
Securities Lending Report

HBCE / HSBC Gbl Inv Fd - Euro High Yield Bond

Report as at 16/05/2024

Summary of policy

% limit on maximum percentage of book on loan 25%

Revenue Split 75/25 *

Name of the Fund HBCE / HSBC Gbl Inv Fd - Euro High Yield Bond

Replication Mode Physical replication

ISIN Code LU0165128348

Total net assets (AuM) 661,229,547

Reference currency of the fund EUR

Securities lending data - as at 16/05/2024

Currently on loan in EUR (base currency) 115,265,453.35

Current percentage on loan (in % of the fund AuM) 17.43%

Collateral value (cash and securities) in  EUR (base currency) 124,176,038.38

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

Collateral data - as at 16/05/2024

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

AN8068571086 SCHLUMBERGER ODSH SCHLUMBERGER COM US USD AAA 57,490.96 53,252.10 0.04%

AT0000A0U299 ATGV 3.800 01/26/62 AUSTRIA GOV AT EUR AA1 147,674.44 147,674.44 0.12%

AT0000A1K9C8 ATGV 0.750 10/20/26 AUSTRIA GOV AT EUR AA1 124,779.67 124,779.67 0.10%

AT0000A1VGK0 ATGV 0.500 04/20/27 AUSTRIA GOV AT EUR AA1 211,075.86 211,075.86 0.17%

AT0000A1XML2 ATGV 2.100 09/20/17 AUSTRIA GOV AT EUR AA1 310,187.75 310,187.75 0.25%

AT0000A2NW83 ATGV 02/20/31 AUSTRIA GOV AT EUR AA1 732,860.65 732,860.65 0.59%

AT0000A308C5 ATGV 2.000 07/15/26 AUSTRIA GOV AT EUR AA1 614,089.57 614,089.57 0.49%

AT0000A33SH3 ATGV 2.900 05/23/29 AUSTRIA GOV AT EUR AA1 2,074.27 2,074.27 0.00%

AT0000A39UW5 ATGV 2.900 02/20/34 AUSTRIA GOV AT EUR AA1 301.71 301.71 0.00%

AU0000097495 AUGV 1.750 06/21/51 AUSTRALIA GOV AU AUD AAA 713,980.87 437,522.77 0.35%

Securities lending statistics

12-month average on loan in EUR (base currency) 140,576,284.62

12-month average on loan as a % of the fund AuM 16.23%

12-month maximum on loan in EUR 194,137,747.41

12-month maximum on loan as a % of the fund AuM 19.03%

Gross Return for the fund over the last 12 months in  (base currency fund) 278,840.18

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0322%

Securities lending statistics

12-month average on loan in EUR (base currency) #ERROR

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

12-month maximum on loan in EUR N/A

12-month maximum on loan as a % of the fund AuM N/A

Gross Return for the fund over the last 12 months in EUR (base currency) N/A

Gross Return for the fund over the last 12 months in % of the fund AuM N/A

* 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 16/05/2024

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

AU000XCLWAV1 AUGV 0.750 11/21/27 AUSTRALIA GOV AU AUD AAA 1,196,742.65 733,356.00 0.59%

AU3CB0309623 ALBTA 5.200 05/15/34 MTN ALBERTA BND CA AUD AAA 118,615.33 72,686.69 0.06%

BE0000291972 BEGV 5.500 03/28/28 BELGIUM GOV BE EUR AA3 273,542.43 273,542.43 0.22%

BE0000304130 BEGV 5.000 03/28/35 BELGIUM GOV BE EUR AA3 1,808,735.49 1,808,735.49 1.46%

BE0000326356 BEGV 4.000 03/28/32 BELGIUM GOV BE EUR AA3 16,464.48 16,464.48 0.01%

BE0000326356 BEGV 4.000 03/28/32 BELGIUM GOV BE EUR AA3 213,690.14 213,690.14 0.17%

BE0000346552 BEGV 1.250 04/22/33 BELGIUM GOV BE EUR AA3 748.67 748.67 0.00%

BE0000354630 BEGV 0.350 06/22/32 BELGIUM GOV BE EUR AA3 0.81 0.81 0.00%

BE0000356650 BEGV 2.750 04/22/39 BELGIUM GOV BE EUR AA3 743.25 743.25 0.00%

BE0000360694 BEGV 2.850 10/22/34 BELGIUM GOV BE EUR AA3 35,373.33 35,373.33 0.03%

CA135087B949 CAGV 1.250 12/01/47 CANADA GOV CA CAD AAA 206,964.19 139,607.12 0.11%

CA135087D358 CAGV 2.750 12/01/48 CANADA GOV CA CAD AAA 397,663.84 268,243.04 0.22%

CA135087N597 CAGV 2.000 06/01/32 CANADA GOV CA CAD AAA 207,547.07 140,000.30 0.11%

CA135087P816 CAGV 3.000 04/01/26 CANADA GOV CA CAD AAA 51,099.89 34,469.29 0.03%

CA135087Q988 CAGV 4.000 03/01/29 CANADA GOV CA CAD AAA 584,211.49 394,078.24 0.32%

CA135087R481 CAGV 3.000 06/01/34 CANADA GOV CA CAD AAA 942.89 636.02 0.00%

CA135087YK42 CAGV 2.000 12/01/41 CANADA GOV CA CAD AAA 51,943.59 35,038.40 0.03%

CH0012221716 ABB ODSH ABB COM CH CHF 768.23 780.67 0.00%

DE0001030559 DEGV 0.500 04/15/30 GERMANY GOV DE EUR AAA 203,730.62 203,730.62 0.16%

DE0001030575 DEGV 0.100 04/15/46 GERMANY GOV DE EUR AAA 148,725.57 148,725.57 0.12%

DE0001030575 DEGV 0.100 04/15/46 GERMANY GOV DE EUR AAA 356,576.56 356,576.56 0.29%

DE0001102390 DEGV 0.500 02/15/26 GERMANY GOV DE EUR AAA 4,508,687.10 4,508,687.10 3.63%

DE0001102408 DEGV 08/15/26 GERMANY GOV DE EUR AAA 2,379,342.88 2,379,342.88 1.92%

DE0001102564 DEGV 08/15/31 GERMANY GOV DE EUR AAA 147,617.08 147,617.08 0.12%

DE0001102572 DEGV 08/15/52 GERMANY GOV DE EUR AAA 0.49 0.49 0.00%

DE0001102614 DEGV 1.800 08/15/53 GERMANY GOV DE EUR AAA 205,231.43 205,231.43 0.17%

DE0001102622 DEGV 2.100 11/15/29 GERMANY GOV DE EUR AAA 702,417.91 702,417.91 0.57%

DE0001135275 DEGV 4.000 01/04/37 GERMANY GOV DE EUR AAA 4,508,687.08 4,508,687.08 3.63%

DE0001135366 DEGV 4.750 07/04/40 GERMANY GOV DE EUR AAA 1,233.13 1,233.13 0.00%

DE0001141869 DEGV 1.300 10/15/27 GERMANY GOV DE EUR AAA 7.71 7.71 0.00%

DE000BU22049 DEGV 2.500 03/19/26 GERMANY GOV DE EUR AAA 174,371.34 174,371.34 0.14%

DE000BU22049 DEGV 2.500 03/19/26 GERMANY GOV DE EUR AAA 167.59 167.59 0.00%

DE000BU22056 DEGV 2.900 06/18/26 GERMANY GOV DE EUR AAA 3,460.35 3,460.35 0.00%

DE000BU2Z015 DEGV 2.600 08/15/33 GERMANY GOV DE EUR AAA 88,870.64 88,870.64 0.07%

DE000NWB0AV0 NRWBK 2.750 05/15/31 MTN NRW BANK BND DE EUR AAA 148,455.61 148,455.61 0.12%

EU000A1HBXS7 EUUNI 2.500 11/04/27 MTN EU BND BE EUR AA3 27,966.56 27,966.56 0.02%

EU000A285VM2 EUUNI 07/04/35 MTN EU BND BE EUR AA3 24,198.28 24,198.28 0.02%

EU000A3K4EL9 EUUNI 4.000 04/04/44 MTN EU BND BE EUR AA3 572,096.07 572,096.07 0.46%

EU000A3K4EN5 EUUNI 3.125 12/05/28 MTN EU BND BE EUR AA3 719,196.53 719,196.53 0.58%



Collateral data - as at 16/05/2024

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

FI0009003727 WARTSILA ODSH WARTSILA COM FI EUR AA1 302.33 302.33 0.00%

FI4000550249 FIGV 3.000 09/15/33 FINLAND GOV FI EUR AA1 733,117.18 733,117.18 0.59%

FI4000565932 FIGV 10/15/24 FINLAND GOV FI EUR AA1 106,178.28 106,178.28 0.09%

FR0000120404 ACCOR ODSH ACCOR COM FR EUR AA2 410,365.15 410,365.15 0.33%

FR0000571135 FRGV PO STR 10/25/25 FRANCE GOV FR EUR AA2 273,542.03 273,542.03 0.22%

FR0000571150 FRGV 6.000 10/25/25 FRANCE GOV FR EUR AA2 2,445,857.41 2,445,857.41 1.97%

FR0000571218 FRGV 5.500 04/25/29 FRANCE GOV FR EUR AA2 139,687.22 139,687.22 0.11%

FR0000571218 FRGV 5.500 04/25/29 FRANCE GOV FR EUR AA2 4,620,141.17 4,620,141.17 3.72%

FR0010916924 FRGV 3.500 04/25/26 FRANCE GOV FR EUR AA2 0.00 0.00 0.00%

FR0011883966 FRGV 2.500 05/25/30 FRANCE GOV FR EUR AA2 16,551,165.81 16,551,165.81 13.33%

FR0012558310 FRGV 0.100 03/01/25 FRANCE GOV FR EUR AA2 93,231.00 93,231.00 0.08%

FR0013200813 FRGV 0.250 11/25/26 FRANCE GOV FR EUR AA2 865.32 865.32 0.00%

FR0013257524 FRGV 2.000 05/25/48 FRANCE GOV FR EUR AA2 969,964.26 969,964.26 0.78%

FR0013257524 FRGV 2.000 05/25/48 FRANCE GOV FR GBP AA2 1,123,125.88 1,306,218.53 1.05%

FR0013404969 FRGV 1.500 05/25/50 FRANCE GOV FR EUR AA2 701,836.43 701,836.43 0.57%

FR001400HI98 FRGV 2.750 02/25/29 FRANCE GOV FR EUR AA2 175,604.77 175,604.77 0.14%

FR001400L834 FRGV 3.500 11/25/33 FRANCE GOV FR EUR AA2 580.85 580.85 0.00%

GB0031790826 UKTI 2 01/26/35 UK TREASURY GIL GB GBP AA3 0.00 0.00 0.00%

GB00B0CNHZ09 UKTI 1 1/4 11/22/55 UK TREASURY GIL GB GBP AA3 315,209.19 366,594.78 0.30%

GB00B39R3707 UKT 4 1/4 12/07/49 UK TREASURY GIL GB GBP AA3 3,477.44 4,044.33 0.00%

GB00B4PTCY75 UKTI 0 3/8 03/22/62 UK TREASURY GIL GB GBP AA3 3,771,731.17 4,386,601.05 3.53%

GB00B7RN0G65 UKTI 0 1/8 03/22/44 UK TREASURY GIL GB GBP AA3 6,138.10 7,138.74 0.01%

GB00BBJNQY21 UKT 3 1/2 07/22/68 UK TREASURY GIL GB GBP AA3 0.84 0.98 0.00%

GB00BD0XH204 UKT 1T 07/22/57 UK TREASURY GIL GB GBP AA3 96,389.82 112,103.35 0.09%

GB00BD9MZZ71 UKTI 018 11/22/65 UK TREASURY GIL GB GBP AA3 0.98 1.14 0.00%

GB00BDX8CX86 UKTI 0 1/8 03/22/68 UK TREASURY GIL GB GBP AA3 5,161,115.85 6,002,484.05 4.83%

GB00BGDYHF49 GBGV 0.125 08/10/41 UNITED KINGDOM GIL GB GBP AA3 64,698.14 75,245.27 0.06%

GB00BM8Z2S21 UKT 0 7/8 07/31/33 UK Treasury GIL GB GBP AA3 235,199.99 273,542.43 0.22%

GB00BM8Z2S21 UKT 0 7/8 07/31/33 UK Treasury GIL GB GBP AA3 0.76 0.88 0.00%

GB00BM8Z2T38 UKT 1 01/31/32 UK Treasury GIL GB GBP AA3 58,799.99 68,385.60 0.06%

GB00BM8Z2T38 UKT 1 01/31/32 UK Treasury GIL GB GBP AA3 29,658.68 34,493.66 0.03%

GB00BMF9LF76 GBGV 4.000 10/22/63 UNITED KINGDOM GIL GB GBP AA3 726,231.92 844,622.68 0.68%

GB00BMF9LG83 UKT 4 1/2 06/07/28 UK Treasury GIL GB GBP AA3 95,602.18 111,187.30 0.09%

GB00BMF9LJ15 UKTI 0 3/4 11/22/33 UK Treasury GIL GB GBP AA3 1,360,933.51 1,582,793.71 1.27%

GB00BP9DLZ64 UKTI 0 1/8 03/22/58 UK TREASURY GIL GB GBP AA3 3,876,703.99 4,508,686.60 3.63%

GB00BPCJD880 UKT 3 1/2 10/22/25 UK Treasury GIL GB GBP AA3 96,389.64 112,103.14 0.09%

GB00BPCJD997 UKT 3 3/4 10/22/53 UK Treasury GIL GB GBP AA3 139,652.57 162,418.82 0.13%

GB00BPCJD997 UKT 3 3/4 10/22/53 UK Treasury GIL GB GBP AA3 910,055.46 1,058,413.25 0.85%

GB00BPJJKN53 UKT 45/8 01/31/34 UK Treasury GIL GB GBP AA3 2,598,665.80 3,022,301.86 2.43%



Collateral data - as at 16/05/2024

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

GB00BPJJKP77 UKT 43/4 10/22/43 UK Treasury GIL GB GBP AA3 100,400.41 116,767.75 0.09%

GB00BPSNB460 UKT 3 34 03/07/27 UK treasury GIL GB GBP AA3 17,329.09 20,154.09 0.02%

GB00BPSNBF73 UKT 4 10/22/31 UK Tresury GIL GB GBP AA3 2,598,698.24 3,022,339.59 2.43%

GB00BQC4R999 UKT 3 3/4 01/29/38 UK Tresury GIL GB GBP AA3 1,401,437.13 1,629,900.25 1.31%

GB00BYY5F144 UKTI 018 03/22/26 UK TREASURY GIL GB GBP AA3 880,306.19 1,023,814.23 0.82%

GB00BYZW3J87 UKTI 0 1/8 11/22/36 UK TREASURY GIL GB GBP AA3 395.39 459.85 0.00%

JP1103451GC0 JPGV 0.100 12/20/26 JAPAN GOV JP JPY A1 248,666.90 1,472.06 0.00%

JP1120241K56 JPGV 0.100 03/10/29 JAPAN GOV JP JPY A1 178,751,179.56 1,058,171.34 0.85%

JP1201781MA3 JPGV 0.500 09/20/41 JAPAN GOV JP JPY A1 23,655,274.36 140,034.51 0.11%

JP13002717A6 JPGV 2.500 09/20/37 JAPAN GOV JP JPY A1 178,783,181.39 1,058,360.78 0.85%

JP1300301940 JPGV 2.300 03/20/39 JAPAN GOV JP JPY A1 56,430.01 334.05 0.00%

JP1300591J79 JPGV 0.700 06/20/48 JAPAN GOV JP JPY A1 543,789.38 3,219.12 0.00%

JP1400071E55 JPGV 1.700 03/20/54 JAPAN GOV JP JPY A1 1,455,364.99 8,615.47 0.01%

JP1742071Q15 JPGV 01/20/25 JAPAN GOV JP JPY A1 23,637,441.43 139,928.94 0.11%

JP1742151Q26 JPGV 06/03/24 JAPAN GOV JP JPY A1 46,199,722.50 273,493.14 0.22%

JP1742181Q38 JPGV 06/17/24 JAPAN GOV JP JPY A1 178,748,211.01 1,058,153.77 0.85%

LU2475494477 LUGV 1.750 05/25/42 LUXEMBOURG GOV LU EUR 36,422.30 36,422.30 0.03%

NL0000102234 NLGV 4.000 01/15/37 NETHERLANDS GOV NL EUR AAA 733,435.45 733,435.45 0.59%

NL0009446418 NLGV 3.750 01/15/42 NETHERLANDS GOV NL EUR AAA 1,167,805.29 1,167,805.29 0.94%

NL0010733424 NLGV 2.000 07/15/24 NETHERLANDS GOV NL EUR AAA 9,889.98 9,889.98 0.01%

NL0011821202 ING GROEP ODSH ING GROEP COM NL EUR AAA 307.06 307.06 0.00%

NL0015000LS8 NLGV 01/15/29 NETHERLANDS GOV NL EUR AAA 663,163.57 663,163.57 0.53%

NL0015000LS8 NLGV 01/15/29 NETHERLANDS GOV NL EUR AAA 1,110.09 1,110.09 0.00%

NL0015000RP1 NLGV 0.500 07/15/32 NETHERLANDS GOV NL EUR AAA 214,858.07 214,858.07 0.17%

NL0015001DQ7 NLGV 2.500 01/15/30 NETHERLANDS GOV NL EUR AAA 1,049,824.18 1,049,824.18 0.85%

NL0015001DQ7 NLGV 2.500 01/15/30 NETHERLANDS GOV NL EUR AAA 341.25 341.25 0.00%

NL0015001XZ6 NLGV 2.500 07/15/34 NETHERLANDS GOV NL EUR AAA 3,778,710.57 3,778,710.57 3.04%

NO0010875230 NOGV 1.375 08/19/30 NORWAY GOV NO NOK AAA 1,064,485.49 91,106.47 0.07%

US013051EM50 ALBTA 1.300 07/22/30 ALBERTA BND CA USD AAA 4,089.78 3,788.24 0.00%

US013051ET04 ALBTA 4.500 01/24/34 ALBERTA BND CA USD AAA 32,680.48 30,270.91 0.02%

US0130911037 ALBERTSONS ODSH ALBERTSONS COM US USD AAA 144.95 134.26 0.00%

US02079K3059 ALPHABET ODSH ALPHABET COM US USD AAA 600,777.49 556,481.57 0.45%

US0231351067 AMAZON.COM ODSH AMAZON.COM COM US USD AAA 428,607.21 397,005.58 0.32%

US0378331005 APPLE ODSH APPLE COM US USD AAA 1,815,071.46 1,681,244.46 1.35%

US11135F1012 BROADCOM ODSH BROADCOM COM US USD AAA 405,840.62 375,917.59 0.30%

US5007541064 KRAFT HEINZ ODSH KRAFT HEINZ COM US USD AAA 35.67 33.04 0.00%

US515110CF96 LRENT 4.625 04/17/29 RENTENBANK BND DE USD AAA 160,365.87 148,541.93 0.12%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 1,814,436.95 1,680,656.73 1.35%

US8636671013 STRYKER ODSH STRYKER COM US USD AAA 124,867.13 115,660.55 0.09%



Collateral data - as at 16/05/2024

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

US912810SP49 UST 1.375 08/15/50 US TREASURY GOV US USD AAA 21,185.84 19,623.79 0.02%

US912810SQ22 UST 1.125 08/15/40 US TREASURY GOV US USD AAA 3,450.41 3,196.00 0.00%

US912810TB44 UST 1.875 11/15/51 US TREASURY GOV US USD AAA 73,822.79 68,379.76 0.06%

US912810TF57 UST 2.375 02/15/42 US TREASURY GOV US USD AAA 16,571.43 15,349.60 0.01%

US912810TQ13 UST 3.875 02/15/43 US TREASURY GOV US USD AAA 754,827.57 699,173.40 0.56%

US912810TQ13 UST 3.875 02/15/43 US TREASURY GOV US USD AAA 1,755,155.16 1,625,745.85 1.31%

US912810TW80 UST 4.750 11/15/43 US TREASURY GOV US USD AAA 1,763,090.13 1,633,095.77 1.32%

US91282CAT80 UST 0.250 10/31/25 US TREASURY GOV US USD AAA 1,142,564.93 1,058,322.50 0.85%

US91282CAV37 UST 0.875 11/15/30 US TREASURY GOV US USD AAA 3,262,867.39 3,022,292.97 2.43%

US91282CBL46 UST 1.125 02/15/31 US TREASURY GOV US USD AAA 197,712.34 183,134.82 0.15%

US91282CCE93 UST 1.250 05/31/28 US TREASURY GOV US USD AAA 295,295.87 273,523.42 0.22%

US91282CCP41 UST 0.625 07/31/26 US TREASURY GOV US USD AAA 91.17 84.45 0.00%

US91282CCR07 UST 1.000 07/31/28 US TREASURY GOV US USD AAA 7,711.84 7,143.24 0.01%

US91282CCR07 UST 1.000 07/31/28 US TREASURY GOV US USD AAA 1,763,643.61 1,633,608.44 1.32%

US91282CCV19 UST 1.125 08/31/28 US TREASURY GOV US USD AAA 285,657.17 264,595.39 0.21%

US91282CDJ71 UST 1.375 11/15/31 US TREASURY GOV US USD AAA 733,705.18 679,608.38 0.55%

US91282CDQ15 UST 1.250 12/31/26 US TREASURY GOV US USD AAA 1,763,152.64 1,633,153.66 1.32%

US91282CDY49 UST 1.875 02/15/32 US TREASURY GOV US USD AAA 836.29 774.63 0.00%

US91282CDY49 UST 1.875 02/15/32 US TREASURY GOV US USD AAA 758,115.34 702,218.75 0.57%

US91282CEC10 UST 1.875 02/28/27 US TREASURY GOV US USD AAA 297,994.84 276,023.39 0.22%

US91282CEP23 UST 2.875 05/15/32 US TREASURY GOV US USD AAA 89.34 82.75 0.00%

US91282CEP23 UST 2.875 05/15/32 US TREASURY GOV US USD AAA 160,832.75 148,974.39 0.12%

US91282CET45 UST 2.625 05/31/27 US TREASURY GOV US USD AAA 14,665.32 13,584.03 0.01%

US91282CEU18 UST 2.875 06/15/25 US TREASURY GOV US USD AAA 374,385.90 346,782.06 0.28%

US91282CEW73 UST 3.250 06/30/27 US TREASURY GOV US USD AAA 384,261.00 355,929.06 0.29%

US91282CFR79 UST 1.625 10/15/27 US TREASURY GOV US USD AAA 102.90 95.31 0.00%

US91282CFY21 UST 3.875 11/30/29 US TREASURY GOV US USD AAA 5,233.81 4,847.91 0.00%

US91282CGB19 UST 3.875 12/31/29 US TREASURY GOV US USD AAA 377,289.47 349,471.55 0.28%

US91282CGJ45 UST 3.500 01/31/30 US TREASURY GOV US USD AAA 1,762,522.82 1,632,570.28 1.31%

US91282CGM73 UST 3.500 02/15/33 US TREASURY GOV US USD AAA 28,662.19 26,548.90 0.02%

US91282CGS44 UST 3.625 03/31/30 US TREASURY GOV US USD AAA 1,259,450.79 1,166,590.25 0.94%

US91282CGT27 UST 3.625 03/31/28 US TREASURY GOV US USD AAA 1,820,203.80 1,685,998.39 1.36%

US91282CGV72 UST 3.750 04/15/26 US TREASURY GOV US USD AAA 1,367,414.87 1,266,594.03 1.02%

US91282CHR51 UST 4.000 07/31/30 US TREASURY GOV US USD AAA 98.29 91.04 0.00%

US91282CJN20 UST 4.375 11/30/28 US TREASURY GOV US USD AAA 776,478.84 719,228.29 0.58%

US91282CJS17 UST 4.250 12/31/25 US TREASURY GOV US USD AAA 7,303.24 6,764.77 0.01%

US91282CJT99 UST 4.000 01/15/27 US TREASURY GOV US USD AAA 1,002,896.15 928,951.63 0.75%

US91282CJW29 UST 4.000 01/31/29 US TREASURY GOV US USD AAA 1,763,656.47 1,633,620.35 1.32%

XS1936209490 ALBTA 0.625 01/16/26 MTN ALBERTA BND CA EUR AAA 719,411.07 719,411.07 0.58%



Collateral data - as at 16/05/2024

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

XS2802866728 ALBTA 3.125 10/16/34 MTN ALBERTA BND CA EUR AAA 2,254,124.87 2,254,124.87 1.82%

XS2816664879 SASKT 3.300 05/08/34 MTN SASKATCHEWAN BND CA EUR AAA 1,839,630.21 1,839,630.21 1.48%

Unknown Company Description UNK JPY 49,991.92 295.94 0.00%

Total: 124,176,038.38 100.00%

Counterparts

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

No. Major Name Market Value

2 BARCLAYS BANK PLC (PARENT) 28,625,528.00

1 JP MORGAN SECS PLC (PARENT) 30,053,499.32

Top 5 borrowers in last Month

No. Counterparty Market Value

1 JP MORGAN SECS PLC (PARENT) 36,010,401.46

2 BARCLAYS BANK PLC (PARENT) 24,374,928.34

3 GOLDMAN SACHS INTERNATIONAL (PARENT) 19,497,864.75

4 HSBC BANK PLC (PARENT) 14,901,382.16

5 BNP PARIBAS LONDON (PARENT) 10,864,089.80
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