
Securities Lending Report

HSBC CNTL EURPE / HSBC GBL FD ICAV - GBL CORP BD UCITS ETF - 984124

Report as at 01/08/2025

Summary of policy

% limit on maximum percentage of book on loan 30%

Revenue Split 75/25 *

Name of the Fund HSBC CNTL EURPE / HSBC GBL FD ICAV - GBL CORP BD UCITS ETF - 984124

Replication Mode Physical replication

ISIN Code IE00BFYDNS83

Total net assets (AuM) 2,262,329,447

Reference currency of the fund USD

Securities lending data - as at 01/08/2025

Currently on loan in USD (base currency) 364,072,512.76

Current percentage on loan (in % of the fund AuM) 16.09%

Collateral value (cash and securities) in  USD (base currency) 426,426,937.13

Collateral value (cash and securities) in % of loan 117%

Collateral data - as at 01/08/2025

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

AT0000A1K9C8 ATGV 0.750 10/20/26 AUSTRIA GOV AT EUR AA1 385,738.31 441,503.89 0.10%

AT0000A2HLC4 ATGV 0.850 06/30/20 AUSTRIA GOV AT EUR AA1 25,663.20 29,373.29 0.01%

AT0000A2Y8G4 ATGV 1.850 05/23/49 AUSTRIA GOV AT EUR AA1 36,484.91 41,759.47 0.01%

AU000XCLWAG2 AUGV 4.500 04/21/33 AUSTRALIA GOV AU AUD AAA 108,736.24 70,010.51 0.02%

AU000XCLWAI8 AUGV 4.250 04/21/26 AUSTRALIA GOV AU AUD AAA 108,900.91 70,116.54 0.02%

AU000XCLWAM0 AUGV 2.750 06/21/35 AUSTRALIA GOV AU AUD AAA 74,117.96 47,721.31 0.01%

AU3CB0319143 BANQV 4.400 05/24/30 MTN BANQUE DEVELOPPT BND FR AUD AA2 2,051.36 1,320.78 0.00%

AU3TB0000135 AUGV 4.750 04/21/27 AUSTRALIA GOV AU AUD AAA 108,935.01 70,138.49 0.02%

AU3TB0000192 AUGV 3.750 04/21/37 AUSTRALIA GOV AU AUD AAA 108,820.83 70,064.98 0.02%

BE0000331406 BEGV 3.750 06/22/45 BELGIUM GOV BE EUR AA3 25,863.42 29,602.45 0.01%

Securities lending statistics

12-month average on loan in USD (base currency) 311,766,846.82

12-month average on loan as a % of the fund AuM 13.28%

12-month maximum on loan in USD 529,209,249.62

12-month maximum on loan as a % of the fund AuM 19.31%

Gross Return for the fund over the last 12 months in  (base currency fund) 725,393.97

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0309%

* 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 01/08/2025

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

BE0000348574 BEGV 1.700 06/22/50 BELGIUM GOV BE EUR AA3 1,183,987.13 1,355,154.27 0.32%

BE0000350596 BEGV 0.400 06/22/40 BELGIUM GOV BE EUR AA3 136,444.75 156,170.35 0.04%

BE0000359688 BEGV 3.450 06/22/43 BELGIUM GOV BE EUR AA3 918,418.89 1,051,193.25 0.25%

BMG667211046 NRWN CRS LN HLDG ODSH NRWN CRS LN HLDG COM US USD AAA 202.95 202.95 0.00%

CA135087B949 CAGV 1.250 12/01/47 CANADA GOV CA CAD AAA 8,671,363.57 6,271,998.78 1.47%

CA135087H722 CAGV 2.000 12/01/51 CANADA GOV CA CAD AAA 1,412.40 1,021.59 0.00%

CA135087J397 CAGV 2.250 06/01/29 CANADA GOV CA CAD AAA 669,892.23 484,533.17 0.11%

CA135087M680 CAGV 1.750 12/01/53 CANADA GOV CA CAD AAA 1,308.40 946.37 0.00%

CA135087N837 CAGV 2.750 09/01/27 CANADA GOV CA CAD AAA 2,019.51 1,460.71 0.00%

CA135087P246 CAGV 3.000 10/01/25 CANADA GOV CA CAD AAA 147,384.98 106,603.58 0.02%

CA135087P576 CAGV 3.500 03/01/28 CANADA GOV CA CAD AAA 43,282.21 31,306.03 0.01%

CA135087Q491 CAGV 3.250 09/01/28 CANADA GOV CA CAD AAA 96,225.45 69,599.89 0.02%

CA135087R481 CAGV 3.000 06/01/34 CANADA GOV CA CAD AAA 985,408.09 712,745.84 0.17%

CA135087S216 CAGV 3.250 12/01/34 CANADA GOV CA CAD AAA 225,915.99 163,405.07 0.04%

CA135087S398 CAGV 3.250 11/01/26 CANADA GOV CA CAD AAA 96,287.88 69,645.04 0.02%

CA135087S703 CAGV 3.500 12/01/57 CANADA GOV CA CAD AAA 179,937.23 130,148.63 0.03%

CA135087WL43 CAGV 5.750 06/01/29 CANADA GOV CA CAD AAA 76,550.02 55,368.65 0.01%

CA135087XG49 CAGV 5.750 06/01/33 CANADA GOV CA CAD AAA 35,143.76 25,419.49 0.01%

CA135087XQ21 CAGV 3.000 12/01/36 CANADA GOV CA CAD AAA 217,520.16 157,332.37 0.04%

CA135087XW98 CAGV 5.000 06/01/37 CANADA GOV CA CAD AAA 537,414.92 388,712.31 0.09%

CA135087YK42 CAGV 2.000 12/01/41 CANADA GOV CA CAD AAA 6,347,366.38 4,591,051.22 1.08%

CA135087YQ12 CAGV 4.000 06/01/41 CANADA GOV CA CAD AAA 36,799.29 26,616.94 0.01%

CA135087ZH04 CAGV 1.500 12/01/44 CANADA GOV CA CAD AAA 616,886.76 446,194.30 0.10%

CA683234SL32 ONTAR 5.850 03/08/33 MTN ONTARIO BND CA CAD AAA 1,727,203.25 1,249,286.41 0.29%

CA68333ZBE66 ONTAR 4.000 03/08/29 ONTARIO BND CA CAD AAA 7,335.74 5,305.95 0.00%

CA68333ZBM82 ONTAR 2.950 09/08/30 ONTARIO BND CA CAD AAA 1,652,124.54 1,194,981.97 0.28%

CA7063271034 PEMBINA PIPE ODSH PEMBINA PIPE COM CA CAD AAA 136.31 98.59 0.00%

CA7392391016 POWER CORP CA ODSH POWER CORP CA COM CA CAD AAA 1,027,745.05 743,368.17 0.17%

CA8911605092 TD ODSH TD COM CA CAD AAA 133.54 96.59 0.00%

CH0127181193 CHGV 1.250 06/27/37 SWITZERLAND GOV CH CHF 205,590.27 253,180.61 0.06%

DE0001102507 DEGV 08/15/30 GERMANY GOV DE EUR AAA 122,526.92 140,240.44 0.03%

DE000BU22098 DEGV 1.700 06/10/27 GERMANY GOV DE EUR AAA 2,399,733.38 2,746,659.03 0.64%

DE000BU25059 DEGV 2.200 10/10/30 GERMANY GOV DE EUR AAA 1,477,298.28 1,690,868.95 0.40%

DE000BU2Z015 DEGV 2.600 08/15/33 GERMANY GOV DE EUR AAA 1.03 1.18 0.00%

DE000BU2Z056 DEGV 2.600 08/15/35 GERMANY GOV DE EUR AAA 220,738.44 252,650.25 0.06%

DE000NRW0LQ9 NORDR 2.150 03/21/19 NRW BND DE EUR AAA 2,918,071.59 3,339,932.57 0.78%

DE000NRW0MK0 NORDR 01/15/29 NRW BND DE EUR AAA 18,426.05 21,089.87 0.00%

DE000NRW0N83 NORDR 3.375 10/31/28 NRW BND DE EUR AAA 1,003,836.81 1,148,959.90 0.27%

DE000NWB2N02 NRW BANK 0.36% GTD SNR 15/10/35  NRW BANK 0.36% GTD SNR 15/10/35 MIS DE EUR AAA 2,959,662.73 3,387,536.47 0.79%



Collateral data - as at 01/08/2025

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

DE000SHFM1F6 SHOLS 2.750 06/13/33 SCHLESWIG BND DE EUR AAA 597,942.13 684,385.67 0.16%

DK0009923138 DKGV 1.750 11/15/25 DENMARK GOV DK DKK AAA 8,835,416.47 1,355,155.38 0.32%

DK0009923807 DKGV 0.500 11/15/29 DENMARK GOV DK DKK AAA 8,835,411.55 1,355,154.63 0.32%

DK0009924029 DKGV 0.250 11/15/52 DENMARK GOV DK DKK AAA 0.52 0.08 0.00%

DK0009924102 DKGV 11/15/31 DENMARK GOV DK DKK AAA 1,113,907.83 170,848.56 0.04%

DK0009924888 DKGV 2.250 11/15/26 DENMARK GOV DK DKK AAA 8,835,411.46 1,355,154.61 0.32%

DK0009924961 DKGV 2.250 11/15/35 DENMARK GOV DK DKK AAA 8,835,411.29 1,355,154.59 0.32%

EU000A3K4D41 EUUNI 3.250 07/04/34 MTN EU BND BE EUR AA3 720,407.47 824,555.63 0.19%

EU000A3L1CN4 EUUNI 2.875 10/05/29 MTN EU BND BE EUR AA3 605,070.46 692,544.53 0.16%

FR0000125486 VINCI ODSH VINCI COM FR EUR AA2 2,955,480.29 3,382,749.39 0.79%

FR0000187635 FRGV 5.750 10/25/32 FRANCE GOV FR EUR AA2 361,674.55 413,961.27 0.10%

FR0000571150 FRGV 6.000 10/25/25 FRANCE GOV FR EUR AA2 2,599,251.34 2,975,020.98 0.70%

FR0000571218 FRGV 5.500 04/25/29 FRANCE GOV FR EUR AA2 302,288.92 345,990.35 0.08%

FR0011317783 FRGV 2.750 10/25/27 FRANCE GOV FR EUR AA2 18,620.47 21,312.41 0.00%

FR0011982776 FRGV 0.700 07/25/30 FRANCE GOV FR EUR AA2 10,989.95 12,578.75 0.00%

FR0013154044 FRGV 1.250 05/25/36 FRANCE GOV FR EUR AA2 598,884.16 685,463.90 0.16%

FR0013234333 FRGV 1.750 06/25/39 FRANCE GOV FR EUR AA2 377,089.94 431,605.23 0.10%

FR0013327491 FRGV 0.100 07/25/36 FRANCE GOV FR EUR AA2 1.09 1.24 0.00%

FR0013451507 FRGV 11/25/29 FRANCE GOV FR EUR AA2 163,541.78 187,184.76 0.04%

FR0013519253 FRGV 0.100 03/01/26 FRANCE GOV FR EUR AA2 997,780.75 1,142,028.33 0.27%

FR001400AIN5 FRGV 0.750 02/25/28 FRANCE GOV FR EUR AA2 195,312.59 223,548.62 0.05%

FR001400H7V7 FRGV 3.000 05/25/33 FRANCE GOV FR EUR AA2 44.00 50.37 0.00%

FR001400NBC6 FRGV 2.500 09/24/27 FRANCE GOV FR EUR AA2 705,024.51 806,948.79 0.19%

FR001400X8V5 FRGV 3.200 05/25/35 FRANCE GOV FR EUR AA2 358.73 410.60 0.00%

GB0032452392 UKT 4 1/4 03/07/36 UK TREASURY GIL GB GBP AA3 3,617.73 4,787.52 0.00%

GB00B0CNHZ09 UKTI 1 1/4 11/22/55 UK TREASURY GIL GB GBP AA3 2,075,534.33 2,746,658.36 0.64%

GB00B1L6W962 UKTI 1 1/8 11/22/37 UK TREASURY GIL GB GBP AA3 6,918,500.97 9,155,598.26 2.15%

GB00B46CGH68 UKTI 0 3/4 03/22/34 UK TREASURY GIL GB GBP AA3 10,981,061.47 14,531,787.70 3.41%

GB00B4PTCY75 UKTI 0 3/8 03/22/62 UK TREASURY GIL GB GBP AA3 2,075,534.78 2,746,658.95 0.64%

GB00BBJNQY21 UKT 3 1/2 07/22/68 UK TREASURY GIL GB GBP AA3 191,620.67 253,581.21 0.06%

GB00BDRHNP05 UKT 1Q 07/22/27 UK TREASURY GIL GB GBP AA3 152,879.87 202,313.58 0.05%

GB00BDX8CX86 UKTI 0 1/8 03/22/68 UK TREASURY GIL GB GBP AA3 2,075,534.54 2,746,658.63 0.64%

GB00BFMCN652 UKT 158 10/22/71 UK Treasury GIL GB GBP AA3 2,075,534.64 2,746,658.77 0.64%

GB00BLH38158 UKT 1 1/4 07/31/51 UK Treasury GIL GB GBP AA3 944,526.44 1,249,939.06 0.29%

GB00BLPK7334 UKT 1 1/8 01/31/39 UK Treasury GIL GB GBP AA3 792,465.81 1,048,709.63 0.25%

GB00BM8Z2S21 UKT 0 7/8 07/31/33 UK Treasury GIL GB GBP AA3 2,805.83 3,713.10 0.00%

GB00BM8Z2T38 UKT 1 01/31/32 UK Treasury GIL GB GBP AA3 1,378,268.01 1,823,930.97 0.43%

GB00BM8Z2T38 UKT 1 01/31/32 UK Treasury GIL GB GBP AA3 0.82 1.09 0.00%

GB00BMF9LF76 GBGV 4.000 10/22/63 UNITED KINGDOM GIL GB GBP AA3 2,075,534.87 2,746,659.07 0.64%



Collateral data - as at 01/08/2025

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

GB00BMF9LF76 GBGV 4.000 10/22/63 UNITED KINGDOM GIL GB GBP AA3 191,641.63 253,608.95 0.06%

GB00BN65R313 UKT 3 1/2 01/22/45 UK TREASURY GIL GB GBP AA3 2,356.49 3,118.46 0.00%

GB00BPCJD880 UKT 3 1/2 10/22/25 UK Treasury GIL GB GBP AA3 42.33 56.02 0.00%

GB00BPCJD880 UKT 3 1/2 10/22/25 UK Treasury GIL GB GBP AA3 177,717.83 235,182.89 0.06%

GB00BPJJKP77 UKT 43/4 10/22/43 UK Treasury GIL GB GBP AA3 292,082.87 386,527.87 0.09%

GB00BPSNBB36 UKT 4 3/8 07/31/54 UK Treasury GIL GB GBP AA3 2,556,224.82 3,382,780.12 0.79%

GB00BQC4R999 UKT 3 3/4 01/29/38 UK Treasury GIL GB GBP AA3 83,620.66 110,659.40 0.03%

GB00BQC82D08 UKT 4 3/8 01/31/2040 UK TREASURY GIL GB GBP AA3 2,556,224.81 3,382,780.10 0.79%

GB00BT7HZZ68 UKTI 1 1/8 09/22/35 COR UK TREASURY GIL GB GBP AA3 2,556,224.23 3,382,779.33 0.79%

GB00BT7J0027 UKT 4 Â½ 03/07/35 Corp UK TREASURY GIL GB GBP AA3 2,556,224.53 3,382,779.73 0.79%

GB00BT7J0134 UKTI 1 7/8 09/22/49 Corp UK TREASURY GIL GB GBP AA3 1,395,408.84 1,846,614.29 0.43%

IE000S9YS762 LINDE ODSH LINDE COM US USD AAA 3,190,982.57 3,190,982.57 0.75%

IE00BTN1Y115 MEDTRONIC ODSH MEDTRONIC COM US USD AAA 3,190,976.64 3,190,976.64 0.75%

JP1024611Q64 JPGV 0.400 06/01/26 JAPAN GOV JP JPY A1 26,530,908.45 176,290.97 0.04%

JP1024651QA4 JPGV 0.400 10/01/26 JAPAN GOV JP JPY A1 80,227,872.63 533,093.30 0.13%

JP1024661QB1 JPGV 0.500 11/01/26 JAPAN GOV JP JPY A1 49,751,306.58 330,584.46 0.08%

JP1024701R31 JPGV 0.800 03/01/27 JAPAN GOV JP JPY A1 4,083,763.40 27,135.54 0.01%

JP1024711R47 JPGV 0.900 04/01/27 JAPAN GOV JP JPY A1 190,251,867.64 1,264,174.06 0.30%

JP1024731R68 JPGV 0.800 06/01/27 JAPAN GOV JP JPY A1 188,107,681.70 1,249,926.51 0.29%

JP1051701Q76 JPGV 0.600 06/20/29 JAPAN GOV JP JPY A1 6,982,593.16 46,397.51 0.01%

JP1051751R17 JPGV 0.900 12/20/29 JAPAN GOV JP JPY A1 14,292,043.68 94,966.90 0.02%

JP1051771R39 JPGV 1.100 12/20/29 JAPAN GOV JP JPY A1 21,427,171.60 142,377.97 0.03%

JP1051771R39 JPGV 1.100 12/20/29 JAPAN GOV JP JPY A1 49,177,696.99 326,772.98 0.08%

JP1051781R45 JPGV 1.000 03/20/30 JAPAN GOV JP JPY A1 908,645,204.90 6,037,710.51 1.42%

JP1103421G35 JPGV 0.100 03/20/26 JAPAN GOV JP JPY A1 2,053,537.40 13,645.22 0.00%

JP1103751Q74 JPGV 1.100 06/20/34 JAPAN GOV JP JPY A1 121,818,463.60 809,451.93 0.19%

JP1120251L52 JPGV 0.200 03/10/30 JAPAN GOV JP JPY A1 119,952.59 797.05 0.00%

JP1201221AA5 JPGV 1.800 09/20/30 JAPAN GOV JP JPY A1 1,673,827.60 11,122.15 0.00%

JP1201511EC7 JPGV 1.200 12/20/34 JAPAN GOV JP JPY A1 121,804,014.72 809,355.92 0.19%

JP1201591GC4 JPGV 0.600 12/20/36 JAPAN GOV JP JPY A1 970,031,759.59 6,445,608.16 1.51%

JP1201701KA5 JPGV 0.300 09/20/39 JAPAN GOV JP JPY A1 340,939,821.34 2,265,456.23 0.53%

JP1201711L13 JPGV 0.300 12/20/39 JAPAN GOV JP JPY A1 11,272,179.91 74,900.70 0.02%

JP1201771M76 JPGV 0.400 06/20/41 JAPAN GOV JP JPY A1 6,201,156,917.91 41,205,071.10 9.66%

JP13000611B1 JPGV 2.400 11/20/31 JAPAN GOV JP JPY A1 2,490,973.01 16,551.87 0.00%

JP1300721MA9 JPGV 0.700 09/20/51 JAPAN GOV JP JPY A1 90,128.75 598.88 0.00%

JP1300741N49 JPGV 1.000 03/20/52 JAPAN GOV JP JPY A1 32,201.78 213.97 0.00%

JP1300861R49 JPGV 2.400 03/20/55 JAPAN GOV JP JPY A1 970,050,247.39 6,445,731.00 1.51%

JP1400121K57 JPGV 0.500 03/20/59 JAPAN GOV JP JPY A1 81,779,734.15 543,405.01 0.13%

JP1400161P53 JPGV 1.300 03/20/63 JAPAN GOV JP JPY A1 29,562.95 196.44 0.00%



Collateral data - as at 01/08/2025

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

JP1742571Q93 JPGV 09/22/25 JAPAN GOV JP JPY A1 86,808,030.12 576,816.73 0.14%

JP3496400007 KDDI ODSH KDDI COM JP JPY A1 1,113,329,721.46 7,397,785.76 1.73%

KYG211501005 CHINA HONGQIAO ODSH CHINA HONGQIAO COM HK HKD 30,845.46 3,929.36 0.00%

NL00150006U0 NLGV 07/15/31 NETHERLANDS GOV NL EUR AAA 979,038.56 1,120,576.61 0.26%

US00828EEE59 AFDB 0.875 03/23/26 MTN AFRCN DVLPMNT BND XO USD 179,597.00 179,597.00 0.04%

US00971T1016 AKAMAI TECH ODSH AKAMAI TECH COM US USD AAA 100.98 100.98 0.00%

US02079K1079 ALPHABET ODSH ALPHABET COM US USD AAA 10,264,999.92 10,264,999.92 2.41%

US02079K3059 ALPHABET ODSH ALPHABET COM US USD AAA 10,265,709.77 10,265,709.77 2.41%

US0231351067 AMAZON.COM ODSH AMAZON.COM COM US USD AAA 3,382,553.20 3,382,553.20 0.79%

US0268747849 AIG ODSH AIG COM US USD AAA 743,366.30 743,366.30 0.17%

US03073E1055 CENCORA ODSH CENCORA COM US USD AAA 10,265,682.88 10,265,682.88 2.41%

US0378331005 APPLE ODSH APPLE COM US USD AAA 10,262,334.69 10,262,334.69 2.41%

US045167FU29 ADB 4.250 01/09/26 MTN ADB BND PH USD 107,179.88 107,179.88 0.03%

US04517PBW14 ADB 4.875 09/26/28 26 MTN ADB BND PH USD 40,756.10 40,756.10 0.01%

US0533321024 AUTOZONE ODSH AUTOZONE COM US USD AAA 22,609.59 22,609.59 0.01%

US0605051046 BOFAML ODSH BOFAML COM US USD AAA 3,190,914.07 3,190,914.07 0.75%

US135087Q560 CAGV 3.750 04/26/28 CANADA GOV CA USD AAA 125,828.49 125,828.49 0.03%

US14149Y1082 CARDINAL HEALTH ODSH CARDINAL HEALTH COM US USD AAA 743,174.78 743,174.78 0.17%

US26884L1098 EQT CORP ODSH EQT CORP COM US USD AAA 71.13 71.13 0.00%

US298785JL15 EIB 1.250 02/14/31 EIB GOV SU USD 154,047.79 154,047.79 0.04%

US298785KA31 EIB 4.125 02/13/34 EIB GOV SU USD 1,480,261.38 1,480,261.38 0.35%

US30303M1027 META PLATFORMS ODSH META PLATFORMS COM US USD AAA 10,263,977.13 10,263,977.13 2.41%

US3379321074 FIRSTENERGY ODSH FIRSTENERGY COM US USD AAA 181,317.05 181,317.05 0.04%

US34959J1088 FORTIVE ODSH FORTIVE COM US USD AAA 126.86 126.86 0.00%

US36266G1076 GE HEALTHCARE ODSH GE HEALTHCARE COM US USD AAA 743,347.29 743,347.29 0.17%

US38141G1040 GOLDMAN SACHS ODSH GOLDMAN SACHS COM US USD AAA 3,190,308.31 3,190,308.31 0.75%

US4180561072 HASBRO ODSH HASBRO COM US USD AAA 66,242.35 66,242.35 0.02%

US43358BAB99 CAGV 4.000 03/18/30 CANADA GOV CA USD AAA 269,645.54 269,645.54 0.06%

US459058LU59 IBRD 4.000 05/06/32 MTN IBRD GOV SU USD 375,012.83 375,012.83 0.09%

US46625H1005 JP MORGAN ODSH JP MORGAN COM US USD AAA 3,190,801.03 3,190,801.03 0.75%

US46625H1005 JP MORGAN ODSH JP MORGAN COM US USD AAA 3,434,175.83 3,434,175.83 0.81%

US515110CG79 LRENT 4.125 05/28/30 RENTENBANK GOV DE USD AAA 2,030.67 2,030.67 0.00%

US5717481023 MARSH MCLENNAN ODSH MARSH MCLENNAN COM US USD AAA 2,128,451.99 2,128,451.99 0.50%

US5949181045 MICROSOFT ODSH MICROSOFT COM US USD AAA 10,262,521.02 10,262,521.02 2.41%

US6174464486 MORGAN STANLEY ODSH MORGAN STANLEY COM US USD AAA 3,190,961.54 3,190,961.54 0.75%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 10,262,753.93 10,262,753.93 2.41%

US67103H1077 OREILLY AUTO ODSH OREILLY AUTO COM US USD AAA 743,328.55 743,328.55 0.17%

US683234ET12 ONTAR 4.700 01/15/30 ONTARIO BND CA USD AAA 7,194.25 7,194.25 0.00%

US8923561067 TRACTOR SUPPLY ODSH TRACTOR SUPPLY COM US USD AAA 743,322.85 743,322.85 0.17%



Collateral data - as at 01/08/2025

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

US912810FB99 UST 6.125 11/15/27 US TREASURY GOV US USD AAA 125,258.00 125,258.00 0.03%

US912810FH69 UST 3.875 04/15/29 US TREASURY GOV US USD AAA 1,813,411.61 1,813,411.61 0.43%

US912810PV44 UST 1.750 01/15/28 US TREASURY GOV US USD AAA 1,822,374.27 1,822,374.27 0.43%

US912810PX00 UST 4.500 05/15/38 US TREASURY GOV US USD AAA 4,961.44 4,961.44 0.00%

US912810QB70 UST 4.250 05/15/39 US TREASURY GOV US USD AAA 40,219.53 40,219.53 0.01%

US912810QE10 UST 4.625 02/15/40 US TREASURY GOV US USD AAA 15,485.74 15,485.74 0.00%

US912810QW18 UST 3.000 05/15/42 US TREASURY GOV US USD AAA 1,824,818.25 1,824,818.25 0.43%

US912810QX90 UST 2.750 08/15/42 US TREASURY GOV US USD AAA 47,955.80 47,955.80 0.01%

US912810QY73 UST 2.750 11/15/42 US TREASURY GOV US USD AAA 22,562.80 22,562.80 0.01%

US912810RB61 UST 2.875 05/15/43 US TREASURY GOV US USD AAA 11,918.41 11,918.41 0.00%

US912810RC45 UST 3.625 08/15/43 US TREASURY GOV US USD AAA 227,623.41 227,623.41 0.05%

US912810RD28 UST 3.750 11/15/43 US TREASURY GOV US USD AAA 24,066.44 24,066.44 0.01%

US912810RJ97 UST 3.000 11/15/44 US TREASURY GOV US USD AAA 19,292.74 19,292.74 0.00%

US912810RN00 UST 2.875 08/15/45 US TREASURY GOV US USD AAA 75.31 75.31 0.00%

US912810RP57 UST 3.000 11/15/45 US TREASURY GOV US USD AAA 380.26 380.26 0.00%

US912810RU43 UST 2.875 11/15/46 US TREASURY GOV US USD AAA 73.42 73.42 0.00%

US912810RV26 UST 3.000 02/15/47 US TREASURY GOV US USD AAA 17,029.82 17,029.82 0.00%

US912810RZ30 UST 2.750 11/15/47 US TREASURY GOV US USD AAA 29,724.35 29,724.35 0.01%

US912810SE91 UST 3.375 11/15/48 US TREASURY GOV US USD AAA 235,150.72 235,150.72 0.06%

US912810SH23 UST 2.875 05/15/49 US TREASURY GOV US USD AAA 1,216.71 1,216.71 0.00%

US912810SJ88 UST 2.250 08/15/49 US TREASURY GOV US USD AAA 70,978.37 70,978.37 0.02%

US912810SL35 UST 2.000 02/15/50 US TREASURY GOV US USD AAA 235.94 235.94 0.00%

US912810SP49 UST 1.375 08/15/50 US TREASURY GOV US USD AAA 839.11 839.11 0.00%

US912810SQ22 UST 1.125 08/15/40 US TREASURY GOV US USD AAA 299,318.82 299,318.82 0.07%

US912810SR05 UST 1.125 05/15/40 US TREASURY GOV US USD AAA 11,608.47 11,608.47 0.00%

US912810ST60 UST 1.375 11/15/40 US TREASURY GOV US USD AAA 22,164.41 22,164.41 0.01%

US912810ST60 UST 1.375 11/15/40 US TREASURY GOV US USD AAA 455,240.08 455,240.08 0.11%

US912810TA60 UST 1.750 08/15/41 US TREASURY GOV US USD AAA 734.25 734.25 0.00%

US912810TD00 UST 2.250 02/15/52 US TREASURY GOV US USD AAA 858.14 858.14 0.00%

US912810TF57 UST 2.375 02/15/42 US TREASURY GOV US USD AAA 67,651.23 67,651.23 0.02%

US912810TN81 UST 3.625 02/15/53 US TREASURY GOV US USD AAA 10,784.88 10,784.88 0.00%

US912810TV08 UST 4.750 11/15/53 US TREASURY GOV US USD AAA 29,857.18 29,857.18 0.01%

US912810TX63 UST 4.250 02/15/54 US TREASURY GOV US USD AAA 828.96 828.96 0.00%

US912810UE63 UST 4.500 11/15/54 US TREASURY GOV US USD AAA 4,757.69 4,757.69 0.00%

US912810UK24 UST 4.750 05/15/55 US TREASURY GOV US USD AAA 98.88 98.88 0.00%

US912810UL07 UST 5.000 05/15/45 US TREASURY GOV US USD AAA 29,053.75 29,053.75 0.01%

US9128283F58 UST 2.250 11/15/27 US TREASURY GOV US USD AAA 235,214.61 235,214.61 0.06%

US9128283W81 UST 2.750 02/15/28 US TREASURY GOV US USD AAA 19,119.38 19,119.38 0.00%

US9128284V99 UST 2.875 08/15/28 US TREASURY GOV US USD AAA 233,154.62 233,154.62 0.05%



Collateral data - as at 01/08/2025

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

US9128285M81 UST 3.125 11/15/28 US TREASURY GOV US USD AAA 14,531,748.06 14,531,748.06 3.41%

US912828V988 UST 2.250 02/15/27 US TREASURY GOV US USD AAA 332,632.73 332,632.73 0.08%

US912828X885 UST 2.375 05/15/27 US TREASURY GOV US USD AAA 195.63 195.63 0.00%

US912828Y388 UST 0.750 07/15/28 US TREASURY GOV US USD AAA 235,201.07 235,201.07 0.06%

US912828YB05 UST 1.625 08/15/29 US TREASURY GOV US USD AAA 235,131.85 235,131.85 0.06%

US912828YU85 UST 1.625 11/30/26 US TREASURY GOV US USD AAA 235,159.08 235,159.08 0.06%

US912828ZE35 UST 0.625 03/31/27 US TREASURY GOV US USD AAA 6,638.88 6,638.88 0.00%

US912828ZN34 UST 0.500 04/30/27 US TREASURY GOV US USD AAA 94.33 94.33 0.00%

US91282CAU53 UST 0.500 10/31/27 US TREASURY GOV US USD AAA 49,227.79 49,227.79 0.01%

US91282CBB63 UST 0.625 12/31/27 US TREASURY GOV US USD AAA 232,054.04 232,054.04 0.05%

US91282CBJ99 UST 0.750 01/31/28 US TREASURY GOV US USD AAA 726,489.00 726,489.00 0.17%

US91282CBL46 UST 1.125 02/15/31 US TREASURY GOV US USD AAA 86.61 86.61 0.00%

US91282CCB54 UST 1.625 05/15/31 US TREASURY GOV US USD AAA 2,202.00 2,202.00 0.00%

US91282CCY57 UST 1.250 09/30/28 US TREASURY GOV US USD AAA 15,554.70 15,554.70 0.00%

US91282CDF59 UST 1.375 10/31/28 US TREASURY GOV US USD AAA 4,454.93 4,454.93 0.00%

US91282CDJ71 UST 1.375 11/15/31 US TREASURY GOV US USD AAA 307,175.34 307,175.34 0.07%

US91282CDY49 UST 1.875 02/15/32 US TREASURY GOV US USD AAA 59,069.25 59,069.25 0.01%

US91282CEC10 UST 1.875 02/28/27 US TREASURY GOV US USD AAA 134,436.81 134,436.81 0.03%

US91282CEF41 UST 2.500 03/31/27 US TREASURY GOV US USD AAA 69,458.49 69,458.49 0.02%

US91282CEZ05 UST 0.625 07/15/32 US TREASURY GOV US USD AAA 394,554.84 394,554.84 0.09%

US91282CFJ53 UST 3.125 08/31/29 US TREASURY GOV US USD AAA 448,096.98 448,096.98 0.11%

US91282CFJ53 UST 3.125 08/31/29 US TREASURY GOV US USD AAA 14,531,829.47 14,531,829.47 3.41%

US91282CFT36 UST 4.000 10/31/29 US TREASURY GOV US USD AAA 13,550,858.52 13,550,858.52 3.18%

US91282CGM73 UST 3.500 02/15/33 US TREASURY GOV US USD AAA 307,147.91 307,147.91 0.07%

US91282CHE49 UST 3.625 05/31/28 US TREASURY GOV US USD AAA 809,433.67 809,433.67 0.19%

US91282CHJ36 UST 3.750 06/30/30 US TREASURY GOV US USD AAA 2,782,576.46 2,782,576.46 0.65%

US91282CHK09 UST 4.000 06/30/28 US TREASURY GOV US USD AAA 14,531,814.89 14,531,814.89 3.41%

US91282CHT18 UST 3.875 08/15/33 US TREASURY GOV US USD AAA 4,471,790.24 4,471,790.24 1.05%

US91282CHY03 UST 4.625 09/15/26 US TREASURY GOV US USD AAA 4,167,759.55 4,167,759.55 0.98%

US91282CJG78 UST 4.875 10/31/30 US TREASURY GOV US USD AAA 962,026.96 962,026.96 0.23%

US91282CJJ18 UST 4.500 11/15/33 US TREASURY GOV US USD AAA 4,167,337.25 4,167,337.25 0.98%

US91282CJK80 UST 4.625 11/15/26 US TREASURY GOV US USD AAA 88,784.04 88,784.04 0.02%

US91282CJQ50 UST 3.750 12/31/30 US TREASURY GOV US USD AAA 4,199,076.82 4,199,076.82 0.98%

US91282CJR34 UST 3.750 12/31/28 US TREASURY GOV US USD AAA 3,939,647.82 3,939,647.82 0.92%

US91282CJS17 UST 4.250 12/31/25 US TREASURY GOV US USD AAA 4,168,500.41 4,168,500.41 0.98%

US91282CKN01 UST 4.625 04/30/31 US TREASURY GOV US USD AAA 938.77 938.77 0.00%

US91282CKQ32 UST 4.375 05/15/34 US TREASURY GOV US USD AAA 406.78 406.78 0.00%

US91282CKX82 UST 4.250 06/30/29 US TREASURY GOV US USD AAA 849,071.92 849,071.92 0.20%

US91282CLC37 UST 4.000 07/31/29 US TREASURY GOV US USD AAA 2,107.14 2,107.14 0.00%



Collateral data - as at 01/08/2025

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

US91282CLF67 UST 3.875 08/15/34 US TREASURY GOV US USD AAA 98.67 98.67 0.00%

US91282CLJ89 UST 3.750 08/31/31 US TREASURY GOV US USD AAA 448,080.94 448,080.94 0.11%

US91282CLK52 UST 3.625 08/31/29 US TREASURY GOV US USD AAA 401.78 401.78 0.00%

US91282CLU35 UST 4.125 10/31/31 US TREASURY GOV US USD AAA 3,394,782.75 3,394,782.75 0.80%

US91282CMB45 UST 4.000 12/15/27 US TREASURY GOV US USD AAA 22,784.42 22,784.42 0.01%

US91282CMM00 UST 4.625 02/15/35 US TREASURY GOV US USD AAA 251,539.42 251,539.42 0.06%

US91282CMX64 UST 4.441 04/30/27 FRN US TREASURY GOV US USD AAA 1,823,249.47 1,823,249.47 0.43%

US91282CNB36 UST 1.625 04/15/30 US TREASURY GOV US USD AAA 1,814,378.86 1,814,378.86 0.43%

US91282CNG23 UST 4.000 05/31/30 US TREASURY GOV US USD AAA 807.11 807.11 0.00%

US92343V1044 VERIZON ODSH VERIZON COM US USD AAA 743,376.14 743,376.14 0.17%

US9314271084 WALGREENS BOOTS ODSH WALGREENS BOOTS COM US USD AAA 1,509.57 1,509.57 0.00%

XS2711552989 KMUNK 5.125 11/01/27 MTN KOMMUNEKREDIT BND DK USD AAA 3,451,692.36 3,451,692.36 0.81%

XS2924823532 LNBAD 4.000 01/22/27 MTN LKB BW FORDERBNK BND DE USD AAA 686,807.71 686,807.71 0.16%

XS2978924442 BNGBA 4.750 02/01/30 MTN BNG BANK BND NL USD AAA 514,307.38 514,307.38 0.12%

XS3106087771 DKGV 3.875 07/01/27 MTN DENMARK GOV DK USD AAA 601,123.08 601,123.08 0.14%

Unknown Company Description UNK EUR 795,467.88 910,467.41 0.21%

Unknown Company Description UNK GBP 1,504,462.94 1,990,931.03 0.47%

Unknown Company Description UNK JPY 170,893,192.16 1,135,540.71 0.27%

Unknown Company Description UNK JPY 2,186,952,336.67 14,531,728.15 3.41%

Unknown Company Description UNK USD 99.21 99.21 0.00%

Total: 426,426,937.13 100.00%

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 GOLDMAN SACHS INTERNATIONAL (PARENT) 81,662,201.84

2 BNP PARIBAS PRIME BROKERAGE INTL LTD (PARENT) 56,458,423.51

3 NOMURA INTERNATIONAL PLC (PARENT) 47,433,343.15

4 JP MORGAN SECS PLC (PARENT) 40,617,259.53

5 MERRILL LYNCH INTERNATIONAL (PARENT) 36,925,921.70
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