPAN GOV JP JPY A1 1,050,252.12 7,124.46 0.00%
JP1742701QB6 JPGV 11/20/25 JAPAN GOV JP JPY A1 63,514,583.29 430,855.70 0.18%
JP1742941R38 JPGV 03/23/26 JAPAN GOV JP JPY A1 63,538,094.97 431,015.19 0.18%
JP1742981R47 JPGV 10/10/25 JAPAN GOV JP JPY A1 63,543,394.05 431,051.14 0.18%
JP1743031R52 JPGV 08/04/25 JAPAN GOV JP JPY A1 753,041,556.34 5,108,311.03 2.15%
JP1743171R78 JPGV 01/13/26 JAPAN GOV JP JPY A1 16,067,638.87 108,995.97 0.05%
JP3352400000 CITIZEN ODSH CITIZEN COM JP JPY A1 87,498.47 593.55 0.00%
JP3496400007 KDDI ODSH KDDI COM JP JPY A1 1,931,458,913.51 13,102,189.11 5.53%
NLO015002F72 NLGV 2.500 07/15/35 NETHERLANDS GOV NL EUR Aaa 1,105,918.91 1,293,634.15 0.55%
NO0010757925 NOGV 1.500 02/19/26 NORWAY GOV NO NOK Aaa 4,102,628.12 403,704.69 0.17%
NO0010930522 NOGV 1.250 09/17/31 NORWAY GOV NO NOK Aaa 873.77 85.98 0.00%
NO0013148338 NOGYV 3.625 04/13/34 NORWAY GOV NO NOK Aaa 4,103,224.21 403,763.34 0.17%
US013051EA13 ALBTA 3.300 03/15/28 ALBERTA BND CA uSD Aaa 262,795.90 262,795.90 0.11%
UsS01609wW1027 ALIBABA DPRC ALIBABA GDR us uSD Aa1 17,338.14 17,338.14 0.01%
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us uSD Aa1 1,739,567.64 1,739,567.64 0.73%
US0378331005 APPLE ODSH APPLE COM us uSD Aa1 726,000.64 726,000.64 0.31%
US0378331005 APPLE ODSH APPLE COM us uSD Aa1 3,582,726.76 3,682,726.76 1.51%
US045167GJ64 ADB 4.375 01/14/28 MTN ADB BND PH uSD 115,726.68 115,726.68 0.05%
US1101221083 BRISTOL-MYERS ODSH BRISTOL-MYERS COM us uSD Aa1 93.48 93.48 0.00%
US11135F1012 BROADCOM ODSH BROADCOM COM us uSD Aa1 3,585,622.63 3,5685,622.63 1.51%
US29084Q1004 EMCOR GRP ODSH EMCOR GRP COM us uSD Aa1 620,535.91 620,535.91 0.26%
US29414B1044 EPAM ODSH EPAM COM us uSD Aa1 223.32 223.32 0.00%
US298785KB14 EIB 4.375 03/19/27 EIB GOV SuU uSD 123,795.81 123,795.81 0.05%
US30231G1022 EXXON MOBIL ODSH EXXON MOBIL COM us uSD Aa1 1,739,700.53 1,739,700.53 0.73%
US4456581077 JB HUNT TRANS ODSH JB HUNT TRANS COM us uSD Aa1 3,585,948.90 3,585,948.90 1.51%
US4581X0DS49 IADB 1.125 01/13/31 MTN IDB BND us uSD Aa1 1,379,352.26 1,379,352.26 0.58%
US4581X0ER56 IADB 3.625 09/17/31 MTN IDB BND us uSD Aa1 2,620,242.18 2,620,242.18 1.11%
US459058HJ50 IBRD 1.750 10/23/29 MTN IBRD GOV SuU uSD 1,841.50 1,841.50 0.00%
US58933Y1055 MERCK & CO ODSH MERCK & CO COM us uSD Aa1 3,585,923.91 3,5685,923.91 1.51%
US5949181045 MICROSOFT ODSH MICROSOFT COM us uSD Aa1 1,739,706.81 1,739,706.81 0.73%
US5949181045 MICROSOFT ODSH MICROSOFT COM us uSD Aa1 3,585,779.69 3,5685,779.69 1.51%
US67066G 1040 NVIDIA ODSH NVIDIA COM us uSD Aa1 3,584,399.85 3,584,399.85 1.51%




Collateral data - as at 22/07/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
US676167CC18 OKB 0.500 02/02/26 OEKB BND AT UsD Aal 2,650,849.32 2,650,849.32 1.12%
US7427181091 PROCTER GAMBLE ODSH PROCTER GAMBLE COM us UsD Aal 1,196,983.64 1,196,983.64 0.50%
US7458671010 PULTEGROUP ODSH PULTEGROUP COM us uUsD Aal 3,585,857.62 3,585,857.62 1.51%
US7782961038 ROSS STORES ODSH ROSS STORES COM us uUsD Aal 3,616.80 3,616.80 0.00%
US803854KQ02 SASKT 3.250 06/08/27 SASKATCHEWAN BND CA uUsD Aaa 123,795.32 123,795.32 0.05%
US803854KW79 SASKT 4.650 01/28/30 SASKATCHEWAN BND CA uUsD Aaa 172,683.50 172,683.50 0.07%
US912810QB70 UST 4.250 05/15/39 US TREASURY GOV us uUsD Aal 232,049.01 232,049.01 0.10%
US912810QU51 UST 3.125 02/15/42 US TREASURY GOV us uUsD Aal 3,521,690.49 3,521,690.49 1.49%
US912810SU34 UST 1.875 02/15/51 US TREASURY GOV us UsD Aal 122,333.07 122,333.07 0.05%
US912810TM09 UST 4.000 11/15/42 US TREASURY GOV us UsD Aal 487,671.54 487,671.54 0.21%
US912810TZ212 UST 4.500 02/15/44 US TREASURY GOV us UsD Aal 478,498.40 478,498.40 0.20%
US912810UE6G3 UST 4.500 11/15/54 US TREASURY GOV us UsD Aal 10,074.11 10,074.11 0.00%
US9128284V99 UST 2.875 08/15/28 US TREASURY GOV us UsD Aal 167,421.71 167,421.71 0.07%
US9128285M81 UST 3.125 11/15/28 US TREASURY GOV us UsD Aal 196.92 196.92 0.00%
US912828Vv988 UST 2.250 02/15/27 US TREASURY GOV us UsD Aal 984.30 984.30 0.00%
US9128282781 UST 1.500 01/31/27 US TREASURY GOV us UsD Aal 97.23 97.23 0.00%
US91282CAQ42 UST 0.125 10/15/25 US TREASURY GOV us UsD Aal 247.16 247.16 0.00%
US91282CAV37 UST 0.875 11/15/30 US TREASURY GOV us UsD Aal 85.59 85.59 0.00%
US91282CBB63 UST 0.625 12/31/27 US TREASURY GOV us UsD Aal 5,558.82 5,558.82 0.00%
US91282CBL46 UST 1.125 02/15/31 US TREASURY GOV us UsD Aal 86.56 86.56 0.00%
US91282CCM10 UST 0.125 07/15/31 US TREASURY GOV us UsD Aal 487,529.25 487,529.25 0.21%
US91282CEC10 UST 1.875 02/28/27 US TREASURY GOV us UsD Aal 108,048.69 108,048.69 0.05%
US91282CGM73 UST 3.500 02/15/33 US TREASURY GOV us UsD Aal 421,607.74 421,607.74 0.18%
US91282CHA27 UST 3.500 04/30/28 US TREASURY GOV us UsD Aal 637,486.98 637,486.98 0.27%
US91282CHC82 UST 3.375 05/15/33 US TREASURY GOV us UsD Aal 637,556.68 637,556.68 0.27%
US91282CHR51 UST 4.000 07/31/30 US TREASURY GOV us UsD Aal 24,133.23 24,133.23 0.01%
US91282CHT18 UST 3.875 08/15/33 US TREASURY GOV us UsD Aal 637,530.35 637,530.35 0.27%
US91282CHY03 UST 4.625 09/15/26 US TREASURY GOV us UsD Aal 637,558.43 637,558.43 0.27%
US91282CJH51 UST 2.375 10/15/28 US TREASURY GOV us UsD Aal 5,271.24 5,271.24 0.00%
US91282CJK80 UST 4.625 11/15/26 US TREASURY GOV us UsD Aal 5,107,884.37 5,107,884.37 2.15%
US91282CJL63 UST 4.875 11/30/25 US TREASURY GOV us UsD Aal 96,743.24 96,743.24 0.04%
US91282CJQ50 UST 3.750 12/31/30 US TREASURY GOV us UsD Aal 638,185.19 638,185.19 0.27%
US91282CLC37 UST 4.000 07/31/29 US TREASURY GOV us UsD Aal 1,515,445.01 1,515,445.01 0.64%
US91282CLK52 UST 3.625 08/31/29 US TREASURY GOV us UsD Aal 1,308.24 1,308.24 0.00%
US91282CLL36 UST 3.375 09/15/27 US TREASURY GOV us UsD Aal 66,109.35 66,109.35 0.03%
US91282CLL36 UST 3.375 09/15/27 US TREASURY GOV us UsD Aal 5,110,245.14 5,110,245.14 2.16%
US91282CLU35 UST 4.125 10/31/31 US TREASURY GOV us UsD Aal 451,289.39 451,289.39 0.19%
US91282CMT52 UST 4.125 03/31/32 US TREASURY GOV us UsD Aal 637,555.66 637,555.66 0.27%
US91282CNL18 UST 3.750 06/30/27 US TREASURY GOV us UsD Aal 408,929.27 408,929.27 0.17%
XS0782697071 OBBHD 3.375 05/18/32 MTN OEBB GOV AT EUR Aal 43,793.38 51,226.74 0.02%
XS2351088955 ONTAR 0.250 06/09/31 MTN ONTARIO BND CA EUR Aaa 86,351.53 101,008.58 0.04%
XS2924823532 LNBAD 4.000 01/22/27 MTN LKB BW FORDERBNK BND DE UsD Aaa 2,650,334.74 2,650,334.74 1.12%
XS2928646806 KFW 4.000 11/05/26 MTN KFW GOV DE UsD Aaa 7,209.37 7,209.37 0.00%
Unknown Company Description UNK EUR 980,221.03 1,146,600.70 0.48%
Unknown Company Description UNK GBP 1.00 1.35 0.00%
Total: 237,125,317.99 100.00%
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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

62,067,292.89

Top 5 borrowers in last Month

No. | Counterparty

Market Value

1 | NOMURA INTERNATIONAL PLC (PARENT)

68,870,563.59

BARCLAYS BANK PLC (PARENT)

22,297,459.30

BNP PARIBAS PRIME BROKERAGE INTL LTD (PARENT)

21,263,982.49

JP MORGAN SECS PLC (PARENT)

19,065,108.08

g~ | W DN

GOLDMAN SACHS INTERNATIONAL (PARENT)

17,691,177.35
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