
Securities Lending Report

HSBC CNTL EURPE / HSBC GBL FD ICAV - MULTI FACTOR WRLDWD EQ FD - 305389

Report as at 23/09/2025

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 - MULTI FACTOR WRLDWD EQ FD - 305389

Replication Mode Physical replication

ISIN Code IE00BFZN8B54

Total net assets (AuM) 3,021,391,027

Reference currency of the fund USD

Securities lending data - as at 23/09/2025

Currently on loan in USD (base currency) 435,348,983.61

Current percentage on loan (in % of the fund AuM) 14.41%

Collateral value (cash and securities) in  USD (base currency) 481,406,292.99

Collateral value (cash and securities) in % of loan 111%

Collateral data - as at 23/09/2025

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

AT0000A2CQD2 ATGV 02/20/30 AUSTRIA GOV AT EUR AA1 5,472,050.81 6,441,736.02 1.34%

AU000000NXT8 NEXTDC ODSH NEXTDC COM AU AUD AAA 364,983.83 240,539.10 0.05%

AU000000ORI1 ORICA ODSH ORICA COM AU AUD AAA 21.34 14.06 0.00%

AU000000TLX2 TELIX PHARMS ODSH TELIX PHARMS COM AU AUD AAA 16.36 10.78 0.00%

BE0003739530 UCB SA ODSH UCB SA COM BE EUR AA3 3,167,090.50 3,728,320.81 0.77%

BE0974320526 UM ODSH UM COM BE EUR AA3 2,400,769.48 2,826,202.41 0.59%

CA0636711016 BMO ODSH BMO COM CA CAD AAA 16,337,030.55 11,830,354.18 2.46%

CA0641491075 BANK NOVA ODSH BANK NOVA COM CA CAD AAA 16,104,007.30 11,661,611.92 2.42%

CA135087ZH04 CAGV 1.500 12/01/44 CANADA GOV CA CAD AAA 5,595.61 4,052.02 0.00%

CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 230,287.09 166,760.90 0.03%

Securities lending statistics

12-month average on loan in USD (base currency) 341,754,638.56

12-month average on loan as a % of the fund AuM 13.65%

12-month maximum on loan in USD 472,060,481.34

12-month maximum on loan as a % of the fund AuM 19.85%

Gross Return for the fund over the last 12 months in  (base currency fund) 721,882.49

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0288%

* 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 23/09/2025

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

CA33767E2024 FIRSTSERVICE ODSH FIRSTSERVICE REI CA CAD AAA 730,425.23 528,932.67 0.11%

CA56501R1064 MANULIFE FINANCI ODSH MANULIFE FINANCI COM CA CAD AAA 13,923,795.58 10,082,825.82 2.09%

CA6330671034 NATL BK CANADA ODSH NATL BK CANADA COM CA CAD AAA 234,002.99 169,451.74 0.04%

CA67077M1086 NUTRIEN ODSH NUTRIEN COM CA CAD AAA 13,923,723.59 10,082,773.68 2.09%

CA7800871021 RBC ODSH RBC COM CA CAD AAA 13,972,972.50 10,118,436.96 2.10%

CA8667961053 SUN LIFE ODSH SUN LIFE COM CA CAD AAA 1,455,427.66 1,053,938.45 0.22%

CA87807B1076 TC ENERGY ODSH TC ENERGY COM CA CAD AAA 8,552,480.35 6,193,222.90 1.29%

CA87971M1032 TELUS BC ODSH TELUS BC COM CA CAD AAA 13,923,759.54 10,082,799.72 2.09%

CA8911605092 TD ODSH TD COM CA CAD AAA 13,923,761.27 10,082,800.97 2.09%

CH0008742519 SWISSCOM ODSH SWISSCOM COM CH CHF 2,958,655.50 3,727,806.48 0.77%

CH0010645932 GIVAUDAN ODSH GIVAUDAN COM CH CHF 1,145,550.00 1,443,354.49 0.30%

CH0012214059 HOLCIM ODSH HOLCIM COM CH CHF 68.84 86.74 0.00%

CH0210483332 CMPNE FINANCIERE ODSH CMPNE FINANCIERE COM CH CHF 461,260.95 581,173.29 0.12%

CH0244767585 UBS GROUP ODSH UBS GROUP COM CH CHF 1,168,396.61 1,472,140.46 0.31%

CH0418792922 SIKA ODSH SIKA COM CH CHF 6,686,346.78 8,424,572.22 1.75%

CNE1000003G1 ICBC ODSH ICBC COM CN HKD 1,868,679.69 240,538.39 0.05%

DE0001102341 DEGV 2.500 08/15/46 GERMANY GOV DE EUR AAA 34.21 40.27 0.00%

DE0001102416 DEGV 0.250 02/15/27 GERMANY GOV DE EUR AAA 0.97 1.15 0.00%

DE0001102622 DEGV 2.100 11/15/29 GERMANY GOV DE EUR AAA 145.17 170.89 0.00%

DE0001108504 DEGV PO STR 07/04/39 GERMANY GOV DE EUR AAA 1,298,284.13 1,528,349.05 0.32%

DE0001108595 DEGV PO STR 07/04/42 GERMANY GOV DE EUR AAA 140,161.40 164,998.97 0.03%

DE0001135366 DEGV 4.750 07/04/40 GERMANY GOV DE EUR AAA 36,431.27 42,887.15 0.01%

DE0001142263 DEGV PO STR 01/04/37 GERMANY GOV DE EUR AAA 133,414.11 157,056.01 0.03%

DE0006047004 HEIDELBERG MATER ODSH HEIDELBERG MATER COM DE EUR AAA 3,167,136.00 3,728,374.38 0.77%

DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 3,167,237.10 3,728,493.39 0.77%

DE000A12DM80 SCOUT 24 ODSH SCOUT 24 COM DE EUR AAA 1,729,733.89 2,036,254.68 0.42%

DE000BU27006 DEGV 2.400 11/15/30 GERMANY GOV DE EUR AAA 6.13 7.22 0.00%

DE000CBK1001 COMMERZBANK ODSH COMMERZBANK COM DE EUR AAA 141,821.27 166,952.98 0.03%

DE000ENER6Y0 SIEMENS ENERG ODSH SIEMENS ENERG COM DE EUR AAA 493,687.47 581,172.30 0.12%

FI4000297767 NORDEA BNK ODSH NORDEA BNK COM FI SEK AA1 2,298,838.02 245,137.34 0.05%

FR0000052292 HERMES INTL ODSH HERMES INTL COM FR EUR AA2 1,746,163.99 2,055,596.31 0.43%

FR0000120271 TOTALENERGIES ODSH TOTALENERGIES COM FR EUR AA2 14,091,665.84 16,588,806.38 3.45%

FR0000121014 LVMH ODSH LVMH COM FR EUR AA2 507.00 596.84 0.00%

FR0000121485 KERING ODSH KERING COM FR EUR AA2 2,683,389.99 3,158,905.23 0.66%

FR0006174348 BUREAU VERITAS ODSH BUREAU VERITAS COM FR EUR AA2 977,508.00 1,150,729.17 0.24%

FR0010171975 FRGV 4.000 04/25/55 FRANCE GOV FR EUR AA2 117,482.98 138,301.78 0.03%

FR0010773192 FRGV 4.500 04/25/41 FRANCE GOV FR EUR AA2 168,395.09 198,235.86 0.04%

FR0011883966 FRGV 2.500 05/25/30 FRANCE GOV FR EUR AA2 5,472,207.26 6,441,920.19 1.34%

FR0013154044 FRGV 1.250 05/25/36 FRANCE GOV FR EUR AA2 5,472,206.75 6,441,919.59 1.34%



Collateral data - as at 23/09/2025

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

FR0013200813 FRGV 0.250 11/25/26 FRANCE GOV FR EUR AA2 38,711.38 45,571.31 0.01%

FR0013286192 FRGV 0.750 05/25/28 FRANCE GOV FR EUR AA2 5,472,206.63 6,441,919.45 1.34%

FR001400NBC6 FRGV 2.500 09/24/27 FRANCE GOV FR EUR AA2 3,397,146.69 3,999,144.55 0.83%

FR001400Z2L7 FRGV 2.700 02/25/31 FRANCE GOV FR EUR AA2 870,794.00 1,025,104.71 0.21%

GB0002634946 ORD 2.5P BAE SYSTEMS CST GB GBP AA3 181,305.12 244,680.32 0.05%

GB0007669376 ORD GBP0.15 ST.JAMES PLACE CAP CST GB GBP AA3 126,079.44 170,150.51 0.04%

GB0007980591 ORD USD0.25 BP PLC CST GB GBP AA3 126,080.74 170,152.26 0.04%

GB0031348658 ORD 25P BARCLAYS BANK PLC CST GB GBP AA3 2,762,780.44 3,728,510.34 0.77%

GB00B00NY175 UKT 4 3/4 12/07/38 UK TREASURY GIL GB GBP AA3 2,040,707.38 2,754,036.64 0.57%

GB00B0LCW083 ORD SHARES OF 10P EACH HIKMA PHARMACEUTICALS PLC CST GB GBP AA3 700,720.30 945,657.08 0.20%

GB00B128DH60 UKTI 1 1/4 11/22/27 UK TREASURY GIL GB GBP AA3 5,295,566.91 7,146,632.32 1.48%

GB00B1L6W962 UKTI 1 1/8 11/22/37 UK TREASURY GIL GB GBP AA3 5,293,458.49 7,143,786.91 1.48%

GB00B24FFM16 UKTI 0 3/4 11/22/47 UK TREASURY GIL GB GBP AA3 934,583.49 1,261,267.15 0.26%

GB00B3KJDS62 UKT 4 1/4 09/07/39 UK TREASURY GIL GB GBP AA3 1.24 1.67 0.00%

GB00B421JZ66 UKTI 0 1/2 03/22/50 UK TREASURY GIL GB GBP AA3 3,697.69 4,990.22 0.00%

GB00BDR05C01 NATIONAL GRID ODSH NATIONAL GRID CST GB GBP AA3 181,446.72 244,871.42 0.05%

GB00BDX8CX86 UKTI 0 1/8 03/22/68 UK TREASURY GIL GB GBP AA3 35.02 47.26 0.00%

GB00BFX0ZL78 GBGV 1.625 10/22/28 UNITED KINGDOM GIL GB GBP AA3 3,733,582.67 5,038,656.49 1.05%

GB00BL6C7720 UKT 4 1/8 01/29/27 UK Treasury GIL GB GBP AA3 72.22 97.46 0.00%

GB00BLPK7334 UKT 1 1/8 01/31/39 UK Treasury GIL GB GBP AA3 233,313.34 314,868.02 0.07%

GB00BMF9LH90 UKTI 0.5/8 03/22/45 UK Treasury GIL GB GBP AA3 480,251.42 648,123.30 0.13%

GB00BVYVFW23 AUTO TRADER ODSH AUTO TRADER CST GB GBP AA3 1,686,481.44 2,275,991.03 0.47%

GB00BYY5F144 UKTI 018 03/22/26 UK TREASURY GIL GB GBP AA3 1,132,487.71 1,528,348.79 0.32%

HK0388045442 HKEX ODSH HKEX COM HK HKD 128,874,223.71 16,588,824.11 3.45%

HK0669013440 TTI ODSH TTI COM HK HKD 2,183,328.43 281,040.31 0.06%

IE0002424939 DCC ODSH DCC CST GB GBP AA3 11,281,564.80 15,225,035.78 3.16%

IE000S9YS762 LINDE ODSH LINDE COM US USD AAA 1,578,519.04 1,578,519.04 0.33%

IT0000066123 BPER BANCA ODSH BPER BANCA COM IT EUR 208,230.94 245,130.90 0.05%

IT0003796171 POSTE ITALIANE ODSH POSTE ITALIANE COM IT EUR 208,241.26 245,143.04 0.05%

IT0005508921 MONTE DEI PASCHI ODSH MONTE DEI PASCHI COM IT EUR 208,211.15 245,107.61 0.05%

JP1120261M59 JPGV 0.005 03/10/31 JAPAN GOV JP JPY A1 365,340,867.27 2,470,773.25 0.51%

JP1120281P52 JPGV 0.005 03/10/33 JAPAN GOV JP JPY A1 365,339,177.07 2,470,761.82 0.51%

JP1300301940 JPGV 2.300 03/20/39 JAPAN GOV JP JPY A1 78,071,154.32 527,989.44 0.11%

JP1743241R82 JPGV 11/10/25 JAPAN GOV JP JPY A1 365,349,677.45 2,470,832.83 0.51%

JP1743281R91 JPGV 12/01/25 JAPAN GOV JP JPY A1 350,559,846.48 2,370,810.30 0.49%

JP3160400002 EISAI ODSH EISAI COM JP JPY A1 41,439,999.50 280,255.65 0.06%

JP3164720009 RENESAS ODSH RENESAS COM JP JPY A1 41,719,598.67 282,146.56 0.06%

JP3818000006 FUJITSU ODSH FUJITSU COM JP JPY A1 45,681,597.95 308,941.27 0.06%

JP3820000002 FUJI ELECTRIC ODSH FUJI ELECTRIC COM JP JPY A1 27,949,598.04 189,021.06 0.04%



Collateral data - as at 23/09/2025

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

KYG017191142 ALIBABA ODSH ALIBABA COM HK HKD 1,868,646.15 240,534.08 0.05%

KYG5496K1242 LI NING ODSH LI NING COM HK HKD 2,139,184.91 275,358.11 0.06%

KYG596691041 MEITUAN ODSH MEITUAN COM HK HKD 1,868,701.92 240,541.25 0.05%

KYG8208B1014 JD.COM ODSH JD.COM COM HK HKD 1,256,570.19 161,747.02 0.03%

KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 6,688,001.86 860,886.56 0.18%

KYG9830T1067 XIAOMI ODSH XIAOMI COM HK HKD 1,868,664.91 240,536.49 0.05%

LU2598331598 TENARIS ODSH TENARIS COM IT EUR 65,369.38 76,953.28 0.02%

NL0000395903 WOLTERS KLUWER ODSH WOLTERS KLUWER COM NL EUR AAA 366,425.85 431,359.04 0.09%

NL0009446418 NLGV 3.750 01/15/42 NETHERLANDS GOV NL EUR AAA 1,298,283.85 1,528,348.72 0.32%

NL0011585146 FERRARI ODSH FERRARI COM IT EUR 14,091,853.99 16,589,027.88 3.45%

NL0012969182 ADYEN ODSH ADYEN COM NL EUR AAA 14,091,286.39 16,588,359.69 3.45%

NL0015002F72 NLGV 2.500 07/15/35 NETHERLANDS GOV NL EUR AAA 93.09 109.58 0.00%

NL0015435975 DAVIDE CAMP MIL ODSH DAVIDE CAMP MIL COM IT EUR 10,460,695.39 12,314,402.88 2.56%

SE0014781795 ADDTECH ODSH ADDTECH COM SE SEK AAA 26,504,020.70 2,826,264.83 0.59%

US00724F1012 ADOBE ODSH ADOBE COM US USD AAA 5,429,160.96 5,429,160.96 1.13%

US0079031078 AMD ODSH AMD COM US USD AAA 282,668.50 282,668.50 0.06%

US02079K1079 ALPHABET ODSH ALPHABET COM US USD AAA 4,317,167.35 4,317,167.35 0.90%

US02079K1079 ALPHABET ODSH ALPHABET COM US USD AAA 485,974.47 485,974.47 0.10%

US0231351067 AMAZON.COM ODSH AMAZON.COM COM US USD AAA 581,139.39 581,139.39 0.12%

US0231351067 AMAZON.COM ODSH AMAZON.COM COM US USD AAA 486,601.74 486,601.74 0.10%

US0258161092 AMERICAN EXPRESS ODSH AMERICAN EXPRESS COM US USD AAA 1,953,815.40 1,953,815.40 0.41%

US0311001004 AMETEK ODSH AMETEK COM US USD AAA 3,015.19 3,015.19 0.00%

US0378331005 APPLE ODSH APPLE COM US USD AAA 5,357,961.82 5,357,961.82 1.11%

US0382221051 APPLIED ODSH APPLIED COM US USD AAA 483,042.00 483,042.00 0.10%

US0394831020 ARCHER DANIELS ODSH ARCHER DANIELS COM US USD AAA 812,479.78 812,479.78 0.17%

US04621X1081 ASSURANT ODSH ASSURANT COM US USD AAA 291,864.57 291,864.57 0.06%

US0605051046 BOFAML ODSH BOFAML COM US USD AAA 4,408,008.00 4,408,008.00 0.92%

US0846707026 BERKSHIRE ODSH BERKSHIRE COM US USD AAA 581,096.66 581,096.66 0.12%

US1266501006 CVS HEALTH ODSH CVS HEALTH COM US USD AAA 3,508,051.13 3,508,051.13 0.73%

US1491231015 CATERPILLAR ODSH CATERPILLAR COM US USD AAA 581,155.10 581,155.10 0.12%

US17275R1023 CISCO SYSTEMS ODSH CISCO SYSTEMS COM US USD AAA 577,975.25 577,975.25 0.12%

US1729081059 CINTAS ODSH CINTAS COM US USD AAA 581,028.12 581,028.12 0.12%

US1890541097 CLOROX ODSH CLOROX COM US USD AAA 1,199.29 1,199.29 0.00%

US1924461023 COGNIZANT TECH ODSH COGNIZANT TECH COM US USD AAA 1,543,006.08 1,543,006.08 0.32%

US1924461023 COGNIZANT TECH ODSH COGNIZANT TECH COM US USD AAA 3,508,136.44 3,508,136.44 0.73%

US2310211063 CUMMINS ODSH CUMMINS COM US USD AAA 254,909.99 254,909.99 0.05%

US2358511028 DANAHER ODSH DANAHER COM US USD AAA 1,470,541.65 1,470,541.65 0.31%

US2546871060 WALT DISNEY ODSH WALT DISNEY COM US USD AAA 4,314,312.24 4,314,312.24 0.90%

US26441C2044 DUKE ENERGY ODSH DUKE ENERGY COM US USD AAA 1,049,235.39 1,049,235.39 0.22%



Collateral data - as at 23/09/2025

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

US2774321002 EASTMAN CHEMICAL ODSH EASTMAN CHEMICAL COM US USD AAA 2,248,131.59 2,248,131.59 0.47%

US30231G1022 EXXON MOBIL ODSH EXXON MOBIL COM US USD AAA 4,314,226.26 4,314,226.26 0.90%

US30303M1027 META PLATFORMS ODSH META PLATFORMS COM US USD AAA 12,242.55 12,242.55 0.00%

US30303M1027 META PLATFORMS ODSH META PLATFORMS COM US USD AAA 488,430.05 488,430.05 0.10%

US3030751057 FACTSET RESEARCH ODSH FACTSET RESEARCH COM US USD AAA 77,455.05 77,455.05 0.02%

US3032501047 FAIR ISAAC ODSH FAIR ISAAC COM US USD AAA 1,281,945.35 1,281,945.35 0.27%

US31428X1063 FEDEX ODSH FEDEX COM US USD AAA 6,029,834.35 6,029,834.35 1.25%

US3364331070 FIRST SOLAR ODSH FIRST SOLAR COM US USD AAA 3,508,145.51 3,508,145.51 0.73%

US3377381088 FISERV ODSH FISERV COM US USD AAA 594,466.87 594,466.87 0.12%

US35137L2043 FOX ODSH FOX COM US USD AAA 75.60 75.60 0.00%

US35671D8570 FREEPORT MCMORAN ODSH FREEPORT MCMORAN COM US USD AAA 951,159.91 951,159.91 0.20%

US3635761097 ARTHUR J. GALLAG ODSH ARTHUR J. GALLAG COM US USD AAA 1,205,341.01 1,205,341.01 0.25%

US3695501086 GENERAL DYNAMICS ODSH GENERAL DYNAMICS COM US USD AAA 1,276,120.30 1,276,120.30 0.27%

US3703341046 GENERAL MILLS ODSH GENERAL MILLS COM US USD AAA 10,314.41 10,314.41 0.00%

US38141G1040 GOLDMAN SACHS ODSH GOLDMAN SACHS COM US USD AAA 1,578,092.03 1,578,092.03 0.33%

US3848021040 WW GRAINGER ODSH WW GRAINGER COM US USD AAA 217,375.73 217,375.73 0.05%

US4385161066 HONEYWELL INTL ODSH HONEYWELL INTL COM US USD AAA 581,019.99 581,019.99 0.12%

US45866F1049 INTERCONTI EXC ODSH INTERCONTI EXC COM US USD AAA 1,105,913.09 1,105,913.09 0.23%

US4606901001 INTERPUBLIC GRP ODSH INTERPUBLIC GRP COM US USD AAA 3,490,865.45 3,490,865.45 0.73%

US4612021034 INTUIT ODSH INTUIT COM US USD AAA 2,314,756.08 2,314,756.08 0.48%

US46625H1005 JP MORGAN ODSH JP MORGAN COM US USD AAA 1,578,759.31 1,578,759.31 0.33%

US55261F1049 M&T BNK US ODSH M&T BNK US COM US USD AAA 687,796.19 687,796.19 0.14%

US5797802064 MCCORMICK ODSH MCCORMICK COM US USD AAA 1,377,329.92 1,377,329.92 0.29%

US58155Q1031 MCKESSON ODSH MCKESSON COM US USD AAA 9,363,497.99 9,363,497.99 1.95%

US5949181045 MICROSOFT ODSH MICROSOFT COM US USD AAA 4,206,143.19 4,206,143.19 0.87%

US5949181045 MICROSOFT ODSH MICROSOFT COM US USD AAA 488,770.30 488,770.30 0.10%

US5951121038 MICRON TECH ODSH MICRON TECH COM US USD AAA 45,321.24 45,321.24 0.01%

US61174X1090 MONSTER BEVERAGE ODSH MONSTER BEVERAGE COM US USD AAA 3,507,906.18 3,507,906.18 0.73%

US64110L1061 NETFLIX ODSH NETFLIX COM US USD AAA 185,330.93 185,330.93 0.04%

US65339F1012 NEXTERA ENERGY ODSH NEXTERA ENERGY COM US USD AAA 2,803,273.09 2,803,273.09 0.58%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 16,573,740.24 16,573,740.24 3.44%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 3,993,397.75 3,993,397.75 0.83%

US69331C1080 PG&E US ODSH PG&E US COM US USD AAA 313,024.57 313,024.57 0.07%

US7234841010 PINNACLE WEST ODSH PINNACLE WEST COM US USD AAA 2,833,641.00 2,833,641.00 0.59%

US7607591002 REPUBLIC SERVS ODSH REPUBLIC SERVS COM US USD AAA 750,504.42 750,504.42 0.16%

US79466L3024 SALESFORCE ODSH SALESFORCE COM US USD AAA 4,314,143.81 4,314,143.81 0.90%

US912810QH41 UST 4.375 05/15/40 US TREASURY GOV US USD AAA 7,146,589.61 7,146,589.61 1.48%

US912810SQ22 UST 1.125 08/15/40 US TREASURY GOV US USD AAA 7,145,354.29 7,145,354.29 1.48%

US912810ST60 UST 1.375 11/15/40 US TREASURY GOV US USD AAA 392.68 392.68 0.00%



Collateral data - as at 23/09/2025

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

US912810TA60 UST 1.750 08/15/41 US TREASURY GOV US USD AAA 4,310,912.69 4,310,912.69 0.90%

US912810TL26 UST 4.000 11/15/52 US TREASURY GOV US USD AAA 1,501,462.18 1,501,462.18 0.31%

US912810UC08 UST 4.250 08/15/54 US TREASURY GOV US USD AAA 3,301,953.58 3,301,953.58 0.69%

US912810UF39 UST 4.625 11/15/44 US TREASURY GOV US USD AAA 3,832,948.31 3,832,948.31 0.80%

US91282CBZ32 UST 1.250 04/30/28 US TREASURY GOV US USD AAA 94.71 94.71 0.00%

US91282CDL28 UST 1.500 11/30/28 US TREASURY GOV US USD AAA 2,470,811.77 2,470,811.77 0.51%

US91282CDY49 UST 1.875 02/15/32 US TREASURY GOV US USD AAA 1,501,483.39 1,501,483.39 0.31%

US91282CJL63 UST 4.875 11/30/25 US TREASURY GOV US USD AAA 203,292.45 203,292.45 0.04%

US91282CLU35 UST 4.125 10/31/31 US TREASURY GOV US USD AAA 4,173,579.49 4,173,579.49 0.87%

US91282CLW90 UST 4.250 11/15/34 US TREASURY GOV US USD AAA 822.05 822.05 0.00%

US91282CMN82 UST 4.250 02/15/28 US TREASURY GOV US USD AAA 1,631.19 1,631.19 0.00%

US91282CNA52 UST 4.000 04/30/32 US TREASURY GOV US USD AAA 6,991,043.34 6,991,043.34 1.45%

US91282CNM90 UST 3.875 07/15/28 US TREASURY GOV US USD AAA 7,146,590.46 7,146,590.46 1.48%

US91324P1021 UNITEDHEALTH ODSH UNITEDHEALTH COM US USD AAA 488,237.50 488,237.50 0.10%

US92338C1036 VERALTO ODSH VERALTO COM US USD AAA 142.81 142.81 0.00%

US9497461015 WELLS FARGO ODSH WELLS FARGO COM US USD AAA 964,702.93 964,702.93 0.20%

Unknown Company Description UNK EUR 21,639.23 25,473.85 0.01%

Total: 481,406,292.99 100.00%

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 MERRILL LYNCH INTERNATIONAL (PARENT) 73,012,310.58

2 RBC DOMINION SECURITIES INC (PARENT) 63,237,181.50

3 BARCLAYS CAPITAL SECURITIES LIMITED (PARENT) 52,264,332.21



4 NATIXIS (PARENT) 44,436,576.52

5 HSBC BANK PLC (PARENT) 39,597,076.57
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