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Securities Lending Report
HBCE / HSBC Gbl Inv Fd - Gbl Emerging Markets Bond
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 Emerging Markets Bond

Replication Mode

Physical replication

ISIN Code

LU0566116140

Total net assets (AuM)

1,343,353,460

Reference currency of the fund

usSD

* 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 04/07/2025

Currently on loan in USD (base currency)

184,940,871.12

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

13.77%

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

200,387,234.05

Collateral value (cash and securities) in % of loan

108%

Securities lending statistics

12-month average on loan in USD (base currency)

164,958,647.00

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

15.92%

12-month maximum on loan in USD

261,606,360.85

12-month maximum on loan as a % of the fund AuM 19.56%
Gross Return for the fund over the last 12 months in (base currency fund) 514,468.39
Gross Return for the fund over the last 12 months in % of the fund AuM 0.0497%

Collateral data - as at 04/07/2025

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

ATOO00A1FAPS ATGV 1.200 10/20/25 AUSTRIA GOV AT EUR AA1 420,342.72 494,010.85 0.25%
ATOO00A1K9F1 ATGV 1.500 02/20/47 AUSTRIA GOV AT EUR AA1 1,566,966.46 1,841,588.75 0.92%
ATO000A1VGKO ATGV 0.500 04/20/27 AUSTRIA GOV AT EUR AA1 26,394.59 31,020.43 0.02%
ATO0000A2CQD2 ATGV 02/20/30 AUSTRIA GOV AT EUR AA1 43,164.28 50,729.13 0.03%
ATOO00A2HLC4 ATGV 0.850 06/30/20 AUSTRIA GOV AT EUR AA1 1,498,801.56 1,761,477.46 0.88%
ATO000A39UW5 ATGV 2.900 02/20/34 AUSTRIA GOV AT EUR AA1 203.07 238.66 0.00%
AU0000106411 AUGV 0.500 09/21/26 AUSTRALIA GOV AU AUD AAA 73,696.38 48,367.13 0.02%
BE0000324336 BEGV 4.500 03/28/26 BELGIUM GOV BE EUR AA3 39,477.78 46,396.54 0.02%
BE0000326356 BEGV 4.000 03/28/32 BELGIUM GOV BE EUR AA3 6,111.20 7,182.23 0.00%
BE0000336454 BEGV 1.900 06/22/38 BELGIUM GOV BE EUR AA3 2,431,854.77 2,858,055.04 1.43%




Collateral data - as at 04/07/2025

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

BE0000354630 BEGV 0.350 06/22/32 BELGIUM GOV BE EUR AA3 0.85 1.00 0.00%
BE0000358672 BEGV 3.300 06/22/54 BELGIUM GOV BE EUR AA3 91,690.22 107,759.60 0.05%
BE0000363722 BEGV 3.100 06/22/35 BELGIUM GOV BE EUR AA3 12,280.02 14,432.18 0.01%
BE0000365743 BEGV 2.600 10/22/30 BELGIUM GOV BE EUR AA3 14,514.87 17,058.71 0.01%
BE0008077266 BEGV 03/28/41 BELGIUM GOV BE EUR AA3 125.25 147.20 0.00%
BE6357339561 BEGV 4.350 11/06/34 MTN BELGIUM GOV BE usD AA3 985,848.04 985,848.04 0.49%
CA135087D358 CAGV 2.750 12/01/48 CANADA GOV CA CAD AAA 322,589.28 237,476.17 0.12%
CA135087F825 CAGV 1.000 06/01/27 CANADA GOV CA CAD AAA 967.95 712.57 0.00%
CA135087P329 CAGV 2.500 12/01/32 CANADA GOV CA CAD AAA 25,780.25 18,978.30 0.01%
CA135087Q236 CAGV 2.750 06/01/33 CANADA GOV CA CAD AAA 967.92 712.54 0.00%
CA135087R481 CAGV 3.000 06/01/34 CANADA GOV CA CAD AAA 77,272.85 56,884.90 0.03%
CA135087R895 CAGV 3.500 09/01/29 CANADA GOV CA CAD AAA 69,357.63 51,058.07 0.03%
CA135087R978 CAGV 4.000 08/01/26 CANADA GOV CA CAD AAA 2,559,935.82 1,884,513.24 0.94%
CA135087S216 CAGV 3.250 12/01/34 CANADA GOV CA CAD AAA 1,411,097.02 1,038,788.16 0.52%
CA135087S620 CAGV 3.250 06/01/35 CANADA GOV CA CAD AAA 2,555,888.23 1,881,5633.58 0.94%
CA135087WL43 CAGV 5.750 06/01/29 CANADA GOV CA CAD AAA 36,615.66 26,954.85 0.01%
CA135087XG49 CAGV 5.750 06/01/33 CANADA GOV CA CAD AAA 156,358.71 115,104.47 0.06%
CA135087YQ12 CAGV 4.000 06/01/41 CANADA GOV CA CAD AAA 28,433.11 20,931.22 0.01%
CA68333ZBM82 ONTAR 2.950 09/08/30 ONTARIO BND CA CAD AAA 994.87 732.38 0.00%
DE0001102341 DEGV 2.500 08/15/46 GERMANY GOV DE EUR AAA 4.74 B.1 0.00%
DE0001102473 DEGV 08/15/29 GERMANY GOV DE EUR AAA 2,456,275.69 2,886,755.91 1.44%
DE0001102531 DEGV 02/15/31 GERMANY GOV DE EUR AAA 0.89 1.05 0.00%
DE0001102598 DEGV 1.000 05/15/38 GERMANY GOV DE EUR AAA 0.81 0.96 0.00%
DE0001102614 DEGV 1.800 08/15/53 GERMANY GOV DE EUR AAA 1.57 1.84 0.00%
DE0001141869 DEGV 1.300 10/15/27 GERMANY GOV DE EUR AAA 1,601,306.40 1,881,947.02 0.94%
DEO00BU22064 DEGV 2.700 09/17/26 GERMANY GOV DE EUR AAA 844.77 992.82 0.00%
DE000BU22080 DEGV 2.200 03/11/27 GERMANY GOV DE EUR AAA 902.48 1,060.65 0.00%
DEO000BU25042 DEGV 2.400 04/18/30 GERMANY GOV DE EUR AAA 1,630,652.94 1,916,436.76 0.96%
DEO00BU2D004 DEGV 2.500 08/15/54 GERMANY GOV DE EUR AAA 306,544.30 360,268.42 0.18%
DEOOONWB2N02 NRW BANK 0.36% GTD SNR 15/10/35 NRW BANK 0.36% GTD SNR 15/10/35 MIS DE EUR AAA 5,534,085.36 6,503,974.15 3.25%
DEOOONWB2P42 NRW BANK 0.75% GTD SNR 26/05/36 NRW BANK 0.75% GTD SNR 26/05/36 MIS DE EUR AAA 5,508,733.29 6,474,178.94 3.23%
DEOOONWB2Q17 NRW BANK 0.71% GTD 22/10/2036 NRW BANK 0.71% GTD 22/10/2036 MIS DE EUR AAA 5,518,909.93 6,486,139.12 3.24%
DK0009923567 DKGV 0.500 11/15/27 DENMARK GOV DK DKK AAA 47.91 7.55 0.00%
DK0009924029 DKGV 0.250 11/15/52 DENMARK GOV DK DKK AAA 343.10 54.04 0.00%
EUO00A285VM2 EUUNI 07/04/35 MTN EU BND BE EUR AA3 23,033.80 27,070.64 0.01%
EUOO0A3K4DT4 EUUNI 2.500 10/04/52 MTN EU BND BE EUR AA3 51,159.53 60,125.61 0.03%
EUOOOA3K4ED6 EIB 3.000 11/15/28 EIB GOV SuU EUR 89,027.11 104,629.76 0.05%
EUOOOA3K4EUO EUUNI 3.250 02/04/50 MTN EU BND BE EUR AA3 184,472.70 216,802.89 0.11%
EUOOOA3K4EWG6 EUUNI 2.875 12/06/27 MTN EU BND BE EUR AA3 1,943,074.74 2,283,612.75 1.14%




Collateral data - as at 04/07/2025

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 1,172,854.15 1,378,405.39 0.69%
EUOOOA4EBBPO EIB 2.250 08/14/28 MTN EIB GOV SuU EUR 83,702.71 98,372.21 0.05%
F14000046545 FIGV 2.625 07/04/42 FINLAND GOV Fl EUR AA1 20,852.65 24,507.23 0.01%
F14000148630 FIGV 0.750 04/15/31 FINLAND GOV Fl EUR AA1 8,182.72 9,616.80 0.00%
FR0000125486 VINCI ODSH VINCI COM FR EUR AA2 3,996,765.77 4,697,228.10 2.34%
FR0013209871 FRGV 0.100 07/25/47 FRANCE GOV FR EUR AA2 0.92 1.08 0.00%
FR0013234333 FRGV 1.750 06/25/39 FRANCE GOV FR EUR AA2 4.83 5.68 0.00%
FR0013451507 FRGV 11/25/29 FRANCE GOV FR EUR AA2 450,028.69 528,899.50 0.26%
FR0013519253 FRGV 0.100 03/01/26 FRANCE GOV FR EUR AA2 1,321,515.16 1,553,120.32 0.78%
FRO014001NN8 FRGV 0.500 05/25/72 FRANCE GOV FR EUR AA2 0.27 0.31 0.00%
FR0014003513 FRGV 02/25/27 FRANCE GOV FR EUR AA2 1,003,041.67 1,178,832.04 0.59%
FR0014007L00 FRGV 05/25/32 FRANCE GOV FR EUR AA2 920,925.40 1,082,324.29 0.54%
FRO01400FTH3 FRGV 3.000 05/25/54 FRANCE GOV FR EUR AA2 0.84 0.98 0.00%
FRO01400FYQ4 FRGV 2.500 09/24/26 FRANCE GOV FR EUR AA2 2,386,827.66 2,805,136.60 1.40%
FRO01400H7V7 FRGV 3.000 05/25/33 FRANCE GOV FR EUR AA2 590,666.53 694,185.15 0.35%
FR001400HI98 FRGV 2.750 02/25/29 FRANCE GOV FR EUR AA2 1,003,041.19 1,178,831.46 0.59%
FR001400L834 FRGV 3.500 11/25/33 FRANCE GOV FR EUR AA2 410,149.50 482,031.18 0.24%
FROO1400NEF3 FRGV 3.000 06/25/49 FRANCE GOV FR EUR AA2 1.73 2.03 0.00%
FR001400QMF9 FRGV 3.000 11/25/34 FRANCE GOV FR EUR AA2 481,196.80 565,530.05 0.28%
FR001400WYO4 FRGV 3.600 05/25/42 FRANCE GOV FR EUR AA2 3,529.72 4,148.33 0.00%
FR001400XLW2 FRGV 2.400 09/24/28 FRANCE GOV FR EUR AA2 299.22 351.66 0.00%
GBOOBOCNHZ09 UKTI 1 1/4 11/22/55 UK TREASURY GIL GB GBP AA3 1,818,966.63 2,482,252.81 1.24%
GB00OB1L6W962 UKTI 1 1/8 11/22/37 UK TREASURY GIL GB GBP AA3 478,504.20 652,990.76 0.33%
GB00B24FFM16 UKTI 0 3/4 11/22/47 UK TREASURY GIL GB GBP AA3 1,740,439.99 2,375,091.43 1.19%
GB00B421JZ66 UKTI 0 1/2 03/22/50 UK TREASURY GIL GB GBP AA3 2,216,978.97 3,025,400.35 1.51%
GBOOB4PTCY75 UKTI 0 3/8 03/22/62 UK TREASURY GIL GB GBP AA3 1,966,702.40 2,683,860.43 1.34%
GBOOBDRHNPO05 UKT 1Q 07/22/27 UK TREASURY GIL GB GBP AA3 24,527.98 33,472.11 0.02%
GB00OBDX8CX86 UKTI 0 1/8 03/22/68 UK TREASURY GIL GB GBP AA3 1,818,967.68 2,482,254.24 1.24%
GBOOBFMCNG652 UKT 158 10/22/71 UK Treasury GIL GB GBP AA3 2,115,382.17 2,886,756.28 1.44%
GBOOBFMCNG652 UKT 158 10/22/71 UK Treasury GIL GB GBP AA3 1,740,325.03 2,374,934.55 1.19%
GBO0OBL6C7720 UKT 4 1/8 01/29/27 UK Treasury GIL GB GBP AA3 2,118,915.76 2,891,578.39 1.44%
GB0OBLH38158 UKT 1 1/4 07/31/51 UK Treasury GIL GB GBP AA3 0.44 0.60 0.00%
GB00BM872S21 UKT 0 7/8 07/31/33 UK Treasury GIL GB GBP AA3 24,527.99 33,472.12 0.02%
GB00BM822T38 UKT 1 01/31/32 UK Treasury GIL GB GBP AA3 1,369,874.52 1,869,399.26 0.93%
GB00BM822V59 UKT 1 1/2 07/31/53 UK Treasury GIL GB GBP AA3 0.45 0.61 0.00%
GB00BM822V59 UKT 1 1/2 07/31/53 UK Treasury GIL GB GBP AA3 24,527.99 33,472.12 0.02%
GBOOBMFOLF76 GBGV 4.000 10/22/63 UNITED KINGDOM GIL GB GBP AA3 1,820,930.79 2,484,933.20 1.24%
GB0O0OBMV7TC88 UKT 3 1/4 01/31/33 UK Treasury GIL GB GBP AA3 24,527.99 33,472.12 0.02%
GBOOBNNGP882 UKTI 01/8 03/22/51 UK Treasury GIL GB GBP AA3 2.40 3.28 0.00%




Collateral data - as at 04/07/2025

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

GB00OBPCJD880 UKT 3 1/2 10/22/25 UK Treasury GIL GB GBP AA3 183,109.44 249,880.30 0.12%
GBOOBPJJKN53 UKT 45/8 01/31/34 UK Treasury GIL GB GBP AA3 6,132.03 8,368.07 0.00%
GBOOBPJJKP77 UKT 43/4 10/22/43 UK Treasury GIL GB GBP AA3 4,261,455.95 5,815,395.86 2.90%
GBOOBPSNB460 UKT 3 34 03/07/27 UK treasury GIL GB GBP AA3 3,442,161.93 4,697,346.28 2.34%
GBOOBPSNBB36 UKT 4 3/8 07/31/54 UK Treasury GIL GB GBP AA3 3,442,162.30 4,697,346.78 2.34%
GB0O0BQC4R999 UKT 3 3/4 01/29/38 UK Treasury GIL GB GBP AA3 70,112.60 95,679.16 0.05%
GB00BQC82D08 UKT 4 3/8 01/31/2040 UK TREASURY GIL GB GBP AA3 4,375,105.59 5,970,487.84 2.98%
GBOOBSQNRC93 UKT 43/8 03/07/28 UK Treasury GIL GB GBP AA3 1,379,069.32 1,881,946.95 0.94%
GB00OBT7HZZ68 UKTI 1 1/8 09/22/35 COR UK TREASURY GIL GB GBP AA3 26,388.14 36,010.58 0.02%
GB00OBT7J0027 UKT 4 A, 03/07/35 Corp UK TREASURY GIL GB GBP AA3 320.15 436.89 0.00%
GB00OBT7J0134 UKTI 1 7/8 09/22/49 Corp UK TREASURY GIL GB GBP AA3 1,740,467.97 2,375,129.62 1.19%
GB00BT7J0241 UKT 5 3/8 01/31/56 UK Treasury GIL GB GBP AA3 5,559.52 7,586.80 0.00%
GB0OOBYMWG366 UKTI 0 1/8 03/22/46 UK TREASURY GIL GB GBP AA3 593,069.38 809,332.13 0.40%
GB0OOBYVP4K94 UKTI 018 11/22/56 CORP UK TREASURY GIL GB GBP AA3 477,856.83 652,107.32 0.33%
GB00BZ13DV40 UKTI 0125 08/10/48 UK TREASURY GIL GB GBP AA3 491,110.73 670,194.26 0.33%
JP1024601Q58 JPGV 0.300 05/01/26 JAPAN GOV JP JPY A1l 71,635,065.39 493,643.51 0.25%
JP1024611Q64 JPGV 0.400 06/01/26 JAPAN GOV JP JPY A1l 65,426,654.17 450,860.80 0.22%
JP1024621Q70 JPGV 0.400 07/01/26 JAPAN GOV JP JPY A1l 124,470,837.65 857,739.44 0.43%
JP1024641Q92 JPGV 0.400 09/01/26 JAPAN GOV JP JPY A1l 122,511,093.67 844,234.68 0.42%
JP1024681R19 JPGV 0.600 01/01/27 JAPAN GOV JP JPY A1l 344,333,713.95 2,372,833.78 1.18%
JP1024741R74 JPGV 0.700 07/01/27 JAPAN GOV JP JPY A1l 142,624,978.95 982,841.22 0.49%
JP1103421G35 JPGV 0.100 03/20/26 JAPAN GOV JP JPY A1l 153,436,206.40 1,057,342.34 0.53%
JP1103771R12 JPGV 1.200 12/20/34 JAPAN GOV JP JPY A1l 5,648,151.39 38,921.91 0.02%
JP1120251L52 JPGV 0.200 03/10/30 JAPAN GOV JP JPY A1l 95,053,488.55 655,021.92 0.33%
JP1200811592 JPGV 2.000 09/20/25 JAPAN GOV JP JPY A1l 133,276,241.25 918,418.25 0.46%
JP1201111968 JPGV 2.200 06/20/29 JAPAN GOV JP JPY A1l 94,435,160.05 650,760.96 0.32%
JP1201201A88 JPGV 1.600 06/20/30 JAPAN GOV JP JPY A1l 267,248,369.90 1,841,631.93 0.92%
JP1201221AA5 JPGV 1.800 09/20/30 JAPAN GOV JP JPY A1l 228,813,917.94 1,576,776.75 0.79%
JP1201411CC4 JPGV 1.700 12/20/32 JAPAN GOV JP JPY A1l 8,314,634.88 57,296.88 0.03%
JP1201621H91 JPGV 0.600 09/20/37 JAPAN GOV JP JPY A1l 16,528,208.52 113,897.33 0.06%
JP1201671K12 JPGV 0.500 12/20/38 JAPAN GOV JP JPY A1l 16,186,957.28 111,545.74 0.06%
JP1201771M76 JPGV 0.400 06/20/41 JAPAN GOV JP JPY A1l 84,844,669.88 584,672.05 0.29%
JP1201851P76 JPGV 1.100 06/20/43 JAPAN GOV JP JPY A1l 127,912,135.85 881,453.73 0.44%
JP1300151485 JPGV 2.500 06/20/34 JAPAN GOV JP JPY A1l 94,749,572.12 652,927.60 0.33%
JP1300671L78 JPGV 0.600 06/20/50 JAPAN GOV JP JPY A1l 14,278,176.62 98,392.17 0.05%
JP1300721MA9 JPGV 0.700 09/20/51 JAPAN GOV JP JPY A1l 219,151.17 1,510.19 0.00%
JP1400161P53 JPGV 1.300 03/20/63 JAPAN GOV JP JPY A1l 33,961,708.53 234,033.11 0.12%
JP1400171Q50 JPGV 2.200 03/20/64 JAPAN GOV JP JPY A1l 4,540,549.30 31,289.32 0.02%
JP1400171Q50 JPGV 2.200 03/20/64 JAPAN GOV JP JPY A1l 194,684,021.56 1,341,584.64 0.67%




Collateral data - as at 04/07/2025

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

JP1743031R52 JPGV 08/04/25 JAPAN GOV JP JPY A1l 344,358,083.67 2,373,001.72 1.18%
NL0014555419 NLGV 07/15/30 NETHERLANDS GOV NL EUR AAA 0.89 1.05 0.00%
NL0015000LS8 NLGV 01/15/29 NETHERLANDS GOV NL EUR AAA 314.63 369.77 0.00%
NLO0015001AM2 NLGV 2.500 07/15/33 NETHERLANDS GOV NL EUR AAA 898,104.41 1,055,503.76 0.53%
NLO015002F72 NLGV 2.500 07/15/35 NETHERLANDS GOV NL EUR AAA 166,060.80 195,164.16 0.10%
NO0010821598 NOGV 2.000 04/26/28 NORWAY GOV NO NOK AAA 9,631.71 956.77 0.00%
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us usD AAA 4,697,309.17 4,697,309.17 2.34%
US0378331005 APPLE ODSH APPLE COM us usD AAA 277,463.37 277,463.37 0.14%
US045167FZ16 ADB 4.500 08/25/28 MTN ADB BND PH usD 961,502.12 961,502.12 0.48%
US045167GE77 ADB 4.875 05/21/26 MTN ADB BND PH usD 871,612.64 871,612.64 0.43%
US04517PBE16 ADB 5.332 06/16/26 FRN MTN ADB BND PH usD 6,538,556.62 6,538,556.62 3.26%
US04517PBW14 ADB 4.875 09/26/28 26 MTN ADB BND PH usD 6,529,597.54 6,529,597.54 3.26%
US459058KH57 IBRD 4.635 01/24/29 FRN MTN IBRD GOV SuU uUsD 26,166.73 26,166.73 0.01%
US5949181045 MICROSOFT ODSH MICROSOFT COM us uUsD AAA 4,697,004.82 4,697,004.82 2.34%
US912797NU77 UST BILL 12/26/25 US TREASURY GOV us uUsD AAA 98.01 98.01 0.00%
US912810FB99 UST 6.125 11/15/27 US TREASURY GOV us uUsD AAA 5,414.49 5,414.49 0.00%
US912810FP85 UST 5.375 02/15/31 US TREASURY GOV us uUsD AAA 2,187.88 2,187.88 0.00%
US912810QB70 UST 4.250 05/15/39 US TREASURY GOV us uUsD AAA 4,459.94 4,459.94 0.00%
US912810QX90 UST 2.750 08/15/42 US TREASURY GOV us uUsD AAA 6,426.57 6,426.57 0.00%
UsS912810QY73 UST 2.750 11/15/42 US TREASURY GOV us uUsD AAA 7,351.10 7,351.10 0.00%
US912810RJ97 UST 3.000 11/15/44 US TREASURY GOV us uUsD AAA 5,212.73 5,212.73 0.00%
US912810RP57 UST 3.000 11/15/45 US TREASURY GOV us uUsD AAA 122,736.02 122,736.02 0.06%
US912810SB52 UST 1.000 02/15/48 US TREASURY GOV us usD AAA 96.00 96.00 0.00%
US912810SC36 UST 3.125 05/15/48 US TREASURY GOV us usD AAA 254,720.77 254,720.77 0.13%
US912810SD19 UST 3.000 08/15/48 US TREASURY GOV us usD AAA 653,042.26 653,042.26 0.33%
US912810SE91 UST 3.375 11/15/48 US TREASURY GOV us usD AAA 216,344.61 216,344.61 0.11%
US912810SP49 UST 1.375 08/15/50 US TREASURY GOV us usD AAA 2,858,191.87 2,858,191.87 1.43%
US912810SS87 UST 1.625 11/15/50 US TREASURY GOV us usD AAA 52.44 52.44 0.00%
US912810SW99 UST 1.875 02/15/41 US TREASURY GOV us usD AAA 2,858,184.90 2,858,184.90 1.43%
US912810SY55 UST 2.250 05/15/41 US TREASURY GOV us usD AAA 360.60 360.60 0.00%
US912810TC27 UST 2.000 11/15/41 US TREASURY GOV us usD AAA 410.50 410.50 0.00%
US912810TF57 UST 2.375 02/15/42 US TREASURY GOV us usD AAA 35,547.85 35,547.85 0.02%
US912810TK43 UST 3.375 08/15/42 US TREASURY GOV us usD AAA 34,365.64 34,365.64 0.02%
US912810TM09 UST 4.000 11/15/42 US TREASURY GOV us usD AAA 733,118.38 733,118.38 0.37%
US912810TM09 UST 4.000 11/15/42 US TREASURY GOV us usD AAA 714,707.84 714,707.84 0.36%
UsS912810TQ13 UST 3.875 02/15/43 US TREASURY GOV us usD AAA 84,186.80 84,186.80 0.04%
US912810TT51 UST 4.125 08/15/53 US TREASURY GOV us uUsD AAA 737,775.68 737,775.68 0.37%
US912810TU25 UST 4.375 08/15/43 US TREASURY GOV us uUsD AAA 1,117,917.08 1,117,917.08 0.56%
US912810TZ12 UST 4.500 02/15/44 US TREASURY GOV us uUsD AAA 2,815,533.95 2,815,533.95 1.41%




Collateral data - as at 04/07/2025

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

US912810UE63 UST 4.500 11/15/54 US TREASURY GOV us usD AAA 344,116.57 344,116.57 0.17%
US912810UK24 UST 4.750 05/15/55 US TREASURY GOV us usD AAA 15,451.60 15,451.60 0.01%
US9128282A70 UST 1.500 08/15/26 US TREASURY GOV us usD AAA 22,903.89 22,903.89 0.01%
US9128283R96 UST 0.500 01/15/28 US TREASURY GOV us usD AAA 3,116,480.85 3,116,480.85 1.56%
US9128283W81 UST 2.750 02/15/28 US TREASURY GOV us usD AAA 1,379.70 1,379.70 0.00%
US9128284V99 UST 2.875 08/15/28 US TREASURY GOV us usD AAA 1,040,686.93 1,040,686.93 0.52%
US9128285M81 UST 3.125 11/15/28 US TREASURY GOV us usD AAA 217,466.86 217,466.86 0.11%
US912828U246 UST 2.000 11/15/26 US TREASURY GOV us usD AAA 91,200.41 91,200.41 0.05%
US912828Vv988 UST 2.250 02/15/27 US TREASURY GOV us usD AAA 489.45 489.45 0.00%
US912828Y388 UST 0.750 07/15/28 US TREASURY GOV us usD AAA 216,409.19 216,409.19 0.11%
US9128287B95 UST 1.125 02/28/27 US TREASURY GOV us usD AAA 250,542.37 250,542.37 0.13%
US9128287Q64 UST 0.625 05/15/30 US TREASURY GOV us usD AAA 15,296.98 15,296.98 0.01%
US9128287S21 UST 0.500 05/31/27 US TREASURY GOV us uUsD AAA 1,418,449.28 1,418,449.28 0.71%
US9128287763 UST 0.125 07/15/30 US TREASURY GOV us uUsD AAA 867,343.02 867,343.02 0.43%
US91282CAE12 UST 0.625 08/15/30 US TREASURY GOV us uUsD AAA 4,505.20 4,505.20 0.00%
US91282CBB63 UST 0.625 12/31/27 US TREASURY GOV us uUsD AAA 326,927.67 326,927.67 0.16%
US91282CBJ99 UST 0.750 01/31/28 US TREASURY GOV us uUsD AAA 174,829.58 174,829.58 0.09%
US91282CBL46 UST 1.125 02/15/31 US TREASURY GOV us uUsD AAA 86.76 86.76 0.00%
US91282CBS98 UST 1.250 03/31/28 US TREASURY GOV us uUsD AAA 140,408.72 140,408.72 0.07%
US91282CCF68 UST 0.750 05/31/26 US TREASURY GOV us uUsD AAA 1,716,878.95 1,716,878.95 0.86%
US91282CCH25 UST 1.250 06/30/28 US TREASURY GOV us uUsD AAA 216,409.51 216,409.51 0.11%
US91282CCz23 UST 0.875 09/30/26 US TREASURY GOV us uUsD AAA 13,980.91 13,980.91 0.01%
US91282CCz23 UST 0.875 09/30/26 US TREASURY GOV us usD AAA 54,400.46 54,400.46 0.03%
US91282CDJ71 UST 1.375 11/15/31 US TREASURY GOV us usD AAA 310,962.65 310,962.65 0.16%
US91282CDK45 UST 1.250 11/30/26 US TREASURY GOV us usD AAA 42,863.83 42,863.83 0.02%
US91282CDY49 UST 1.875 02/15/32 US TREASURY GOV us usD AAA 216,338.47 216,338.47 0.11%
US91282CEC10 UST 1.875 02/28/27 US TREASURY GOV us usD AAA 254,189.00 254,189.00 0.13%
US91282CFV81 UST 4.125 11/15/32 US TREASURY GOV us usD AAA 53,216.61 53,216.61 0.03%
US91282CFY21 UST 3.875 11/30/29 US TREASURY GOV us usD AAA 547,730.38 547,730.38 0.27%
US91282CGA36 UST 4.000 12/15/25 US TREASURY GOV us usD AAA 216,330.62 216,330.62 0.11%
US91282CGB19 UST 3.875 12/31/29 US TREASURY GOV us usD AAA 1,139,137.32 1,139,137.32 0.57%
US91282CGM73 UST 3.500 02/15/33 US TREASURY GOV us usD AAA 2,145.65 2,145.65 0.00%
US91282CGM73 UST 3.500 02/15/33 US TREASURY GOV us usD AAA 753,252.90 753,252.90 0.38%
US91282CHC82 UST 3.375 05/15/33 US TREASURY GOV us usD AAA 204,931.74 204,931.74 0.10%
US91282CHF 14 UST 3.750 05/31/30 US TREASURY GOV us usD AAA 3,116,447.41 3,116,447.41 1.56%
US91282CHJ36 UST 3.750 06/30/30 US TREASURY GOV us usD AAA 1,084,238.61 1,084,238.61 0.54%
US91282CHT18 UST 3.875 08/15/33 US TREASURY GOV us uUsD AAA 3,022,358.41 3,022,358.41 1.51%
US91282CJJ18 UST 4.500 11/15/33 US TREASURY GOV us uUsD AAA 1,237.59 1,237.59 0.00%
US91282CLK52 UST 3.625 08/31/29 US TREASURY GOV us uUsD AAA 45,678.08 45,678.08 0.02%




Collateral data - as at 04/07/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
US91282CLU35 UST 4.125 10/31/31 US TREASURY GOV us UsD AAA 7,180,572.52 7,180,572.52 3.58%
XS2388495942 EIB 12/22/26 EIB GOV SuU EUR 5,846.41 6,871.04 0.00%
XS2749537481 IDA 3.200 01/18/44 MTN INTERNATIONAL DE BND us EUR AAA 19,437.04 22,843.52 0.01%
XS2924823532 LNBAD 4.000 01/22/27 MTN LKB BW FORDERBNK BND DE uUsD AAA 28,452.98 28,452.98 0.01%
Unknown Company Description UNK uUsD 133,621.68 133,621.68 0.07%
Total: 200,387,234.05 100.00%
Geographical allocation of collateral Currency allocation of collateral
2.09 % -2.66 %
0.07 % 0.02 % Origin 0.02 %
25.66 % m AU Currency
13.24 % o
W BE 33.67 % 26.95 % B AUD
0.02 % CA B CAD
0 % W CH B DKK
0.12 % 1.37 % DE EUR
N DK H GEP
o
faat FI JPY
0% .
0.62 % W FR 0%— W HOK
9.59 % GB 9.59 % usD
271 % W HK
Counterparts

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

No. | Major Name

Market Value

Top 5 borrowers in last Month

Market Value

No. | Counterparty

1 | DEUTSCHE BANK AG (PARENT)

38,017,044.80

STANDARD CHARTERED BANK (PARENT)

2 | MERRILL LYNCH INTERNATIONAL (PARENT) 28,214,491.68
3 | HSBC BANK PLC (PARENT) 26,375,080.93
4 | GOLDMAN SACHS INTERNATIONAL (PARENT) 26,057,736.61
5

22,279,836.82
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