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Securities Lending Report

HSBC CONTINENTAL EUROPE / HSBC FTSE EPRA/NAREIT DEVLPD UCITS ETF - 724913

Report as at 14/08/2025

Summary of policy

% limit on maximum percentage of book on loan

30%

Revenue Split

75/25*

Name of the Fund

HSBC CONTINENTAL EUROPE / HSBC FTSE EPRA/NAREIT DEVLPD UCITS ETF - 724913

Replication Mode

Physical replication

ISIN Code

IEO0B5L01S80

Total net assets (AuM)

1,702,442,630

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 14/08/2025

Currently on loan in USD (base currency)

247,724,964.90

Current percentage on loan (in % of the fund AuM) 14.55%
Collateral value (cash and securities) in USD (base currency) 262,203,477.60
Collateral value (cash and securities) in % of loan 106%

Securities lending statistics

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

189,639,397.73

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

14.61%

12-month maximum on loan in USD

266,869,203.07

12-month maximum on loan as a % of the fund AuM 18.81%
Gross Return for the fund over the last 12 months in (base currency fund) 466,328.79
Gross Return for the fund over the last 12 months in % of the fund AuM 0.0359%

Collateral data - as at 14/08/2025

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

AUO000000MPL3 MEDIBANK ODSH MEDIBANK COM AU AUD AAA 283,530.22 185,782.89 0.07%
AU0000154833 ENDEAVOUR GROUP ODSH ENDEAVOUR GROUP COM AU AUD AAA 703,915.80 461,240.12 0.18%
BE0000291972 BEGV 5.500 03/28/28 BELGIUM GOV BE EUR AA3 1,428,237.95 1,673,769.33 0.64%
BE0000331406 BEGV 3.750 06/22/45 BELGIUM GOV BE EUR AA3 1,004,254.81 1,176,898.36 0.45%
BE0000340498 BEGV 2.150 06/22/66 BELGIUM GOV BE EUR AA3 87.03 102.00 0.00%
BE0974293251 ABIODSHABI COM BE EUR AA3 3,630,319.19 4,254,414.99 1.62%
CA0636711016 BMO ODSH BMO COM CA CAD AAA 2,098,996.80 1,525,291.61 0.58%
CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 591,794.87 430,043.41 0.16%
CA6330671034 NATL BK CANADA ODSH NATL BK CANADA COM CA CAD AAA 460,539.00 334,662.86 0.13%
CA8672241079 SUNCOR ENERGY ODSH SUNCOR ENERGY COM CA CAD AAA 2,095,979.80 1,523,099.23 0.58%




Collateral data - as at 14/08/2025

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

CHO0038863350 NESTLE ODSH NESTLE COM CH CHF 72.18 89.78 0.00%
DE0001102549 DEGV 05/15/36 GERMANY GOV DE EUR AAA 429,061.13 502,821.93 0.19%
DE0001102614 DEGV 1.800 08/15/53 GERMANY GOV DE EUR AAA 762,664.85 893,776.16 0.34%
DE0005140008 DEUTSCHE BANK ODSH DEUTSCHE BANK COM DE EUR AAA 1,299,691.28 1,523,123.93 0.58%
DE0005557508 DEUTSCHE TELEKOM ODSH DEUTSCHE TELEKOM COM DE EUR AAA 1,299,691.24 1,523,123.89 0.58%
DE0006231004 INFINEON TECHNOL ODSH INFINEON TECHNOL COM DE EUR AAA 867,030.12 1,016,083.09 0.39%
DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 1,299,514.95 1,522,917.29 0.58%
DE0007236101 SIEMENS ODSH SIEMENS COM DE EUR AAA 1,299,531.00 1,522,936.10 0.58%
DE000BU22023 DEGV 3.100 09/18/25 GERMANY GOV DE EUR AAA 110,877.83 129,939.07 0.05%
DE000BU22080 DEGV 2.200 03/11/27 GERMANY GOV DE EUR AAA 5,311,641.56 6,224,777.02 2.37%
DEOO0CBK1001 COMMERZBANK ODSH COMMERZBANK COM DE EUR AAA 1,301,524.56 1,525,272.38 0.58%
FR0000073272 SAFRAN ODSH SAFRAN COM FR EUR AA2 2,917,730.79 3,419,324.02 1.30%
FR0000121014 LVMH ODSH LVMH COM FR EUR AA2 8,452.79 9,905.93 0.00%
GB0002875804 ORD 25P BRITISH AMERICAN TOBACCO CST GB GBP AA3 355,908.00 483,056.13 0.18%
GB0003718474 GAMES WORKSHOP ODSH GAMES WORKSHOP CST GB GBP AA3 310,640.20 421,616.41 0.16%
GB0007669376 ORD GBPO0.15 ST.JAMES PLACE CAP CST GB GBP AA3 308,481.00 418,685.84 0.16%
GB0007980591 ORD USDO0.25 BP PLC CST GB GBP AA3 462,163.79 627,271.80 0.24%
GB0008706128 ORD GBPO0.25 LLOYDS BANKING GROUP CST GB GBP AA3 218.61 296.71 0.00%
GB0032452392 UKT 4 1/4 03/07/36 UK TREASURY GIL GB GBP AA3 1,225,850.84 1,663,786.05 0.63%
GBOOBOCNHZ09 UKTI 1 1/4 11/22/55 UK TREASURY GIL GB GBP AA3 1,233,926.03 1,674,746.10 0.64%
GB00OBOSWJX34 ORD GBP5 LONDON STOCK EXCHANGE CST GB GBP AA3 462,147.38 627,249.53 0.24%
GB00B128DH60 UKTI 1 1/4 11/22/27 UK TREASURY GIL GB GBP AA3 135.62 184.07 0.00%
GB00B1VWPJ53 UKT 4 1/2 12/07/42 UK TREASURY GIL GB GBP AA3 611.21 829.56 0.00%
GB00B24FFM16 UKTI 0 3/4 11/22/47 UK TREASURY GIL GB GBP AA3 235.63 319.81 0.00%
GB00B2B0ODG97 RELX PLC GBP0.1444 RELX PLC CST GB GBP AA3 1,123,808.82 1,525,289.52 0.58%
GB00B3MYD345 UKTI 0 5/8 11/22/42 UK TREASURY GIL GB GBP AA3 488.57 663.11 0.00%
GB00B54QLM75 UKT 4 01/22/60 UK TREASURY GIL GB GBP AA3 193.30 262.36 0.00%
GBOOB6RNH572 UKT 3 3/4 07/22/52 UK TREASURY GIL GB GBP AA3 1,313.58 1,782.86 0.00%
GB00OBBJNQY21 UKT 3 1/2 07/22/68 UK TREASURY GIL GB GBP AA3 80.70 109.53 0.00%
GB00OBDX8CX86 UKTI 0 1/8 03/22/68 UK TREASURY GIL GB GBP AA3 704.89 956.71 0.00%
GBOOBFMCNG652 UKT 158 10/22/71 UK Treasury GIL GB GBP AA3 1,234,394.73 1,675,382.25 0.64%
GBOOBFWFPP71 UKT 1 3/4 01/22/49 UK TREASURY GIL GB GBP AA3 3,970,007.48 5,388,292.65 2.06%
GBOOBGDYHF49 GBGV 0.125 08/10/41 UNITED KINGDOM GIL GB GBP AA3 1,467.30 1,991.49 0.00%
GBO00OBL6C7720 UKT 4 1/8 01/29/27 UK Treasury GIL GB GBP AA3 540,680.22 733,838.23 0.28%
GB0OBLH38158 UKT 1 1/4 07/31/51 UK Treasury GIL GB GBP AA3 3,298,676.91 4,477,129.24 1.71%
GB0OOBM8PJY71 NATWEST GRP ODSH NATWEST GRP CST GB GBP AA3 1,123,620.20 1,525,033.52 0.58%
GB00BM822T38 UKT 1 01/31/32 UK Treasury GIL GB GBP AA3 3,970,007.75 5,388,293.02 2.06%
GB0O0OBMBL1D50 UKT 1/2 10/22/61 UK TREASURY GIL GB GBP AA3 61.60 83.61 0.00%
GBOOBMF9LH90 UKTI 0.5/8 03/22/45 UK Treasury GIL GB GBP AA3 0.28 0.38 0.00%




Collateral data - as at 14/08/2025

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

GBOOBMGR2916 UKT 0 5/8 07/31/35 UNITED KINGDOM GIL GB GBP AA3 2,304.37 3,127.61 0.00%
GBOOBN7SWP63 GSK ODSH GSK CST GB GBP AA3 1,123,805.90 1,525,285.56 0.58%
GBOOBPSNBB36 UKT 4 3/8 07/31/54 UK Treasury GIL GB GBP AA3 3,970,007.42 5,388,292.57 2.06%
GBOOBPSNBGS80 UKTI 1 1/4 11/22/2054 UK Treasury GIL GB GBP AA3 74.53 101.16 0.00%
GB00BQC82B83 UKT 41/8 07/22/29 Corp UK Treasury GIL GB GBP AA3 14.13 19.18 0.00%
GBOOBSQNRDO1 UKT 4 3/8 03/07/30 Corp UK TREASURY GIL GB GBP AA3 899,013.40 1,220,185.94 0.47%
GB00OBT7HZZ68 UKTI 1 1/8 09/22/35 COR UK TREASURY GIL GB GBP AA3 10.18 13.82 0.00%
GB00BT7J0241 UKT 5 3/8 01/31/56 UK Treasury GIL GB GBP AA3 49,917.33 67,750.30 0.03%
GB0OOBYMWG366 UKTI 0 1/8 03/22/46 UK TREASURY GIL GB GBP AA3 69,582.05 94,440.24 0.04%
GBOOBYYMZX75 UKT 2 1/2 07/22/65 UK TREASURY GIL GB GBP AA3 875,218.07 1,187,889.73 0.45%
GB00OBYZW3J87 UKTI 0 1/8 11/22/36 UK TREASURY GIL GB GBP AA3 213.95 290.38 0.00%
GB00BZ13DV40 UKTI 0125 08/10/48 UK TREASURY GIL GB GBP AA3 1,580.33 2,144.90 0.00%
JP1024601Q58 JPGV 0.300 05/01/26 JAPAN GOV JP JPY A1l 49,947.52 339.42 0.00%
JP1024671QC8 JPGV 0.600 12/01/26 JAPAN GOV JP JPY A1l 50,005.44 339.81 0.00%
JP1051581P56 JPGV 0.100 03/20/28 JAPAN GOV JP JPY A1l 98,179.38 667.18 0.00%
JP1051671Q49 JPGV 0.400 03/20/29 JAPAN GOV JP JPY A1l 829,545,563.34 5,637,222.35 2.15%
JP1051701Q76 JPGV 0.600 06/20/29 JAPAN GOV JP JPY A1l 3,405,145.11 23,139.85 0.01%
JP1051741QB7 JPGV 0.700 09/20/29 JAPAN GOV JP JPY A1l 49,544.07 336.68 0.00%
JP1051781R45 JPGV 1.000 03/20/30 JAPAN GOV JP JPY A1l 501,110.91 3,405.33 0.00%
JP1103461H35 JPGV 0.100 03/20/27 JAPAN GOV JP JPY A1l 25,218,342.44 171,372.63 0.07%
JP1103491HC4 JPGV 0.100 12/20/27 JAPAN GOV JP JPY A1l 147,591.63 1,002.97 0.00%
JP1103751Q74 JPGV 1.100 06/20/34 JAPAN GOV JP JPY A1l 48,801.09 331.63 0.00%
JP1120231J51 JPGV 0.100 03/10/28 JAPAN GOV JP JPY A1l 232,457.27 1,579.68 0.00%
JP1120241K56 JPGV 0.100 03/10/29 JAPAN GOV JP JPY A1l 115,986.97 788.20 0.00%
JP1201161A37 JPGV 2.200 03/20/30 JAPAN GOV JP JPY A1l 53,041.27 360.44 0.00%
JP1201251B37 JPGV 2.200 03/20/31 JAPAN GOV JP JPY A1l 5,232,976.92 35,560.98 0.01%
JP1201461D98 JPGV 1.700 09/20/33 JAPAN GOV JP JPY A1l 51,767.02 351.79 0.00%
JP1201621H91 JPGV 0.600 09/20/37 JAPAN GOV JP JPY A1l 7,041,429.30 47,850.42 0.02%
JP1201651J76 JPGV 0.500 06/20/38 JAPAN GOV JP JPY A1l 5,408,312.51 36,752.48 0.01%
JP1201781MA3 JPGV 0.500 09/20/41 JAPAN GOV JP JPY A1l 7,619,135.19 51,776.25 0.02%
JP1201841P46 JPGV 1.100 03/20/43 JAPAN GOV JP JPY A1l 12,749,738.48 86,641.55 0.03%
JP1201881Q46 JPGV 1.600 03/20/44 JAPAN GOV JP JPY A1l 2,955,166.09 20,081.99 0.01%
JP13000611B1 JPGV 2.400 11/20/31 JAPAN GOV JP JPY A1l 54,031.92 367.18 0.00%
JP1300111372 JPGV 1.700 06/20/33 JAPAN GOV JP JPY A1l 103,244 .44 701.60 0.00%
JP13002015A5 JPGV 2.500 09/20/35 JAPAN GOV JP JPY A1l 274,915.06 1,868.20 0.00%
JP1300261748 JPGV 2.400 03/20/37 JAPAN GOV JP JPY A1l 54,067.87 367.42 0.00%
JP1300301940 JPGV 2.300 03/20/39 JAPAN GOV JP JPY A1l 2,670,616.24 18,148.32 0.01%
JP1300321A34 JPGV 2.300 03/20/40 JAPAN GOV JP JPY A1l 155,678.54 1,057.92 0.00%
JP1300401D91 JPGV 1.800 09/20/43 JAPAN GOV JP JPY A1l 46,026.89 312.78 0.00%




Collateral data - as at 14/08/2025

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

JP1300501G30 JPGV 0.800 03/20/46 JAPAN GOV JP JPY A1l 72,081.17 489.83 0.00%
JP1300591J79 JPGV 0.700 06/20/48 JAPAN GOV JP JPY A1l 329,024.86 2,235.91 0.00%
JP1300681LA7 JPGV 0.600 09/20/50 JAPAN GOV JP JPY A1l 29,795.15 202.47 0.00%
JP1300811Q17 JPGV 1.600 12/20/53 JAPAN GOV JP JPY A1l 36,573.85 248.54 0.00%
JP1300831Q70 JPGV 2.200 06/20/54 JAPAN GOV JP JPY A1l 84,190.56 572.12 0.00%
JP1400141M51 JPGV 0.700 03/20/61 JAPAN GOV JP JPY A1l 24,410.53 165.88 0.00%
JP1400171Q50 JPGV 2.200 03/20/64 JAPAN GOV JP JPY A1l 5,016,038.37 34,086.76 0.01%
JP3105250009 AIN HOLDINGS ODSH AIN HOLDINGS COM JP JPY A1l 291,389,699.59 1,980,154.68 0.76%
JP3116000005 ASAHI GROUP ODSH ASAHI GROUP COM JP JPY A1l 2,306,998.81 15,677.34 0.01%
JP3294460005 INPEX ODSH INPEX COM JP JPY A1l 15,480,348.47 105,197.56 0.04%
JP3321400008 SATO CORP ODSH SATO CORP COM JP JPY A1l 226,727,999.02 1,540,742.55 0.59%
JP3326410002 SANKYO ODSH SANKYO COM JP JPY A1l 515,435,699.98 3,502,671.55 1.34%
JP3336000009 SANTEN PHARM ODSH SANTEN PHARM COM JP JPY A1l 522,707,199.83 3,552,085.43 1.35%
JP3386450005 ENEOS HOLDINGS ODSH ENEOS HOLDINGS COM JP JPY A1l 15,675,049.51 106,520.66 0.04%
JP3413800008 SEIREN ODSH SEIREN COM JP JPY A1l 226,713,299.18 1,540,642.65 0.59%
JP3414600001 SEIKITOKYU KOGYO ODSH SEIKITOKYU KOGYO COM JP JPY A1l 101,149,698.87 687,368.32 0.26%
JP3422950000 SEVEN&I HLDGS ODSH SEVEN&I HLDGS COM JP JPY A1l 15,674,098.81 106,514.20 0.04%
JP3423800006 SENKO GROUP HLDG ODSH SENKO GROUP HLDG COM JP JPY A1l 75,734,999.67 514,661.34 0.20%
JP3435000009 SONY GROUP ODSH SONY GROUP COM JP JPY A1l 15,872,998.10 107,865.83 0.04%
JP3449020001 TAIHEIYO CEMENT ODSH TAIHEIYO CEMENT COM JP JPY A1l 161,825,999.93 1,099,697.45 0.42%
JP3475350009 DAIICHI SANKYO ODSH DAIICHI SANKYO COM JP JPY A1l 15,712,398.30 106,774.46 0.04%
JP3476480003 DAI-ICHILIFEHLDG ODSH DAI-ICHILIFEHLDG COM JP JPY A1l 15,647,699.01 106,334.80 0.04%
JP3633400001 TOYOTA ODSH TOYOTA COM JP JPY A1l 3,365,998.79 22,873.83 0.01%
JP3723000000 NIPPN ODSH NIPPN COM JP JPY A1l 231,444,999.42 1,572,797.18 0.60%
JP3740200005 NIPPON ROAD ODSH NIPPON ROAD COM JP JPY A1l 49,003,499.96 333,005.97 0.13%
JP3781650001 PAL GROUP ODSH PAL GROUP COM JP JPY A1l 7,559,998.28 51,374.38 0.02%
JP3818000006 FUJITSU ODSH FUJITSU COM JP JPY A1l 348,699.89 2,369.61 0.00%
JP3818800009 FUJITEC ODSH FUJITEC COM JP JPY A1l 521,430,598.21 3,543,410.21 1.35%
JP3834400008 HEIWADO ODSH HEIWADO COM JP JPY A1l 607,998.36 4,131.69 0.00%
JP3837800006 HOYA ODSH HOYA COM JP JPY A1l 3,849,999.16 26,162.88 0.01%
JP3890350006 SMFG ODSH SMFG COM JP JPY A1l 407,499.27 2,769.18 0.00%
JP3891200002 MITSUI SOKO HLDG ODSH MITSUI SOKO HLDG COM JP JPY A1l 522,701,499.64 3,552,046.69 1.35%
JP3895200008 MITSUBA ODSH MITSUBA COM JP JPY A1l 21,779,998.85 148,007.18 0.06%
JP3902900004 MUFG ODSH MUFG COM JP JPY A1l 447,899.87 3,043.73 0.00%
JP3942400007 ASTELLAS PHARMA ODSH ASTELLAS PHARMA COM JP JPY A1l 3,303,999.80 22,452.51 0.01%
JP3976000004 MITSUBISHI SHOKU ODSH MITSUBISHI SHOKU COM JP JPY A1l 170,369,999.02 1,157,758.67 0.44%
KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 169,920.00 21,646.09 0.01%
NL0010773842 NN GROUP ODSH NN GROUP COM NL EUR AAA 1,285,704.41 1,506,732.56 0.57%
NLO0015000LU4 IVECO GROUP ODSH IVECO GROUP COM IT EUR 331.56 388.55 0.00%




Collateral data - as at 14/08/2025

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

NL00150012X2 NLGV 2.000 01/15/54 NETHERLANDS GOV NL EUR AAA 5,190,714.14 6,083,060.72 2.32%
NLO015001RG8 NLGV 3.250 01/15/44 NETHERLANDS GOV NL EUR AAA 5,190,716.24 6,083,063.17 2.32%
NLO0015001XZ6 NLGV 2.500 07/15/34 NETHERLANDS GOV NL EUR AAA 5,190,716.26 6,083,063.20 2.32%
SE0000107203 INDUSTRIVARDEN ODSH INDUSTRIVARDEN COM SE SEK AAA 8,506,256.78 892,352.05 0.34%
SE0014781795 ADDTECH ODSH ADDTECH COM SE SEK AAA 43,610,636.97 4,574,990.20 1.74%
US0028241000 ABBOTT ODSH ABBOTT COM us usD AAA 834,888.79 834,888.79 0.32%
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us usD AAA 4,949,302.38 4,949,302.38 1.89%
US0378331005 APPLE ODSH APPLE COM us usD AAA 399,460.95 399,460.95 0.15%
US1273871087 CADENCE DESIGN ODSH CADENCE DESIGN COM us usD AAA 834,745.91 834,745.91 0.32%
US26875P1012 EOG RESOURCES ODSH EOG RESOURCES COM us usD AAA 4,574,984.18 4,574,984.18 1.74%
US2855121099 ELECTRONIC ARTS ODSH ELECTRONIC ARTS COM us usD AAA 557,678.39 557,678.39 0.21%
US3666511072 GARTNER ODSH GARTNER COM us usD AAA 3,419,564.72 3,419,564.72 1.30%
US38141G1040 GOLDMAN SACHS ODSH GOLDMAN SACHS COM us uUsD AAA 1,017,246.54 1,017,246.54 0.39%
US58155Q1031 MCKESSON ODSH MCKESSON COM us uUsD AAA 3,419,304.51 3,419,304.51 1.30%
US5949181045 MICROSOFT ODSH MICROSOFT COM us uUsD AAA 5,409,346.76 5,409,346.76 2.06%
US67066G1040 NVIDIA ODSH NVIDIA COM us uUsD AAA 14,313,105.35 14,313,105.35 5.46%
US74762E1029 QUANTA SERVICES ODSH QUANTA SERVICES COM us uUsD AAA 4,574,718.39 4,574,718.39 1.74%
US79466L.3024 SALESFORCE ODSH SALESFORCE COM us uUsD AAA 3,419,394.78 3,419,394.78 1.30%
US8718291078 SYSCO ODSH SYSCO COM us uUsD AAA 4,574,941.97 4,574,941.97 1.74%
US8793601050 TELEDYNE TECH ODSH TELEDYNE TECH COM us uUsD AAA 4,574,797.91 4,574,797.91 1.74%
US8835561023 THERMO FISHER ODSH THERMO FISHER COM us uUsD AAA 786,814.17 786,814.17 0.30%
US912810QX90 UST 2.750 08/15/42 US TREASURY GOV us uUsD AAA 6,213,826.32 6,213,826.32 2.37%
US912810RD28 UST 3.750 11/15/43 US TREASURY GOV us usD AAA 1,675,137.96 1,675,137.96 0.64%
US912810SQ22 UST 1.125 08/15/40 US TREASURY GOV us usD AAA 155,722.03 1565,722.03 0.06%
US912810TC27 UST 2.000 11/15/41 US TREASURY GOV us usD AAA 66,747.06 66,747.06 0.03%
US912810TK43 UST 3.375 08/15/42 US TREASURY GOV us usD AAA 7,250,900.72 7,250,900.72 2.77%
Us912810TQ13 UST 3.875 02/15/43 US TREASURY GOV us usD AAA 6,082,986.68 6,082,986.68 2.32%
US912810TU25 UST 4.375 08/15/43 US TREASURY GOV us usD AAA 6,083,056.13 6,083,056.13 2.32%
US912810TW80 UST 4.750 11/15/43 US TREASURY GOV us usD AAA 1,470,675.19 1,470,675.19 0.56%
US912810TX63 UST 4.250 02/15/54 US TREASURY GOV us usD AAA 1,488,727.09 1,488,727.09 0.57%
US912810TZ212 UST 4.500 02/15/44 US TREASURY GOV us usD AAA 6,076,530.89 6,076,530.89 2.32%
UsS912810UJ50 UST 4.750 02/15/45 US TREASURY GOV us usD AAA 6,083,061.95 6,083,061.95 2.32%
US9128284V99 UST 2.875 08/15/28 US TREASURY GOV us usD AAA 1,281,477.08 1,281,477.08 0.49%
US91282CBP59 UST 1.125 02/29/28 US TREASURY GOV us usD AAA 1,674,007.49 1,674,007.49 0.64%
US91282CEB37 UST 1.875 02/28/29 US TREASURY GOV us usD AAA 1,675,014.99 1,675,014.99 0.64%
US91282CFB28 UST 2.750 07/31/27 US TREASURY GOV us usD AAA 6,214,582.68 6,214,582.68 2.37%
US91282CFF32 UST 2.750 08/15/32 US TREASURY GOV us uUsD AAA 1,520,859.46 1,520,859.46 0.58%
US91282CGT27 UST 3.625 03/31/28 US TREASURY GOV us uUsD AAA 506,428.85 506,428.85 0.19%
US91282CKZ31 UST 4.375 07/15/27 US TREASURY GOV us uUsD AAA 6,213,949.77 6,213,949.77 2.37%




Collateral data - as at 14/08/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
US91282CMH15 UST 4.125 01/31/27 US TREASURY GOV us UsD AAA 6,213,175.62 6,213,175.62 2.37%
US91282CMR96 UST 4.125 02/29/32 US TREASURY GOV us uUsD AAA 6,214,858.21 6,214,858.21 2.37%
US91282CMS79 UST 3.875 03/15/28 US TREASURY GOV us uUsD AAA 5,099,371.85 5,099,371.85 1.94%
US92343V1044 VERIZON ODSH VERIZON COM us uUsD AAA 834,860.99 834,860.99 0.32%
Total: 262,203,477.6 100.00%
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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)

52,590,497.48

JP MORGAN SECS PLC (PARENT)

43,828,563.15

HSBC BANK PLC (PARENT)

41,387,305.42

BARCLAYS CAPITAL SECURITIES LIMITED (PARENT)

26,452,064.09

o | B~ | W DN

MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT)

23,590,403.70
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