
Securities Lending Report

HBCE / HSBC Gbl Inv Fd - Gbl Short Duration Bond

Report as at 06/08/2025

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 - Gbl Short Duration Bond

Replication Mode Physical replication

ISIN Code LU1163226092

Total net assets (AuM) 6,230,749,110

Reference currency of the fund USD

Securities lending data - as at 06/08/2025

Currently on loan in USD (base currency) 369,847,554.61

Current percentage on loan (in % of the fund AuM) 5.94%

Collateral value (cash and securities) in  USD (base currency) 403,501,931.35

Collateral value (cash and securities) in % of loan 109%

Collateral data - as at 06/08/2025

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 393,931.85 455,627.26 0.11%

AT0000A1K9C8 ATGV 0.750 10/20/26 AUSTRIA GOV AT EUR AA1 447,893.33 518,039.90 0.13%

AT0000A1VGK0 ATGV 0.500 04/20/27 AUSTRIA GOV AT EUR AA1 7,805.97 9,028.50 0.00%

AT0000A2WSC8 ATGV 0.900 02/20/32 AUSTRIA GOV AT EUR AA1 5,589,302.86 6,464,668.44 1.60%

AT0000A2Y8G4 ATGV 1.850 05/23/49 AUSTRIA GOV AT EUR AA1 393,278.49 454,871.58 0.11%

AT0000A2Y8G4 ATGV 1.850 05/23/49 AUSTRIA GOV AT EUR AA1 10,309.41 11,924.02 0.00%

AT0000A324S8 ATGV 2.900 02/20/33 AUSTRIA GOV AT EUR AA1 792,937.41 917,122.87 0.23%

AU000000ALL7 ARISTOCRAT LEIS ODSH ARISTOCRAT LEIS COM AU AUD AAA 15,856,601.78 10,245,596.66 2.54%

AU000000ANZ3 ANZ GROUP ODSH ANZ GROUP COM AU AUD AAA 16,850,482.10 10,887,783.25 2.70%

AU000000CPU5 COMPUTERSHARE ODSH COMPUTERSHARE COM AU AUD AAA 15,951,769.00 10,307,088.09 2.55%

Securities lending statistics

12-month average on loan in USD (base currency) 413,761,702.32

12-month average on loan as a % of the fund AuM 11.57%

12-month maximum on loan in USD 622,327,925.99

12-month maximum on loan as a % of the fund AuM 19.71%

Gross Return for the fund over the last 12 months in  (base currency fund) 741,736.34

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0207%

* 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 06/08/2025

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

AU000000CSL8 CSL ODSH CSL COM AU AUD AAA 16,917,399.99 10,931,021.62 2.71%

AU000000MQG1 MACQUARIE GROUP ODSH MACQUARIE GROUP COM AU AUD AAA 2,527,512.45 1,633,128.81 0.40%

AU000000QBE9 QBE INS GRP ODSH QBE INS GRP COM AU AUD AAA 16,812,068.39 10,862,962.58 2.69%

AU000000SUN6 SUNCORP ODSH SUNCORP COM AU AUD AAA 16,812,065.12 10,862,960.47 2.69%

AU000000TCL6 TRANSURBAN UNIT TRANSURBAN COM AU AUD AAA 11,022,114.51 7,121,837.40 1.77%

AU0000106411 AUGV 0.500 09/21/26 AUSTRALIA GOV AU AUD AAA 133,113.17 86,009.84 0.02%

BE0000324336 BEGV 4.500 03/28/26 BELGIUM GOV BE EUR AA3 1,298,686.20 1,502,079.23 0.37%

BE0000350596 BEGV 0.400 06/22/40 BELGIUM GOV BE EUR AA3 1.26 1.46 0.00%

BE0000353624 BEGV 0.650 06/22/71 BELGIUM GOV BE EUR AA3 52,586.74 60,822.59 0.02%

BE0000355645 BEGV 1.400 06/22/53 BELGIUM GOV BE EUR AA3 30,753.61 35,570.06 0.01%

BE0000359688 BEGV 3.450 06/22/43 BELGIUM GOV BE EUR AA3 1,195,968.75 1,383,274.74 0.34%

BE0000365743 BEGV 2.600 10/22/30 BELGIUM GOV BE EUR AA3 625,114.30 723,016.23 0.18%

BE0008062110 BEGV 03/28/27 BELGIUM GOV BE EUR AA3 658,314.00 761,415.48 0.19%

CA135087S703 CAGV 3.500 12/01/57 CANADA GOV CA CAD AAA 5,770,693.94 4,186,001.32 1.04%

CA135087XQ21 CAGV 3.000 12/01/36 CANADA GOV CA CAD AAA 2,103,153.09 1,525,605.36 0.38%

CA135087YK42 CAGV 2.000 12/01/41 CANADA GOV CA CAD AAA 2,103,734.68 1,526,027.24 0.38%

DE0001102507 DEGV 08/15/30 GERMANY GOV DE EUR AAA 81.62 94.41 0.00%

DE0001102515 DEGV 05/15/35 GERMANY GOV DE EUR AAA 23,133.36 26,756.37 0.01%

DE0001102614 DEGV 1.800 08/15/53 GERMANY GOV DE EUR AAA 5,582,184.40 6,456,435.13 1.60%

DE000BU2Z007 DEGV 2.300 02/15/33 GERMANY GOV DE EUR AAA 3,217,232.79 3,721,097.93 0.92%

DK0009922320 DKGV 4.500 11/15/39 DENMARK GOV DK DKK AAA 76,884.42 11,916.35 0.00%

DK0009923138 DKGV 1.750 11/15/25 DENMARK GOV DK DKK AAA 10,526,987.92 1,631,582.45 0.40%

DK0009923567 DKGV 0.500 11/15/27 DENMARK GOV DK DKK AAA 86,902.57 13,469.07 0.00%

DK0009923807 DKGV 0.500 11/15/29 DENMARK GOV DK DKK AAA 10,526,987.66 1,631,582.41 0.40%

DK0009924029 DKGV 0.250 11/15/52 DENMARK GOV DK DKK AAA 34,975.41 5,420.85 0.00%

DK0009924102 DKGV 11/15/31 DENMARK GOV DK DKK AAA 43,313.50 6,713.18 0.00%

DK0009924375 DKGV 11/15/31 DENMARK GOV DK DKK AAA 47,183.98 7,313.07 0.00%

DK0009924458 DKGV 0.100 11/15/34 DENMARK GOV DK DKK AAA 41,581.21 6,444.69 0.00%

DK0009924532 DKGV 2.250 11/15/33 DENMARK GOV DK DKK AAA 10,526,987.83 1,631,582.44 0.40%

DK0009924615 DKGV 2.250 11/15/33 DENMARK GOV DK DKK AAA 6,639,025.87 1,028,985.52 0.26%

DK0009924888 DKGV 2.250 11/15/26 DENMARK GOV DK DKK AAA 283,341.48 43,915.22 0.01%

DK0009924961 DKGV 2.250 11/15/35 DENMARK GOV DK DKK AAA 10,516,723.68 1,629,991.59 0.40%

FR0011982776 FRGV 0.700 07/25/30 FRANCE GOV FR EUR AA2 173,153.21 200,271.50 0.05%

FR0013154044 FRGV 1.250 05/25/36 FRANCE GOV FR EUR AA2 522,969.76 604,874.38 0.15%

FR0013234333 FRGV 1.750 06/25/39 FRANCE GOV FR EUR AA2 217,037.13 251,028.28 0.06%

FR0013286192 FRGV 0.750 05/25/28 FRANCE GOV FR EUR AA2 111,959.70 129,494.20 0.03%

FR0013451507 FRGV 11/25/29 FRANCE GOV FR EUR AA2 357,745.26 413,773.34 0.10%

FR0013519253 FRGV 0.100 03/01/26 FRANCE GOV FR EUR AA2 1,452,951.32 1,680,504.49 0.42%

FR0014007L00 FRGV 05/25/32 FRANCE GOV FR EUR AA2 20,942.88 24,222.84 0.01%



Collateral data - as at 06/08/2025

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

FR001400AIN5 FRGV 0.750 02/25/28 FRANCE GOV FR EUR AA2 1,525.67 1,764.61 0.00%

FR001400NBC6 FRGV 2.500 09/24/27 FRANCE GOV FR EUR AA2 20,565.31 23,786.13 0.01%

GB00B7RN0G65 UKTI 0 1/8 03/22/44 UK TREASURY GIL GB GBP AA3 5,826,437.74 7,743,044.43 1.92%

GB00BMGR2809 UKT 0 1/4 07/31/31 UK Treasury GIL GB GBP AA3 1,122,325.77 1,491,514.83 0.37%

GB00BMY62Z61 UKTI 13/4 09/22/38 Cor UK Treasury GIL GB GBP AA3 43.42 57.70 0.00%

GB00BPCJD880 UKT 3 1/2 10/22/25 UK Treasury GIL GB GBP AA3 342,887.99 455,680.99 0.11%

GB00BT7J0134 UKTI 1 7/8 09/22/49 Corp UK TREASURY GIL GB GBP AA3 55.45 73.69 0.00%

HK0688002218 CHINA OVERSEAS ODSH CHINA OVERSEAS COM HK HKD 998,230.36 127,166.24 0.03%

IE00B4BNMY34 ACCENTURE ODSH ACCENTURE COM US USD AAA 273,012.34 273,012.34 0.07%

IE00B4BNMY34 ACCENTURE ODSH ACCENTURE COM US USD AAA 1,203,707.92 1,203,707.92 0.30%

IT0000062072 GENERALI ODSH GENERALI COM IT EUR 130.11 150.49 0.00%

IT0000072170 FINECOBANK ODSH FINECOBANK COM IT EUR 2,768,234.09 3,201,779.54 0.79%

JP1024611Q64 JPGV 0.400 06/01/26 JAPAN GOV JP JPY A1 129,637,110.67 879,223.66 0.22%

JP1024621Q70 JPGV 0.400 07/01/26 JAPAN GOV JP JPY A1 131,401,452.72 891,189.76 0.22%

JP1024641Q92 JPGV 0.400 09/01/26 JAPAN GOV JP JPY A1 17,879,325.10 121,261.00 0.03%

JP1051521N69 JPGV 0.100 03/20/27 JAPAN GOV JP JPY A1 31,401,901.89 212,973.70 0.05%

JP1051701Q76 JPGV 0.600 06/20/29 JAPAN GOV JP JPY A1 61,985,221.48 420,395.62 0.10%

JP1051771R39 JPGV 1.100 12/20/29 JAPAN GOV JP JPY A1 3,927,122.75 26,634.50 0.01%

JP1051781R45 JPGV 1.000 03/20/30 JAPAN GOV JP JPY A1 161,001,702.29 1,091,944.31 0.27%

JP1103421G35 JPGV 0.100 03/20/26 JAPAN GOV JP JPY A1 54,551,926.96 369,981.59 0.09%

JP1103751Q74 JPGV 1.100 06/20/34 JAPAN GOV JP JPY A1 16,051,625.54 108,865.19 0.03%

JP1103781R44 JPGV 1.400 03/20/35 JAPAN GOV JP JPY A1 450,174.52 3,053.17 0.00%

JP1103781R44 JPGV 1.400 03/20/35 JAPAN GOV JP JPY A1 1,141,670,540.62 7,743,027.78 1.92%

JP1120241K56 JPGV 0.100 03/10/29 JAPAN GOV JP JPY A1 225,009,032.14 1,526,054.26 0.38%

JP1120251L52 JPGV 0.200 03/10/30 JAPAN GOV JP JPY A1 115,250,417.40 781,650.36 0.19%

JP1120261M59 JPGV 0.005 03/10/31 JAPAN GOV JP JPY A1 219,823,761.14 1,490,886.76 0.37%

JP1120281P52 JPGV 0.005 03/10/33 JAPAN GOV JP JPY A1 11,650,403.14 79,015.26 0.02%

JP1120281P52 JPGV 0.005 03/10/33 JAPAN GOV JP JPY A1 642,511,843.28 4,357,638.11 1.08%

JP1200861647 JPGV 2.300 03/20/26 JAPAN GOV JP JPY A1 9,225,157.33 62,566.78 0.02%

JP1201221AA5 JPGV 1.800 09/20/30 JAPAN GOV JP JPY A1 143,106,905.22 970,578.38 0.24%

JP1201271B58 JPGV 1.900 03/20/31 JAPAN GOV JP JPY A1 23,896,651.72 162,071.66 0.04%

JP1201591GC4 JPGV 0.600 12/20/36 JAPAN GOV JP JPY A1 225,026,583.12 1,526,173.29 0.38%

JP13000611B1 JPGV 2.400 11/20/31 JAPAN GOV JP JPY A1 3,898,814.28 26,442.50 0.01%

JP1300381D38 JPGV 1.800 03/20/43 JAPAN GOV JP JPY A1 232,596.93 1,577.52 0.00%

JP1300651L15 JPGV 0.400 12/20/49 JAPAN GOV JP JPY A1 117,947,343.73 799,941.43 0.20%

JP1300851R17 JPGV 2.300 12/20/54 JAPAN GOV JP JPY A1 3,016,235.68 20,456.69 0.01%

JP1300861R49 JPGV 2.400 03/20/55 JAPAN GOV JP JPY A1 44,293.82 300.41 0.00%

JP1742701QB6 JPGV 11/20/25 JAPAN GOV JP JPY A1 122,549,447.07 831,153.77 0.21%

JP1742811R19 JPGV 01/20/26 JAPAN GOV JP JPY A1 997,869.89 6,767.74 0.00%



Collateral data - as at 06/08/2025

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

JP1742941R38 JPGV 03/23/26 JAPAN GOV JP JPY A1 122,575,247.41 831,328.75 0.21%

JP1742981R47 JPGV 10/10/25 JAPAN GOV JP JPY A1 122,559,238.54 831,220.18 0.21%

JP1743111R63 JPGV 12/10/25 JAPAN GOV JP JPY A1 122,564,646.67 831,256.86 0.21%

JP1743191R74 JPGV 07/21/26 JAPAN GOV JP JPY A1 19,637,028.47 133,182.08 0.03%

JP3143600009 ITOCHU ODSH ITOCHU COM JP JPY A1 1,396,883,999.43 9,473,934.23 2.35%

JP3304200003 KOMATSU ODSH KOMATSU COM JP JPY A1 178,154,998.68 1,208,281.25 0.30%

JP3802300008 FAST RETAILING ODSH FAST RETAILING COM JP JPY A1 311,810,999.95 2,114,761.79 0.52%

JP3818000006 FUJITSU ODSH FUJITSU COM JP JPY A1 786,000,598.25 5,330,806.26 1.32%

JP3830800003 BRIDGESTONE ODSH BRIDGESTONE COM JP JPY A1 1,396,997,098.08 9,474,701.29 2.35%

JP3892100003 SMT GROUP ODSH SMT GROUP COM JP JPY A1 1,397,265,998.11 9,476,525.02 2.35%

KYG2108Y1052 CHINA RSRCS LND ODSH CHINA RSRCS LND COM HK HKD 1,343,514.54 171,152.57 0.04%

NL0009538784 NXP SEMICONDTRS ODSH NXP SEMICONDTRS COM US USD AAA 1,385.23 1,385.23 0.00%

NL0014555419 NLGV 07/15/30 NETHERLANDS GOV NL EUR AAA 5,589,663.27 6,465,085.29 1.60%

NL0015000LS8 NLGV 01/15/29 NETHERLANDS GOV NL EUR AAA 125,772.52 145,470.31 0.04%

NL0015000RP1 NLGV 0.500 07/15/32 NETHERLANDS GOV NL EUR AAA 3,045,440.91 3,522,400.95 0.87%

NL00150012X2 NLGV 2.000 01/15/54 NETHERLANDS GOV NL EUR AAA 5,589,663.62 6,465,085.70 1.60%

NL0015001DQ7 NLGV 2.500 01/15/30 NETHERLANDS GOV NL EUR AAA 718,850.46 831,432.82 0.21%

US00724F1012 ADOBE ODSH ADOBE COM US USD AAA 1,339,039.22 1,339,039.22 0.33%

US0079031078 AMD ODSH AMD COM US USD AAA 13,873,332.88 13,873,332.88 3.44%

US0079031078 AMD ODSH AMD COM US USD AAA 1,203,649.63 1,203,649.63 0.30%

US02079K1079 ALPHABET ODSH ALPHABET COM US USD AAA 1,202,330.62 1,202,330.62 0.30%

US0530151036 ADP ODSH ADP COM US USD AAA 4,133,469.76 4,133,469.76 1.02%

US09290D1019 BLACKROCK ODSH BLACKROCK COM US USD AAA 400,580.03 400,580.03 0.10%

US14040H1059 CAPITAL ONE FIN ODSH CAPITAL ONE FIN COM US USD AAA 3,703,003.99 3,703,003.99 0.92%

US2358511028 DANAHER ODSH DANAHER COM US USD AAA 7,159,468.79 7,159,468.79 1.77%

US3032501047 FAIR ISAAC ODSH FAIR ISAAC COM US USD AAA 1,203,049.10 1,203,049.10 0.30%

US3377381088 FISERV ODSH FISERV COM US USD AAA 1,203,476.28 1,203,476.28 0.30%

US3848021040 WW GRAINGER ODSH WW GRAINGER COM US USD AAA 3,702,287.90 3,702,287.90 0.92%

US4461501045 HUNTINGTON BANC ODSH HUNTINGTON BANC COM US USD AAA 1,595,035.80 1,595,035.80 0.40%

US4612021034 INTUIT ODSH INTUIT COM US USD AAA 4,396,378.05 4,396,378.05 1.09%

US4781601046 JOHNSON&JOHNSON ODSH JOHNSON&JOHNSON COM US USD AAA 368,627.66 368,627.66 0.09%

US4878361082 KELLANOVA ODSH KELLANOVA COM US USD AAA 2,931,547.50 2,931,547.50 0.73%

US5486611073 LOWE S ODSH LOWE S COM US USD AAA 911,134.01 911,134.01 0.23%

US5500211090 LULULEMON ODSH LULULEMON COM US USD AAA 607,252.90 607,252.90 0.15%

US5949181045 MICROSOFT ODSH MICROSOFT COM US USD AAA 11,057,945.74 11,057,945.74 2.74%

US5949181045 MICROSOFT ODSH MICROSOFT COM US USD AAA 1,200,716.96 1,200,716.96 0.30%

US6153691059 MOODY S ODSH MOODY S COM US USD AAA 3,702,771.30 3,702,771.30 0.92%

US6174464486 MORGAN STANLEY ODSH MORGAN STANLEY COM US USD AAA 3,630,048.23 3,630,048.23 0.90%

US64110D1046 NETAPP ODSH NETAPP COM US USD AAA 329,084.25 329,084.25 0.08%



Collateral data - as at 06/08/2025

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

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 18,515,509.65 18,515,509.65 4.59%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 1,201,549.84 1,201,549.84 0.30%

US6934751057 PNC FINL SVC ODSH PNC FINL SVC COM US USD AAA 196,549.59 196,549.59 0.05%

US7134481081 PEPSICO ODSH PEPSICO COM US USD AAA 66,099.29 66,099.29 0.02%

US7185461040 PHILLIPS 66 ODSH PHILLIPS 66 COM US USD AAA 2,861,931.14 2,861,931.14 0.71%

US7433151039 PROGRESSIVE ODSH PROGRESSIVE COM US USD AAA 408,411.72 408,411.72 0.10%

US78409V1044 S&P GLOBAL ODSH S&P GLOBAL COM US USD AAA 2,456,456.26 2,456,456.26 0.61%

US79466L3024 SALESFORCE ODSH SALESFORCE COM US USD AAA 4,455,314.96 4,455,314.96 1.10%

US8326964058 J M SMUCKER ODSH J M SMUCKER COM US USD AAA 29,153.59 29,153.59 0.01%

US8716071076 SYNOPSYS ODSH SYNOPSYS COM US USD AAA 1,313,565.00 1,313,565.00 0.33%

US8740541094 TAKE-TWO ODSH TAKE-TWO COM US USD AAA 4,396,403.19 4,396,403.19 1.09%

US8825081040 TEXAS INSTRUMENT ODSH TEXAS INSTRUMENT COM US USD AAA 2,262,250.79 2,262,250.79 0.56%

US9078181081 UNION PACIFIC ODSH UNION PACIFIC COM US USD AAA 1,307,719.04 1,307,719.04 0.32%

US9113121068 UPS ODSH UPS COM US USD AAA 1,363,834.47 1,363,834.47 0.34%

US912810EW46 UST 6.000 02/15/26 US TREASURY GOV US USD AAA 1,491,554.79 1,491,554.79 0.37%

US912810QB70 UST 4.250 05/15/39 US TREASURY GOV US USD AAA 118,893.02 118,893.02 0.03%

US912810RC45 UST 3.625 08/15/43 US TREASURY GOV US USD AAA 271,524.80 271,524.80 0.07%

US912810SE91 UST 3.375 11/15/48 US TREASURY GOV US USD AAA 80.31 80.31 0.00%

US912810SE91 UST 3.375 11/15/48 US TREASURY GOV US USD AAA 455,601.15 455,601.15 0.11%

US912810SX72 UST 2.375 05/15/51 US TREASURY GOV US USD AAA 64.28 64.28 0.00%

US912810SY55 UST 2.250 05/15/41 US TREASURY GOV US USD AAA 1,491,516.21 1,491,516.21 0.37%

US912810TD00 UST 2.250 02/15/52 US TREASURY GOV US USD AAA 761,171.34 761,171.34 0.19%

US912810TK43 UST 3.375 08/15/42 US TREASURY GOV US USD AAA 172.15 172.15 0.00%

US912810UE63 UST 4.500 11/15/54 US TREASURY GOV US USD AAA 869.17 869.17 0.00%

US912810UG12 UST 4.625 02/15/55 US TREASURY GOV US USD AAA 5,885.97 5,885.97 0.00%

US9128282A70 UST 1.500 08/15/26 US TREASURY GOV US USD AAA 373,398.24 373,398.24 0.09%

US9128283F58 UST 2.250 11/15/27 US TREASURY GOV US USD AAA 455,647.37 455,647.37 0.11%

US9128283R96 UST 0.500 01/15/28 US TREASURY GOV US USD AAA 4,180,487.30 4,180,487.30 1.04%

US9128284V99 UST 2.875 08/15/28 US TREASURY GOV US USD AAA 4,159,067.27 4,159,067.27 1.03%

US9128285M81 UST 3.125 11/15/28 US TREASURY GOV US USD AAA 7,743,157.66 7,743,157.66 1.92%

US9128285T35 UST 2.625 12/31/25 US TREASURY GOV US USD AAA 191,086.77 191,086.77 0.05%

US912828Y388 UST 0.750 07/15/28 US TREASURY GOV US USD AAA 455,634.53 455,634.53 0.11%

US912828YU85 UST 1.625 11/30/26 US TREASURY GOV US USD AAA 114,943.36 114,943.36 0.03%

US912828Z781 UST 1.500 01/31/27 US TREASURY GOV US USD AAA 1,215,493.83 1,215,493.83 0.30%

US91282CAV37 UST 0.875 11/15/30 US TREASURY GOV US USD AAA 55,324.06 55,324.06 0.01%

US91282CBB63 UST 0.625 12/31/27 US TREASURY GOV US USD AAA 471,257.72 471,257.72 0.12%

US91282CBL46 UST 1.125 02/15/31 US TREASURY GOV US USD AAA 891,597.90 891,597.90 0.22%

US91282CCB54 UST 1.625 05/15/31 US TREASURY GOV US USD AAA 465,147.88 465,147.88 0.12%

US91282CCV19 UST 1.125 08/31/28 US TREASURY GOV US USD AAA 618,191.05 618,191.05 0.15%



Collateral data - as at 06/08/2025

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

US91282CEM91 UST 2.875 04/30/29 US TREASURY GOV US USD AAA 514,724.33 514,724.33 0.13%

US91282CET45 UST 2.625 05/31/27 US TREASURY GOV US USD AAA 4,186,167.60 4,186,167.60 1.04%

US91282CFB28 UST 2.750 07/31/27 US TREASURY GOV US USD AAA 4,186,190.88 4,186,190.88 1.04%

US91282CFC01 UST 2.625 07/31/29 US TREASURY GOV US USD AAA 3,482,532.04 3,482,532.04 0.86%

US91282CFF32 UST 2.750 08/15/32 US TREASURY GOV US USD AAA 1,456,266.51 1,456,266.51 0.36%

US91282CFH97 UST 3.125 08/31/27 US TREASURY GOV US USD AAA 55,864.69 55,864.69 0.01%

US91282CFK27 UST 3.500 09/15/25 US TREASURY GOV US USD AAA 504,754.40 504,754.40 0.13%

US91282CFV81 UST 4.125 11/15/32 US TREASURY GOV US USD AAA 1,121.12 1,121.12 0.00%

US91282CFY21 UST 3.875 11/30/29 US TREASURY GOV US USD AAA 3,547.69 3,547.69 0.00%

US91282CGJ45 UST 3.500 01/31/30 US TREASURY GOV US USD AAA 99.15 99.15 0.00%

US91282CGM73 UST 3.500 02/15/33 US TREASURY GOV US USD AAA 7,787,046.34 7,787,046.34 1.93%

US91282CHC82 UST 3.375 05/15/33 US TREASURY GOV US USD AAA 578.73 578.73 0.00%

US91282CHE49 UST 3.625 05/31/28 US TREASURY GOV US USD AAA 248,747.04 248,747.04 0.06%

US91282CHH79 UST 4.125 06/15/26 US TREASURY GOV US USD AAA 1,491,591.99 1,491,591.99 0.37%

US91282CHJ36 UST 3.750 06/30/30 US TREASURY GOV US USD AAA 39,643.88 39,643.88 0.01%

US91282CHT18 UST 3.875 08/15/33 US TREASURY GOV US USD AAA 314,033.57 314,033.57 0.08%

US91282CJJ18 UST 4.500 11/15/33 US TREASURY GOV US USD AAA 208.09 208.09 0.00%

US91282CKJ98 UST 4.500 04/15/27 US TREASURY GOV US USD AAA 7,742,933.57 7,742,933.57 1.92%

US91282CLK52 UST 3.625 08/31/29 US TREASURY GOV US USD AAA 898,079.64 898,079.64 0.22%

US91282CLQ23 UST 3.875 10/15/27 US TREASURY GOV US USD AAA 7,742,137.27 7,742,137.27 1.92%

US91282CLU35 UST 4.125 10/31/31 US TREASURY GOV US USD AAA 1,170,798.03 1,170,798.03 0.29%

US91282CLU35 UST 4.125 10/31/31 US TREASURY GOV US USD AAA 1,160,800.52 1,160,800.52 0.29%

US91282CLV18 UST 1.625 10/15/29 US TREASURY GOV US USD AAA 1,491,318.64 1,491,318.64 0.37%

US91282CLZ22 UST 4.125 11/30/31 US TREASURY GOV US USD AAA 7,742,856.49 7,742,856.49 1.92%

US9581021055 WESTERN DIGITAL ODSH WESTERN DIGITAL COM US USD AAA 3,630,612.47 3,630,612.47 0.90%

Total: 403,501,931.35 100.00%

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 BNP PARIBAS ARBITRAGE LONDON/PARIS (PARENT) 67,576,949.80

2 BNP PARIBAS FINANCIAL MARKETS (PARENT) 65,590,196.43

3 RBC EUROPE LIMITED ( PARENT ) 53,531,746.64

4 MERRILL LYNCH INTERNATIONAL (PARENT) 42,509,030.70

5 GOLDMAN SACHS INTERNATIONAL (PARENT) 30,339,245.52
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