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Securities Lending Report
HBCE / HSBC Gbl Inv Fd - Asia High Yield Bond
Report as at 07/08/2025

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 - Asia High Yield Bond
Replication Mode Physical replication
ISIN Code LU2004780537
Total net assets (AuM) 447,845,566
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 07/08/2025

Currently on loan in USD (base currency) 92,388,502.27
Current percentage on loan (in % of the fund AuM) 20.63%
Collateral value (cash and securities) in USD (base currency) 99,936,951.07
Collateral value (cash and securities) in % of loan 108%

Securities lending statistics

12-month average on loan in USD (base currency) 96,956,129.77
12-month average on loan as a % of the fund AuM 16.46%
12-month maximum on loan in USD 152,832,907.64
12-month maximum on loan as a % of the fund AuM 22.88%
Gross Return for the fund over the last 12 months in (base currency fund) 762,449.86
Gross Return for the fund over the last 12 months in % of the fund AuM 0.1294%

Collateral data - as at 07/08/2025

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

ATO000A1VGKO ATGV 0.500 04/20/27 AUSTRIA GOV AT EUR AA1 440,367.49 512,001.62 0.51%
AUOOOXCLWAI8 AUGV 4.250 04/21/26 AUSTRALIA GOV AU AUD AAA 69,388.19 45,061.00 0.05%
AUO000XCLWAMO AUGV 2.750 06/21/35 AUSTRALIA GOV AU AUD AAA 6,201.01 4,026.97 0.00%
AU3CB0221661 IADB 4.250 06/11/26 MTN IDB BND us AUD AAA 32,370.80 21,021.74 0.02%
AU3CB0309623 ALBTA 5.200 05/15/34 MTN ALBERTA BND CA AUD AAA 3,120.77 2,026.64 0.00%
AU3TB0000135 AUGV 4.750 04/21/27 AUSTRALIA GOV AU AUD AAA 5,188.73 3,369.58 0.00%
AU3TB0000192 AUGV 3.750 04/21/37 AUSTRALIA GOV AU AUD AAA 111,802.90 72,605.30 0.07%
BE0000324336 BEGV 4.500 03/28/26 BELGIUM GOV BE EUR AA3 440,190.53 511,795.89 0.51%
BE0000340498 BEGV 2.150 06/22/66 BELGIUM GOV BE EUR AA3 1.86 2.16 0.00%
BE0000343526 BEGV 2.250 06/22/57 BELGIUM GOV BE EUR AA3 4,035.18 4,691.57 0.00%




Collateral data - as at 07/08/2025

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

BE0000350596 BEGV 0.400 06/22/40 BELGIUM GOV BE EUR AA3 0.64 0.75 0.00%
BE0000353624 BEGV 0.650 06/22/71 BELGIUM GOV BE EUR AA3 5,873.85 6,829.35 0.01%
BE0000359688 BEGV 3.450 06/22/43 BELGIUM GOV BE EUR AA3 10,766.85 12,518.28 0.01%
BE0000365743 BEGV 2.600 10/22/30 BELGIUM GOV BE EUR AA3 919.50 1,069.08 0.00%
CA135087D358 CAGV 2.750 12/01/48 CANADA GOV CA CAD AAA 47,853.60 34,796.45 0.03%
CA135087H722 CAGV 2.000 12/01/51 CANADA GOV CA CAD AAA 352,770.17 256,514.64 0.26%
CA135087K940 CAGV 0.500 09/01/25 CANADA GOV CA CAD AAA 999.74 726.95 0.00%
CA135087M276 CAGV 1.500 06/01/31 CANADA GOV CA CAD AAA 918.80 668.10 0.00%
CA135087N837 CAGV 2.750 09/01/27 CANADA GOV CA CAD AAA 1,011.87 735.78 0.00%
CA135087P329 CAGV 2.500 12/01/32 CANADA GOV CA CAD AAA 1,914.85 1,392.37 0.00%
CA135087P576 CAGV 3.500 03/01/28 CANADA GOV CA CAD AAA 2,067.15 1,503.12 0.00%
CA135087Q236 CAGV 2.750 06/01/33 CANADA GOV CA CAD AAA 324,069.81 235,645.35 0.24%
CA135087Q491 CAGV 3.250 09/01/28 CANADA GOV CA CAD AAA 107,855.35 78,426.35 0.08%
CA135087S398 CAGV 3.250 11/01/26 CANADA GOV CA CAD AAA 99,565.05 72,398.11 0.07%
CA135087S471 CAGV 2.750 03/01/30 CANADA GOV CA CAD AAA 12,046.82 8,759.77 0.01%
CA135087S703 CAGV 3.500 12/01/57 CANADA GOV CA CAD AAA 9,623.00 6,997.30 0.01%
CA135087WL43 CAGV 5.750 06/01/29 CANADA GOV CA CAD AAA 22,271.68 16,194.71 0.02%
CA135087XG49 CAGV 5.750 06/01/33 CANADA GOV CA CAD AAA 21,224.61 15,433.34 0.02%
CA135087XQ21 CAGV 3.000 12/01/36 CANADA GOV CA CAD AAA 1,741,481.14 1,266,307.20 1.27%
CA135087XW98 CAGV 5.000 06/01/37 CANADA GOV CA CAD AAA 26,552.78 19,307.69 0.02%
CA135087YK42 CAGV 2.000 12/01/41 CANADA GOV CA CAD AAA 2,088,139.79 1,518,377.88 1.52%
CA135087YQ12 CAGV 4.000 06/01/41 CANADA GOV CA CAD AAA 5,263.78 3,827.52 0.00%
CA135087ZH04 CAGV 1.500 12/01/44 CANADA GOV CA CAD AAA 1,474,954.37 1,072,503.91 1.07%
DE0001102531 DEGV 02/15/31 GERMANY GOV DE EUR AAA 1,485.11 1,726.69 0.00%
DE0001102580 DEGV 02/15/32 GERMANY GOV DE EUR AAA 674.54 784.27 0.00%
DE0001108595 DEGV PO STR 07/04/42 GERMANY GOV DE EUR AAA 106,535.30 123,865.29 0.12%
DE0001135481 DEGV 2.500 07/04/44 GERMANY GOV DE EUR AAA 102,482.61 119,153.35 0.12%
DE0001141828 DEGV 10/10/25 GERMANY GOV DE EUR AAA 106,718.19 124,077.93 0.12%
DEO00BU22064 DEGV 2.700 09/17/26 GERMANY GOV DE EUR AAA 886,363.76 1,030,547.66 1.03%
DEO000BU22106 DEGV 1.900 09/16/27 GERMANY GOV DE EUR AAA 105,695.93 122,889.38 0.12%
DE000BU25000 DEGV 2.200 04/13/28 GERMANY GOV DE EUR AAA 55,203.77 64,183.71 0.06%
DEO00BU25034 DEGV 2.500 10/11/29 GERMANY GOV DE EUR AAA 1,391,140.04 1,617,435.39 1.62%
DEO00BU2D004 DEGV 2.500 08/15/54 GERMANY GOV DE EUR AAA 1,391,139.34 1,617,434.58 1.62%
DK0009924532 DKGV 2.250 11/15/33 DENMARK GOV DK DKK AAA 2.05 0.32 0.00%
DK0009924888 DKGV 2.250 11/15/26 DENMARK GOV DK DKK AAA 3.08 0.48 0.00%
EUO00A285VM2 EUUNI 07/04/35 MTN EU BND BE EUR AA3 201,504.90 234,283.49 0.23%
EUOOOA3K4EUO EUUNI 3.250 02/04/50 MTN EU BND BE EUR AA3 137,210.83 159,530.77 0.16%
EUOOOA3K4EWG6 EUUNI 2.875 12/06/27 MTN EU BND BE EUR AA3 121,324.97 141,060.78 0.14%
EU000A4D5QM6 EUUNI 2.625 07/04/28 MTN EU BND BE EUR AA3 1,981.63 2,303.98 0.00%




Collateral data - as at 07/08/2025

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

EUOOOA4EA8Y7 EUUNI 3.750 10/12/45 MTN EU BND BE EUR AA3 446,155.85 518,731.58 0.52%
EUOOOA4EDOKO EUUNI 2.750 12/13/32 MTN EU BND BE EUR AA3 10,544.56 12,259.83 0.01%
FR0000125486 VINCI ODSH VINCI COM FR EUR AA2 88,933.17 103,399.84 0.10%
FR0000571150 FRGV 6.000 10/25/25 FRANCE GOV FR EUR AA2 0.00 0.00 0.00%
FR0011982776 FRGV 0.700 07/25/30 FRANCE GOV FR EUR AA2 156,405.08 181,847.34 0.18%
FR0013234333 FRGV 1.750 06/25/39 FRANCE GOV FR EUR AA2 0.80 0.93 0.00%
FR0013257524 FRGV 2.000 05/25/48 FRANCE GOV FR EUR AA2 721.44 838.79 0.00%
FR0013451507 FRGV 11/25/29 FRANCE GOV FR EUR AA2 4,081.09 4,744 .96 0.00%
FR0013519253 FRGV 0.100 03/01/26 FRANCE GOV FR EUR AA2 394,234.66 458,364.42 0.46%
FR0014001N38 FRGV 0.100 07/25/31 FRANCE GOV FR EUR AA2 74,962.13 87,156.14 0.09%
FR0014003513 FRGV 02/25/27 FRANCE GOV FR EUR AA2 4,303.85 5,003.95 0.01%
FR0014007L00 FRGV 05/25/32 FRANCE GOV FR EUR AA2 200.03 232.57 0.00%
FROO1400AIN5S FRGV 0.750 02/25/28 FRANCE GOV FR EUR AA2 814.46 946.95 0.00%
FRO01400H7V7 FRGV 3.000 05/25/33 FRANCE GOV FR EUR AA2 16,256.28 18,900.67 0.02%
FRO01400NBC6 FRGV 2.500 09/24/27 FRANCE GOV FR EUR AA2 50.47 58.68 0.00%
FR001400QCA1 FRGV 0.950 07/25/43 FRANCE GOV FR EUR AA2 5.51 6.41 0.00%
FR001400Z2L7 FRGV 2.700 02/25/31 FRANCE GOV FR EUR AA2 42.48 49.39 0.00%
GBOOBOCNHZ09 UKTI 1 1/4 11/22/55 UK TREASURY GIL GB GBP AA3 1,207,412.52 1,609,480.89 1.61%
GBOOBOCNHZ09 UKTI 1 1/4 11/22/55 UK TREASURY GIL GB GBP AA3 1,645,403.46 2,193,322.81 2.19%
GB00B3MYD345 UKTI 0 5/8 11/22/42 UK TREASURY GIL GB GBP AA3 1,885,612.08 2,513,520.90 2.52%
GB00B3MYD345 UKTI 0 5/8 11/22/42 UK TREASURY GIL GB GBP AA3 1,645,504.21 2,193,457 .11 2.19%
GBOOB4PTCY75 UKTI 0 3/8 03/22/62 UK TREASURY GIL GB GBP AA3 1,213,379.33 1,617,434.65 1.62%
GBOOBFMCNG652 UKT 158 10/22/71 UK Treasury GIL GB GBP AA3 1,209,884.81 1,612,776.45 1.61%
GBOOBFMCNG652 UKT 158 10/22/71 UK Treasury GIL GB GBP AA3 1,645,592.27 2,193,574.50 2.19%
GB00BM8Z22W66 UKTI 0 1/8 03/22/73 UK Treasury GIL GB GBP AA3 928,994.51 1,238,349.68 1.24%
GBOOBMFOLF76 GBGV 4.000 10/22/63 UNITED KINGDOM GIL GB GBP AA3 1,210,510.80 1,613,610.90 1.61%
GB0O0OBMV7TC88 UKT 3 1/4 01/31/33 UK Treasury GIL GB GBP AA3 93,082.35 124,078.77 0.12%
GBOOBPJJKP77 UKT 43/4 10/22/43 UK Treasury GIL GB GBP AA3 77,646.61 103,502.93 0.10%
GB00BQC82D08 UKT 4 3/8 01/31/2040 UK TREASURY GIL GB GBP AA3 170,728.78 227,581.46 0.23%
GBOOBSQNRDO1 UKT 4 3/8 03/07/30 Corp UK TREASURY GIL GB GBP AA3 59,283.24 79,024.56 0.08%
GB00OBT7HZZ68 UKTI 1 1/8 09/22/35 COR UK TREASURY GIL GB GBP AA3 51,955.05 69,256.08 0.07%
JP1024611Q64 JPGV 0.400 06/01/26 JAPAN GOV JP JPY A1l 153,862,738.45 1,043,880.23 1.04%
JP1024621Q70 JPGV 0.400 07/01/26 JAPAN GOV JP JPY A1l 166,699,664.01 1,130,972.23 1.13%
JP1024641Q92 JPGV 0.400 09/01/26 JAPAN GOV JP JPY A1l 144,132,688.80 977,866.81 0.98%
JP1024651QA4 JPGV 0.400 10/01/26 JAPAN GOV JP JPY A1l 173,209,206.91 1,175,136.16 1.18%
JP1024661QB1 JPGV 0.500 11/01/26 JAPAN GOV JP JPY A1l 62,477,251.68 423,876.30 0.42%
JP1024671QC8 JPGV 0.600 12/01/26 JAPAN GOV JP JPY A1l 31,462,759.57 213,458.78 0.21%
JP1024691R25 JPGV 0.700 02/01/27 JAPAN GOV JP JPY A1l 168,904,894.63 1,145,933.59 1.15%
JP1024701R31 JPGV 0.800 03/01/27 JAPAN GOV JP JPY A1l 19,951,925.82 135,363.64 0.14%




Collateral data - as at 07/08/2025

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

JP1024711R47 JPGV 0.900 04/01/27 JAPAN GOV JP JPY A1l 186,712,603.98 1,266,749.82 1.27%
JP1024721R52 JPGV 0.700 05/01/27 JAPAN GOV JP JPY A1l 186,543,430.91 1,265,602.07 1.27%
JP1051521N69 JPGV 0.100 03/20/27 JAPAN GOV JP JPY A1l 333,048,957.47 2,259,567.37 2.26%
JP1051701Q76 JPGV 0.600 06/20/29 JAPAN GOV JP JPY A1l 17,644,467.94 119,708.72 0.12%
JP1051741QB7 JPGV 0.700 09/20/29 JAPAN GOV JP JPY A1l 158,001,233.50 1,071,957.81 1.07%
JP1051771R39 JPGV 1.100 12/20/29 JAPAN GOV JP JPY A1l 503,383.34 3,415.20 0.00%
JP1051781R45 JPGV 1.000 03/20/30 JAPAN GOV JP JPY A1l 177,512,558.42 1,204,332.20 1.21%
JP1103421G35 JPGV 0.100 03/20/26 JAPAN GOV JP JPY A1l 26,448,900.05 179,442.30 0.18%
JP1103751Q74 JPGV 1.100 06/20/34 JAPAN GOV JP JPY A1l 134,587,168.90 913,105.32 0.91%
JP1103771R12 JPGV 1.200 12/20/34 JAPAN GOV JP JPY A1l 25,294,170.06 171,608.05 0.17%
JP1120241K56 JPGV 0.100 03/10/29 JAPAN GOV JP JPY A1l 323,240,053.52 2,193,018.95 2.19%
JP1120251L52 JPGV 0.200 03/10/30 JAPAN GOV JP JPY A1l 42,164,441.78 286,064.24 0.29%
JP1200861647 JPGV 2.300 03/20/26 JAPAN GOV JP JPY A1l 1,020,111.44 6,920.94 0.01%
JP1201171A43 JPGV 2.100 03/20/30 JAPAN GOV JP JPY A1l 206,626,804.15 1,401,857.51 1.40%
JP1201221AA5 JPGV 1.800 09/20/30 JAPAN GOV JP JPY A1l 22,939,987.84 155,636.12 0.16%
JP1201651J76 JPGV 0.500 06/20/38 JAPAN GOV JP JPY A1l 10,190,817.01 69,139.50 0.07%
JP1201671K12 JPGV 0.500 12/20/38 JAPAN GOV JP JPY A1l 80,356,632.10 545,178.78 0.55%
JP13000611B1 JPGV 2.400 11/20/31 JAPAN GOV JP JPY A1l 29,436,184.02 199,709.50 0.20%
JP1300721MA9 JPGV 0.700 09/20/51 JAPAN GOV JP JPY A1l 53,521,806.91 363,118.17 0.36%
JP1400161P53 JPGV 1.300 03/20/63 JAPAN GOV JP JPY A1l 143,846,902.38 975,927.89 0.98%
JP1742571Q93 JPGV 09/22/25 JAPAN GOV JP JPY A1l 129,509,686.03 878,657.19 0.88%
NL0014555419 NLGV 07/15/30 NETHERLANDS GOV NL EUR AAA 126.77 147.39 0.00%
NLOO15000RP1 NLGV 0.500 07/15/32 NETHERLANDS GOV NL EUR AAA 3,455.14 4,017.18 0.00%
US00828EEP07 AFDB 4.375 11/03/27 MTN AFRCN DVLPMNT BND X0 usD 154,923.99 154,923.99 0.16%
UsS01609wW1027 ALIBABA DPRC ALIBABA GDR us usD AAA 726.14 726.14 0.00%
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us usD AAA 103,291.94 103,291.94 0.10%
US0378331005 APPLE ODSH APPLE COM us usD AAA 103,353.18 103,353.18 0.10%
US045167FT55 ADB 3.875 09/28/32 MTN ADB BND PH usD 1,863,642.68 1,863,642.68 1.86%
US045167FU29 ADB 4.250 01/09/26 MTN ADB BND PH usD 1,863,827.47 1,863,827.47 1.87%
US04517PBE16 ADB 5.344 06/16/26 FRN MTN ADB BND PH usD 1,863,612.50 1,863,612.50 1.86%
US04517PBW14 ADB 4.875 09/26/28 26 MTN ADB BND PH usD 1,809,403.02 1,809,403.02 1.81%
US135087Q560 CAGV 3.750 04/26/28 CANADA GOV CA usD AAA 177,283.60 177,283.60 0.18%
US4581X0ES30 IADB 4.500 02/15/30 MTN IDB BND us usD AAA 967,750.42 967,750.42 0.97%
US5949181045 MICROSOFT ODSH MICROSOFT COM us usD AAA 103,027.98 103,027.98 0.10%
US683234DQ81 ONTAR 4.200 01/18/29 ONTARIO BND CA usD AAA 5,076.30 5,076.30 0.01%
US912810FB99 UST 6.125 11/15/27 US TREASURY GOV us usD AAA 855.23 855.23 0.00%
US912810PX00 UST 4.500 05/15/38 US TREASURY GOV us uUsD AAA 3,178.81 3,178.81 0.00%
US912810QX90 UST 2.750 08/15/42 US TREASURY GOV us uUsD AAA 1,248.29 1,248.29 0.00%
UsS912810QY73 UST 2.750 11/15/42 US TREASURY GOV us uUsD AAA 5,774.85 5,774.85 0.01%




Collateral data - as at 07/08/2025

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

US912810RB61 UST 2.875 05/15/43 US TREASURY GOV us usD AAA 2,515,032.83 2,515,032.83 2.52%
US912810RH32 UST 3.125 08/15/44 US TREASURY GOV us usD AAA 2,739.55 2,739.55 0.00%
US912810RJ97 UST 3.000 11/15/44 US TREASURY GOV us usD AAA 183,941.75 183,941.75 0.18%
US912810SC36 UST 3.125 05/15/48 US TREASURY GOV us usD AAA 306.51 306.51 0.00%
US912810SU34 UST 1.875 02/15/51 US TREASURY GOV us usD AAA 2,515,072.86 2,515,072.86 2.52%
US912810SW99 UST 1.875 02/15/41 US TREASURY GOV us usD AAA 629,654.37 629,654.37 0.63%
US912810TN81 UST 3.625 02/15/53 US TREASURY GOV us usD AAA 262,987.76 262,987.76 0.26%
US912810TU25 UST 4.375 08/15/43 US TREASURY GOV us usD AAA 96,115.14 96,115.14 0.10%
US912810TV08 UST 4.750 11/15/53 US TREASURY GOV us usD AAA 400.62 400.62 0.00%
US912810TX63 UST 4.250 02/15/54 US TREASURY GOV us usD AAA 93.27 93.27 0.00%
US912810TZ12 UST 4.500 02/15/44 US TREASURY GOV us usD AAA 2,469,745.97 2,469,745.97 2.47%
US912810UA42 UST 4.625 05/15/54 US TREASURY GOV us usD AAA 208,999.59 208,999.59 0.21%
US912810UE6G3 UST 4.500 11/15/54 US TREASURY GOV us uUsD AAA 577.36 577.36 0.00%
US9128283R96 UST 0.500 01/15/28 US TREASURY GOV us uUsD AAA 137,194.48 137,194.48 0.14%
US9128283W81 UST 2.750 02/15/28 US TREASURY GOV us uUsD AAA 2,181.44 2,181.44 0.00%
US9128284V99 UST 2.875 08/15/28 US TREASURY GOV us uUsD AAA 3,570.24 3,570.24 0.00%
US912828X885 UST 2.375 05/15/27 US TREASURY GOV us uUsD AAA 4,030.99 4,030.99 0.00%
US912828Y388 UST 0.750 07/15/28 US TREASURY GOV us uUsD AAA 1,405.90 1,405.90 0.00%
US9128287B95 UST 1.125 02/28/27 US TREASURY GOV us uUsD AAA 5,603.28 5,603.28 0.01%
US912828ZN34 UST 0.500 04/30/27 US TREASURY GOV us uUsD AAA 284.56 284.56 0.00%
US912828zQ64 UST 0.625 05/15/30 US TREASURY GOV us uUsD AAA 168,690.62 168,690.62 0.17%
US91282CAQ42 UST 0.125 10/15/25 US TREASURY GOV us uUsD AAA 2,190,260.88 2,190,260.88 2.19%
US91282CBB63 UST 0.625 12/31/27 US TREASURY GOV us usD AAA 0.00 0.00 0.00%
US91282CBL46 UST 1.125 02/15/31 US TREASURY GOV us usD AAA 87.44 87.44 0.00%
US91282CCY57 UST 1.250 09/30/28 US TREASURY GOV us usD AAA 2,193,417.31 2,193,417.31 2.19%
US91282CEE75 UST 2.375 03/31/29 US TREASURY GOV us usD AAA 6,172.62 6,172.62 0.01%
US91282CFB28 UST 2.750 07/31/27 US TREASURY GOV us usD AAA 2,515,106.49 2,515,106.49 2.52%
US91282CFH97 UST 3.125 08/31/27 US TREASURY GOV us usD AAA 209,374.66 209,374.66 0.21%
US91282CFU09 UST 4.125 10/31/27 US TREASURY GOV us usD AAA 2,515,062.20 2,515,062.20 2.52%
US91282CFY21 UST 3.875 11/30/29 US TREASURY GOV us usD AAA 209,130.60 209,130.60 0.21%
US91282CGA36 UST 4.000 12/15/25 US TREASURY GOV us usD AAA 209,470.06 209,470.06 0.21%
US91282CGM73 UST 3.500 02/15/33 US TREASURY GOV us usD AAA 2,459.01 2,459.01 0.00%
US91282CGM73 UST 3.500 02/15/33 US TREASURY GOV us usD AAA 1,426,319.29 1,426,319.29 1.43%
US91282CGP05 UST 4.000 02/29/28 US TREASURY GOV us usD AAA 77,682.73 77,682.73 0.08%
US91282CHZ77 UST 4.625 09/30/30 US TREASURY GOV us usD AAA 105.56 105.56 0.00%
US91282CJC64 UST 4.625 10/15/26 US TREASURY GOV us usD AAA 3,072.51 3,072.51 0.00%
US91282CJG78 UST 4.875 10/31/30 US TREASURY GOV us uUsD AAA 29,496.32 29,496.32 0.03%
US91282CJK80 UST 4.625 11/15/26 US TREASURY GOV us uUsD AAA 394,151.46 394,151.46 0.39%
US91282CJQ50 UST 3.750 12/31/30 US TREASURY GOV us uUsD AAA 473,492.29 473,492.29 0.47%




Collateral data - as at 07/08/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
US91282CJR34 UST 3.750 12/31/28 US TREASURY GOV us UsD AAA 100.60 100.60 0.00%
US91282CKNO01 UST 4.625 04/30/31 US TREASURY GOV us uUsD AAA 20,736.13 20,736.13 0.02%
US91282CKWO00 UST 4.250 06/30/31 US TREASURY GOV us uUsD AAA 209,656.91 209,656.91 0.21%
US91282CKX82 UST 4.250 06/30/29 US TREASURY GOV us uUsD AAA 645,020.72 645,020.72 0.65%
US91282CLC37 UST 4.000 07/31/29 US TREASURY GOV us uUsD AAA 201,658.67 201,658.67 0.20%
US91282CLK52 UST 3.625 08/31/29 US TREASURY GOV us uUsD AAA 167,422.60 167,422.60 0.17%
US91282CLL36 UST 3.375 09/15/27 US TREASURY GOV us uUsD AAA 158,705.14 158,705.14 0.16%
US91282CLU35 UST 4.125 10/31/31 US TREASURY GOV us uUsD AAA 13,542,057.92 13,542,057.92 13.55%
US91282CMB45 UST 4.000 12/15/27 US TREASURY GOV us uUsD AAA 45,696.12 45,696.12 0.05%
US91282CMY48 UST 3.750 04/30/27 US TREASURY GOV us uUsD AAA 78,641.15 78,641.15 0.08%
XS2259629280 LNBAD 0.610 11/17/50 28 MTN LKB BW FORDERBNK BND DE EUR AAA 52,425.67 60,953.70 0.06%
XS2924823532 LNBAD 4.000 01/22/27 MTN LKB BW FORDERBNK BND DE uUsD AAA 1,864,369.79 1,864,369.79 1.87%
XS2963925883 EBRD 4.915 12/19/34 25 MTN EBRD GOV SuU uUsD 102,422.85 102,422.85 0.10%
XS3058822670 NORDR 4.000 04/25/28 MTN NRW BND DE uUsD AAA 203,484.89 203,484.89 0.20%
Unknown Company Description UNK uUsD 215,858.30 215,858.30 0.22%
Total: 99,936,951.07 100.00%
Geographical allocation of collateral Currency allocation of collateral
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Counterparts

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

No. | Major Name

Market Value

Top 5 borrowers in last Month

No. | Counterparty

Market Value

1 | MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT)

16,175,780.96

2 | NOMURA INTERNATIONAL PLC (PARENT) 14,180,435.59
3 | GOLDMAN SACHS INTERNATIONAL (PARENT) 9,159,893.71
4 | BARCLAYS BANK PLC (PARENT) 8,892,439.17
5 | DEUTSCHE BANK AG (PARENT) 6,931,732.45
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