
Securities Lending Report

HBCE / HSBC Gbl Inv Fd - Gbl Short Duration Bond

Report as at 23/07/2025

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 Short Duration Bond

Replication Mode Physical replication

ISIN Code LU1163226092

Total net assets (AuM) 6,001,824,428

Reference currency of the fund USD

Securities lending data - as at 23/07/2025

Currently on loan in USD (base currency) 353,872,018.06

Current percentage on loan (in % of the fund AuM) 5.90%

Collateral value (cash and securities) in  USD (base currency) 383,275,250.22

Collateral value (cash and securities) in % of loan 108%

Collateral data - as at 23/07/2025

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 104,680.23 122,721.49 0.03%

AT0000A1K9C8 ATGV 0.750 10/20/26 AUSTRIA GOV AT EUR AA1 12,891.33 15,113.11 0.00%

AT0000A1PEF7 ATGV 1.500 11/02/86 AUSTRIA GOV AT EUR AA1 7,250.02 8,499.54 0.00%

AT0000A1XML2 ATGV 2.100 09/20/17 AUSTRIA GOV AT EUR AA1 5,831,128.01 6,836,102.10 1.78%

AT0000A2CQD2 ATGV 02/20/30 AUSTRIA GOV AT EUR AA1 323,325.32 379,049.28 0.10%

AT0000A2WSC8 ATGV 0.900 02/20/32 AUSTRIA GOV AT EUR AA1 6,167,161.08 7,230,049.27 1.89%

AT0000A2Y8G4 ATGV 1.850 05/23/49 AUSTRIA GOV AT EUR AA1 104,405.49 122,399.41 0.03%

AT0000A324S8 ATGV 2.900 02/20/33 AUSTRIA GOV AT EUR AA1 5,188,380.81 6,082,579.72 1.59%

AU000000QBE9 QBE INS GRP ODSH QBE INS GRP COM AU AUD AAA 16,850,293.93 11,031,058.34 2.88%

BE0000320292 BEGV 4.250 03/28/41 BELGIUM GOV BE EUR AA3 16,344.17 19,161.03 0.00%

Securities lending statistics

12-month average on loan in USD (base currency) 424,365,758.14

12-month average on loan as a % of the fund AuM 12.89%

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) 752,620.10

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0229%

* 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 23/07/2025

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

BE0000331406 BEGV 3.750 06/22/45 BELGIUM GOV BE EUR AA3 8,383.21 9,828.02 0.00%

BE0000336454 BEGV 1.900 06/22/38 BELGIUM GOV BE EUR AA3 7.76 9.10 0.00%

BE0000345547 BEGV 0.800 06/22/28 BELGIUM GOV BE EUR AA3 96,048.82 112,602.49 0.03%

BE0000350596 BEGV 0.400 06/22/40 BELGIUM GOV BE EUR AA3 1.27 1.49 0.00%

BE0000353624 BEGV 0.650 06/22/71 BELGIUM GOV BE EUR AA3 9,323.14 10,929.95 0.00%

BE0000359688 BEGV 3.450 06/22/43 BELGIUM GOV BE EUR AA3 298,097.22 349,473.22 0.09%

BE0000364738 BEGV 3.450 06/22/42 BELGIUM GOV BE EUR AA3 624,755.47 732,429.84 0.19%

BE0008062110 BEGV 03/28/27 BELGIUM GOV BE EUR AA3 1,229,779.96 1,441,728.14 0.38%

CA135087H722 CAGV 2.000 12/01/51 CANADA GOV CA CAD AAA 1,400.34 1,026.69 0.00%

CA135087R978 CAGV 4.000 08/01/26 CANADA GOV CA CAD AAA 19,566.43 14,345.60 0.00%

CA135087WL43 CAGV 5.750 06/01/29 CANADA GOV CA CAD AAA 67,514.39 49,499.80 0.01%

CA9628791027 WHEATON PRECIOUS ODSH WHEATON PRECIOUS COM CA CAD AAA 1,577,512.21 1,156,591.03 0.30%

CH0010645932 GIVAUDAN ODSH GIVAUDAN COM CH CHF 2,861,703.00 3,597,443.88 0.94%

DE0001102614 DEGV 1.800 08/15/53 GERMANY GOV DE EUR AAA 4.65 5.46 0.00%

DE0006047004 HEIDELBERG MATER ODSH HEIDELBERG MATER COM DE EUR AAA 9,409,324.50 11,030,987.98 2.88%

DE000BU2D012 DEGV 2.900 08/15/56 GERMANY GOV DE EUR AAA 157,532.20 184,682.31 0.05%

DE000BU2Z056 DEGV 2.600 08/15/35 GERMANY GOV DE EUR AAA 499,092.15 585,108.90 0.15%

DK0009922320 DKGV 4.500 11/15/39 DENMARK GOV DK DKK AAA 18,236.93 2,864.07 0.00%

DK0009923138 DKGV 1.750 11/15/25 DENMARK GOV DK DKK AAA 343,917.54 54,011.50 0.01%

DK0009923807 DKGV 0.500 11/15/29 DENMARK GOV DK DKK AAA 4,679,177.34 734,854.58 0.19%

DK0009924375 DKGV 11/15/31 DENMARK GOV DK DKK AAA 12,717.29 1,997.22 0.00%

DK0009924888 DKGV 2.250 11/15/26 DENMARK GOV DK DKK AAA 314,583.22 49,404.61 0.01%

DK0009924961 DKGV 2.250 11/15/35 DENMARK GOV DK DKK AAA 4,285,377.40 673,009.16 0.18%

FI0009000202 KESKO ODSH KESKO COM FI EUR AA1 4,686,197.99 5,493,847.48 1.43%

FI0009007884 ELISA ODSH ELISA COM FI EUR AA1 1,164,969.20 1,365,747.48 0.36%

FI4000148630 FIGV 0.750 04/15/31 FINLAND GOV FI EUR AA1 6,167,199.88 7,230,094.76 1.89%

FI4000557525 FIGV 2.875 04/15/29 FINLAND GOV FI EUR AA1 947,573.96 1,110,884.94 0.29%

FR0000045072 CREDIT AGRICOLE ODSH CREDIT AGRICOLE COM FR EUR AA2 9,409,382.95 11,031,056.50 2.88%

FR0000120644 DANONE ODSH DANONE COM FR EUR AA2 2,196,199.16 2,574,706.24 0.67%

FR0000130809 SOCIETE GENERALE ODSH SOCIETE GENERALE COM FR EUR AA2 4,566,525.59 5,353,549.97 1.40%

FR0000187635 FRGV 5.750 10/25/32 FRANCE GOV FR EUR AA2 32,334.87 37,907.67 0.01%

FR0000571150 FRGV 6.000 10/25/25 FRANCE GOV FR EUR AA2 624,755.67 732,430.08 0.19%

FR0000578536 FRGV PO STR 10/25/32 FRANCE GOV FR EUR AA2 624,755.85 732,430.29 0.19%

FR0010371401 FRGV 4.000 10/25/38 FRANCE GOV FR EUR AA2 24,513.73 28,738.59 0.01%

FR0010809434 FRGV 10/25/30 FRANCE GOV FR EUR AA2 10,989.71 12,883.75 0.00%

FR0011317783 FRGV 2.750 10/25/27 FRANCE GOV FR EUR AA2 32,816.12 38,471.86 0.01%

FR0013154044 FRGV 1.250 05/25/36 FRANCE GOV FR EUR AA2 897,331.90 1,051,983.85 0.27%

FR0013234333 FRGV 1.750 06/25/39 FRANCE GOV FR EUR AA2 217,195.78 254,628.70 0.07%

FR0013451507 FRGV 11/25/29 FRANCE GOV FR EUR AA2 357,989.24 419,687.41 0.11%



Collateral data - as at 23/07/2025

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

FR0013519253 FRGV 0.100 03/01/26 FRANCE GOV FR EUR AA2 1,545,460.27 1,811,814.83 0.47%

FR0014007L00 FRGV 05/25/32 FRANCE GOV FR EUR AA2 20,933.84 24,541.71 0.01%

FR001400AIN5 FRGV 0.750 02/25/28 FRANCE GOV FR EUR AA2 1,292.31 1,515.03 0.00%

FR001400H7V7 FRGV 3.000 05/25/33 FRANCE GOV FR EUR AA2 6,167,311.82 7,230,225.99 1.89%

FR001400NBC6 FRGV 2.500 09/24/27 FRANCE GOV FR EUR AA2 47.39 55.56 0.00%

FR001400WYO4 FRGV 3.600 05/25/42 FRANCE GOV FR EUR AA2 497,632.02 583,397.12 0.15%

FR001400Z2L7 FRGV 2.700 02/25/31 FRANCE GOV FR EUR AA2 584,724.51 685,499.69 0.18%

GB00BMF9LJ15 UKTI 0 3/4 11/22/33 UK Treasury GIL GB GBP AA3 3,357,508.53 4,533,475.89 1.18%

GB00BPCJD880 UKT 3 1/2 10/22/25 UK Treasury GIL GB GBP AA3 90,886.56 122,719.58 0.03%

GB00BPJJKP77 UKT 43/4 10/22/43 UK Treasury GIL GB GBP AA3 1,574,622.81 2,126,134.45 0.55%

GB00BQC82D08 UKT 4 3/8 01/31/2040 UK TREASURY GIL GB GBP AA3 4,780,066.36 6,454,284.60 1.68%

GB00BQC82D08 UKT 4 3/8 01/31/2040 UK TREASURY GIL GB GBP AA3 3,357,570.93 4,533,560.15 1.18%

GB00BSQNRD01 UKT 4 3/8 03/07/30 Corp UK TREASURY GIL GB GBP AA3 106.92 144.37 0.00%

IT0000062072 GENERALI ODSH GENERALI COM IT EUR 3,708,022.58 4,347,087.03 1.13%

IT0000062957 MEDIOBANCA ODSH MEDIOBANCA COM IT EUR 3,710,336.03 4,349,799.20 1.13%

JE00BTDN8H13 APTIV ODSH APTIV COM US USD AAA 18,751.95 18,751.95 0.00%

JP1024611Q64 JPGV 0.400 06/01/26 JAPAN GOV JP JPY A1 164,282,277.44 1,121,878.54 0.29%

JP1024621Q70 JPGV 0.400 07/01/26 JAPAN GOV JP JPY A1 153,435,188.55 1,047,804.11 0.27%

JP1024641Q92 JPGV 0.400 09/01/26 JAPAN GOV JP JPY A1 166,505,369.73 1,137,059.97 0.30%

JP1024651QA4 JPGV 0.400 10/01/26 JAPAN GOV JP JPY A1 162,951,060.10 1,112,787.70 0.29%

JP1024691R25 JPGV 0.700 02/01/27 JAPAN GOV JP JPY A1 149,983.43 1,024.23 0.00%

JP1024721R52 JPGV 0.700 05/01/27 JAPAN GOV JP JPY A1 411,337,628.91 2,809,011.83 0.73%

JP1024731R68 JPGV 0.800 06/01/27 JAPAN GOV JP JPY A1 211,109,159.50 1,441,657.86 0.38%

JP1051701Q76 JPGV 0.600 06/20/29 JAPAN GOV JP JPY A1 61,757,328.30 421,738.87 0.11%

JP1051771R39 JPGV 1.100 12/20/29 JAPAN GOV JP JPY A1 131,738,236.71 899,636.31 0.23%

JP1051781R45 JPGV 1.000 03/20/30 JAPAN GOV JP JPY A1 220,378,145.14 1,504,955.47 0.39%

JP1103421G35 JPGV 0.100 03/20/26 JAPAN GOV JP JPY A1 54,372,300.98 371,306.75 0.10%

JP1103531K10 JPGV 0.100 12/20/28 JAPAN GOV JP JPY A1 25,050,401.73 171,068.41 0.04%

JP1103571L10 JPGV 0.100 12/20/29 JAPAN GOV JP JPY A1 239,676,680.97 1,636,744.57 0.43%

JP1120241K56 JPGV 0.100 03/10/29 JAPAN GOV JP JPY A1 239,633,596.95 1,636,450.35 0.43%

JP1120241K56 JPGV 0.100 03/10/29 JAPAN GOV JP JPY A1 431,813,216.81 2,948,838.98 0.77%

JP1120251L52 JPGV 0.200 03/10/30 JAPAN GOV JP JPY A1 115,433,402.09 788,291.10 0.21%

JP1120271N56 JPGV 0.005 03/10/32 JAPAN GOV JP JPY A1 663,764,716.24 4,532,828.53 1.18%

JP1120281P52 JPGV 0.005 03/10/33 JAPAN GOV JP JPY A1 11,679,067.35 79,755.99 0.02%

JP1200861647 JPGV 2.300 03/20/26 JAPAN GOV JP JPY A1 9,194,839.20 62,791.27 0.02%

JP1201091939 JPGV 1.900 03/20/29 JAPAN GOV JP JPY A1 626,166,096.62 4,276,068.73 1.12%

JP1201161A37 JPGV 2.200 03/20/30 JAPAN GOV JP JPY A1 663,840,043.09 4,533,342.93 1.18%

JP1201221AA5 JPGV 1.800 09/20/30 JAPAN GOV JP JPY A1 4,215,195.67 28,785.44 0.01%

JP1201271B58 JPGV 1.900 03/20/31 JAPAN GOV JP JPY A1 68,814,689.64 469,933.37 0.12%



Collateral data - as at 23/07/2025

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

JP1201501E99 JPGV 1.400 09/20/34 JAPAN GOV JP JPY A1 219,891,768.19 1,501,634.02 0.39%

JP1201511EC7 JPGV 1.200 12/20/34 JAPAN GOV JP JPY A1 10,486,278.45 71,610.47 0.02%

JP1201521F37 JPGV 1.200 03/20/35 JAPAN GOV JP JPY A1 168,061,318.02 1,147,685.50 0.30%

JP1201591GC4 JPGV 0.600 12/20/36 JAPAN GOV JP JPY A1 239,669,060.70 1,636,692.53 0.43%

JP1201651J76 JPGV 0.500 06/20/38 JAPAN GOV JP JPY A1 126,626,181.47 864,726.24 0.23%

JP1201671K12 JPGV 0.500 12/20/38 JAPAN GOV JP JPY A1 24,995,392.97 170,692.76 0.04%

JP1201701KA5 JPGV 0.300 09/20/39 JAPAN GOV JP JPY A1 239,680,845.04 1,636,773.01 0.43%

JP13000611B1 JPGV 2.400 11/20/31 JAPAN GOV JP JPY A1 3,881,214.38 26,504.69 0.01%

JP1300331A99 JPGV 2.000 09/20/40 JAPAN GOV JP JPY A1 663,857,043.39 4,533,459.03 1.18%

JP1300601JA9 JPGV 0.900 09/20/48 JAPAN GOV JP JPY A1 34,419.77 235.05 0.00%

JP1300641KA3 JPGV 0.400 09/20/49 JAPAN GOV JP JPY A1 66,818,754.37 456,303.19 0.12%

JP1300651L15 JPGV 0.400 12/20/49 JAPAN GOV JP JPY A1 186,109,871.36 1,270,938.50 0.33%

JP1400171Q50 JPGV 2.200 03/20/64 JAPAN GOV JP JPY A1 47,839,682.93 326,695.70 0.09%

JP1742571Q93 JPGV 09/22/25 JAPAN GOV JP JPY A1 157,995,194.84 1,078,944.25 0.28%

JP1742701QB6 JPGV 11/20/25 JAPAN GOV JP JPY A1 211,117,568.69 1,441,715.29 0.38%

JP1742941R38 JPGV 03/23/26 JAPAN GOV JP JPY A1 211,094,069.21 1,441,554.81 0.38%

JP1742981R47 JPGV 10/10/25 JAPAN GOV JP JPY A1 211,114,055.14 1,441,691.29 0.38%

JP1743171R78 JPGV 01/13/26 JAPAN GOV JP JPY A1 52,994,329.86 361,896.62 0.09%

JP3386450005 ENEOS HOLDINGS ODSH ENEOS HOLDINGS COM JP JPY A1 154,690,958.43 1,056,379.73 0.28%

JP3435000009 SONY GROUP ODSH SONY GROUP COM JP JPY A1 637,239,199.68 4,351,686.60 1.14%

JP3866800000 PANASONIC HD ODSH PANASONIC HD COM JP JPY A1 11,294,998.66 77,133.19 0.02%

JP3970300004 RECRUIT HOLDINGS ODSH RECRUIT HOLDINGS COM JP JPY A1 456,309,799.96 3,116,125.38 0.81%

KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 86,592,791.99 11,030,993.96 2.88%

NL0010773842 NN GROUP ODSH NN GROUP COM NL EUR AAA 9,409,361.03 11,031,030.81 2.88%

NL0014555419 NLGV 07/15/30 NETHERLANDS GOV NL EUR AAA 1,285,773.37 1,507,371.81 0.39%

NL0015001RG8 NLGV 3.250 01/15/44 NETHERLANDS GOV NL EUR AAA 293.37 343.94 0.00%

NL0015001XZ6 NLGV 2.500 07/15/34 NETHERLANDS GOV NL EUR AAA 920,180.18 1,078,769.95 0.28%

US0010551028 AFLAC ODSH AFLAC COM US USD AAA 1,333,354.09 1,333,354.09 0.35%

US00724F1012 ADOBE ODSH ADOBE COM US USD AAA 503.47 503.47 0.00%

US0079031078 AMD ODSH AMD COM US USD AAA 11,852,480.31 11,852,480.31 3.09%

US0079031078 AMD ODSH AMD COM US USD AAA 1,250,330.42 1,250,330.42 0.33%

US02079K1079 ALPHABET ODSH ALPHABET COM US USD AAA 1,249,253.68 1,249,253.68 0.33%

US02079K3059 ALPHABET ODSH ALPHABET COM US USD AAA 14,733.17 14,733.17 0.00%

US0527691069 AUTODESK ODSH AUTODESK COM US USD AAA 2,457,721.43 2,457,721.43 0.64%

US0530151036 ADP ODSH ADP COM US USD AAA 2,457,470.77 2,457,470.77 0.64%

US1273871087 CADENCE DESIGN ODSH CADENCE DESIGN COM US USD AAA 3,326,396.79 3,326,396.79 0.87%

US135087Q560 CAGV 3.750 04/26/28 CANADA GOV CA USD AAA 100,910.89 100,910.89 0.03%

US1729081059 CINTAS ODSH CINTAS COM US USD AAA 1,484,817.12 1,484,817.12 0.39%

US2358511028 DANAHER ODSH DANAHER COM US USD AAA 2,457,625.31 2,457,625.31 0.64%



Collateral data - as at 23/07/2025

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

US43358BAA17 CAGV 4.625 04/30/29 CANADA GOV CA USD AAA 10,395.21 10,395.21 0.00%

US43358BAB99 CAGV 4.000 03/18/30 CANADA GOV CA USD AAA 10,202.56 10,202.56 0.00%

US4404521001 HORMEL FOODS ODSH HORMEL FOODS COM US USD AAA 39.76 39.76 0.00%

US45866F1049 INTERCONTI EXC ODSH INTERCONTI EXC COM US USD AAA 892,790.39 892,790.39 0.23%

US4612021034 INTUIT ODSH INTUIT COM US USD AAA 13,053,662.71 13,053,662.71 3.41%

US4781601046 JOHNSON&JOHNSON ODSH JOHNSON&JOHNSON COM US USD AAA 362,560.87 362,560.87 0.09%

US4878361082 KELLANOVA ODSH KELLANOVA COM US USD AAA 8,064,662.55 8,064,662.55 2.10%

US49338L1035 KEYSIGHT TECH ODSH KEYSIGHT TECH COM US USD AAA 1,004,424.33 1,004,424.33 0.26%

US5500211090 LULULEMON ODSH LULULEMON COM US USD AAA 27,319.46 27,319.46 0.01%

US5949181045 MICROSOFT ODSH MICROSOFT COM US USD AAA 11,852,118.39 11,852,118.39 3.09%

US5949181045 MICROSOFT ODSH MICROSOFT COM US USD AAA 1,249,865.18 1,249,865.18 0.33%

US6293775085 NRG ENERGY ODSH NRG ENERGY COM US USD AAA 330,552.11 330,552.11 0.09%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 16,440,261.80 16,440,261.80 4.29%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 1,249,448.71 1,249,448.71 0.33%

US7134481081 PEPSICO ODSH PEPSICO COM US USD AAA 69,222.96 69,222.96 0.02%

US7185461040 PHILLIPS 66 ODSH PHILLIPS 66 COM US USD AAA 2,457,722.96 2,457,722.96 0.64%

US7433151039 PROGRESSIVE ODSH PROGRESSIVE COM US USD AAA 2,076,423.77 2,076,423.77 0.54%

US78409V1044 S&P GLOBAL ODSH S&P GLOBAL COM US USD AAA 255,897.30 255,897.30 0.07%

US79466L3024 SALESFORCE ODSH SALESFORCE COM US USD AAA 5,579,145.92 5,579,145.92 1.46%

US8326964058 J M SMUCKER ODSH J M SMUCKER COM US USD AAA 40,018.44 40,018.44 0.01%

US8574771031 STATE STREET ODSH STATE STREET COM US USD AAA 410,040.25 410,040.25 0.11%

US8716071076 SYNOPSYS ODSH SYNOPSYS COM US USD AAA 1,285,621.69 1,285,621.69 0.34%

US8740541094 TAKE-TWO ODSH TAKE-TWO COM US USD AAA 11,852,273.50 11,852,273.50 3.09%

US9078181081 UNION PACIFIC ODSH UNION PACIFIC COM US USD AAA 6,174,120.92 6,174,120.92 1.61%

US9078181081 UNION PACIFIC ODSH UNION PACIFIC COM US USD AAA 1,250,196.96 1,250,196.96 0.33%

US912810FB99 UST 6.125 11/15/27 US TREASURY GOV US USD AAA 424.13 424.13 0.00%

US912810QB70 UST 4.250 05/15/39 US TREASURY GOV US USD AAA 115,302.88 115,302.88 0.03%

US912810RB61 UST 2.875 05/15/43 US TREASURY GOV US USD AAA 1,508,003.42 1,508,003.42 0.39%

US912810RG58 UST 3.375 05/15/44 US TREASURY GOV US USD AAA 244.87 244.87 0.00%

US912810SE91 UST 3.375 11/15/48 US TREASURY GOV US USD AAA 122,708.64 122,708.64 0.03%

US912810TJ79 UST 3.000 08/15/52 US TREASURY GOV US USD AAA 377,570.25 377,570.25 0.10%

US912810TK43 UST 3.375 08/15/42 US TREASURY GOV US USD AAA 1,508,026.21 1,508,026.21 0.39%

US912810UE63 UST 4.500 11/15/54 US TREASURY GOV US USD AAA 9,930.16 9,930.16 0.00%

US912828Y388 UST 0.750 07/15/28 US TREASURY GOV US USD AAA 122,672.62 122,672.62 0.03%

US912828YB05 UST 1.625 08/15/29 US TREASURY GOV US USD AAA 31,116.88 31,116.88 0.01%

US912828YU85 UST 1.625 11/30/26 US TREASURY GOV US USD AAA 122,670.85 122,670.85 0.03%

US912828Z781 UST 1.500 01/31/27 US TREASURY GOV US USD AAA 291.75 291.75 0.00%

US91282CAV37 UST 0.875 11/15/30 US TREASURY GOV US USD AAA 52,715.41 52,715.41 0.01%

US91282CBB63 UST 0.625 12/31/27 US TREASURY GOV US USD AAA 469,437.08 469,437.08 0.12%



Collateral data - as at 23/07/2025

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

US91282CBL46 UST 1.125 02/15/31 US TREASURY GOV US USD AAA 883,267.14 883,267.14 0.23%

US91282CCB54 UST 1.625 05/15/31 US TREASURY GOV US USD AAA 1,526,295.41 1,526,295.41 0.40%

US91282CCH25 UST 1.250 06/30/28 US TREASURY GOV US USD AAA 6,693,839.85 6,693,839.85 1.75%

US91282CCS89 UST 1.250 08/15/31 US TREASURY GOV US USD AAA 6,570,164.43 6,570,164.43 1.71%

US91282CCW91 UST 0.750 08/31/26 US TREASURY GOV US USD AAA 55,208.08 55,208.08 0.01%

US91282CCZ23 UST 0.875 09/30/26 US TREASURY GOV US USD AAA 6,592,569.59 6,592,569.59 1.72%

US91282CDJ71 UST 1.375 11/15/31 US TREASURY GOV US USD AAA 6,548,472.70 6,548,472.70 1.71%

US91282CDK45 UST 1.250 11/30/26 US TREASURY GOV US USD AAA 674,155.74 674,155.74 0.18%

US91282CDL28 UST 1.500 11/30/28 US TREASURY GOV US USD AAA 233,662.42 233,662.42 0.06%

US91282CDW82 UST 1.750 01/31/29 US TREASURY GOV US USD AAA 1,199,475.59 1,199,475.59 0.31%

US91282CDY49 UST 1.875 02/15/32 US TREASURY GOV US USD AAA 2,063,287.13 2,063,287.13 0.54%

US91282CEC10 UST 1.875 02/28/27 US TREASURY GOV US USD AAA 1,175,562.41 1,175,562.41 0.31%

US91282CEM91 UST 2.875 04/30/29 US TREASURY GOV US USD AAA 241,412.47 241,412.47 0.06%

US91282CFY21 UST 3.875 11/30/29 US TREASURY GOV US USD AAA 6,096,707.25 6,096,707.25 1.59%

US91282CGJ45 UST 3.500 01/31/30 US TREASURY GOV US USD AAA 965,655.70 965,655.70 0.25%

US91282CGM73 UST 3.500 02/15/33 US TREASURY GOV US USD AAA 7,858,788.28 7,858,788.28 2.05%

US91282CHA27 UST 3.500 04/30/28 US TREASURY GOV US USD AAA 100.09 100.09 0.00%

US91282CHC82 UST 3.375 05/15/33 US TREASURY GOV US USD AAA 101,275.93 101,275.93 0.03%

US91282CHT18 UST 3.875 08/15/33 US TREASURY GOV US USD AAA 193,959.15 193,959.15 0.05%

US91282CJG78 UST 4.875 10/31/30 US TREASURY GOV US USD AAA 4,754.34 4,754.34 0.00%

US91282CKH33 UST 4.500 03/31/26 US TREASURY GOV US USD AAA 101,235.45 101,235.45 0.03%

US91282CKQ32 UST 4.375 05/15/34 US TREASURY GOV US USD AAA 710.10 710.10 0.00%

US91282CLU35 UST 4.125 10/31/31 US TREASURY GOV US USD AAA 1,137,270.03 1,137,270.03 0.30%

US91282CME83 UST 4.250 12/31/26 US TREASURY GOV US USD AAA 1,512.01 1,512.01 0.00%

US91282CMU26 UST 4.000 03/31/30 US TREASURY GOV US USD AAA 55,125.71 55,125.71 0.01%

US98138H1014 WORKDAY ODSH WORKDAY COM US USD AAA 1,250,107.25 1,250,107.25 0.33%

Total: 383,275,250.22 100.00%



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) 82,696,529.84

2 MERRILL LYNCH INTERNATIONAL (PARENT) 44,644,589.10

3 RBC EUROPE LIMITED ( PARENT ) 38,941,819.49

4 RBC DOMINION SECURITIES INC (PARENT) 29,897,027.36

5 ROYAL BANK OF CANADA LONDON BRANCH (PARENT) 22,189,646.00
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