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Securities Lending Report
HSBC CONTINENTAL EUROPE / HSBC MSCI WORLD UCITS ETF - 713472
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 CONTINENTAL EUROPE / HSBC MSCI WORLD UCITS ETF - 713472

Replication Mode

Physical replication

ISIN Code

IEO0B4X9L533

Total net assets (AuM)

14,396,653,511

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 01/08/2025

Currently on loan in USD (base currency)

1,867,008,034.99

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

12.97%

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

2,058,891,815.83

Collateral value (cash and securities) in % of loan

110%

Securities lending statistics

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

1,515,370,673.56

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

12.50%

12-month maximum on loan in USD

2,036,951,968.72

12-month maximum on loan as a % of the fund AuM 15.65%
Gross Return for the fund over the last 12 months in (base currency fund) 3,087,038.11
Gross Return for the fund over the last 12 months in % of the fund AuM 0.0255%

Collateral data - as at 01/08/2025

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

ATO000A1VGKO ATGV 0.500 04/20/27 AUSTRIA GOV AT EUR AA1 976.02 1,117.12 0.00%
ATO000A33SK7 ATGV 3.150 10/20/53 AUSTRIA GOV AT EUR AA1 3,806,061.90 4,356,298.23 0.21%
AUOOO0OOOALL?7 ARISTOCRAT LEIS ODSH ARISTOCRAT LEIS COM AU AUD AAA 88,934.83 57,261.25 0.00%
AUO00000ANZ3 ANZ GROUP ODSH ANZ GROUP COM AU AUD AAA 10,372.30 6,678.27 0.00%
AU000000BHP4 BHP GROUP AU ODSH BHP GROUP AU COM AU AUD AAA 13,923.08 8,964.47 0.00%
AU000000BXB1 BRAMBLES ODSH BRAMBLES COM AU AUD AAA 7,038.90 4,532.04 0.00%
AUOO0000CAR3 CAR GROUP ODSH CAR GROUP COM AU AUD AAA 7,055.63 4,542.81 0.00%
AUO00000CBA7 CBA ODSH CBA COM AU AUD AAA 7,002.39 4,508.53 0.00%
AUO000000CGF5 CHALLENGER LTD ODSH CHALLENGER LTD COM AU AUD AAA 1,360,628.46 876,049.18 0.04%
AU000000CSL8 CSL ODSH CSL COM AU AUD AAA 9,505.79 6,120.36 0.00%




Collateral data - as at 01/08/2025

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

AUOO00000IAG3 IAG AU ODSH IAG AU COM AU AUD AAA 8,692.57 5,596.76 0.00%
AU000000MQG1 MACQUARIE GROUP ODSH MACQUARIE GROUP COM AU AUD AAA 429,270.23 276,388.33 0.01%
AUOOOOOONAB4 NAB ODSH NAB COM AU AUD AAA 15,760.38 10,147.42 0.00%
AUOO00000QAN2 QANTAS ODSH QANTAS COM AU AUD AAA 7,390.20 4,758.22 0.00%
AUOOOO00OREA9 REA GROUP ODSH REA GROUP COM AU AUD AAA 3,651,923.33 2,351,313.76 0.11%
AUO00000SHL7 SONIC HEALTHCARE ODSH SONIC HEALTHCARE COM AU AUD AAA 6,971.69 4,488.76 0.00%
AU000000TCL6 TRANSURBAN UNIT TRANSURBAN COM AU AUD AAA 7,744.35 4,986.25 0.00%
AUOOOOO0TNES8 TECHNOLOGYONE ODSH TECHNOLOGYONE COM AU AUD AAA 40.18 25.87 0.00%
AU000000WBCA1 WESTPAC ODSH WESTPAC COM AU AUD AAA 6,991.05 4,501.23 0.00%
AUOO00000WESH1 WESFARMERS ODSH WESFARMERS COM AU AUD AAA 7,052.50 4,540.80 0.00%
AUO000000WOR2 WORLEY ODSH WORLEY COM AU AUD AAA 1,224,524.21 788,417.60 0.04%
AU000000WOW?2 WOOLWORTHS GRP ODSH WOOLWORTHS GRP COM AU AUD AAA 7,033.49 4,528.56 0.00%
AU000000WTC3 WISETECH GLOBAL ODSH WISETECH GLOBAL COM AU AUD AAA 4,548,079.61 2,928,309.61 0.14%
BE0000333428 BEGV 3.000 06/22/34 BELGIUM GOV BE EUR AA3 5,669,549.85 6,489,187.68 0.32%
BE0000345547 BEGV 0.800 06/22/28 BELGIUM GOV BE EUR AA3 1,293,648.91 1,480,669.68 0.07%
BE0000348574 BEGV 1.700 06/22/50 BELGIUM GOV BE EUR AA3 12,799.93 14,650.40 0.00%
BE0000356650 BEGV 2.750 04/22/39 BELGIUM GOV BE EUR AA3 24,958,491.01 28,566,700.46 1.39%
BE0003739530 UCB SA ODSH UCB SA COM BE EUR AA3 10,481,415.75 11,996,697.39 0.58%
BE0974293251 ABIODSHABI COM BE EUR AA3 37,664,737.78 43,109,869.18 2.09%
BE0974320526 UM ODSH UM COM BE EUR AA3 116,845.19 133,737.31 0.01%
BMG491BT1088 INVESCO ODSH INVESCO COM us uUsD AAA 111.21 111.21 0.00%
CA0636711016 BMO ODSH BMO COM CA CAD AAA 50,380,271.26 36,440,059.01 1.77%
CA0641491075 BANK NOVA ODSH BANK NOVA COM CA CAD AAA 51,875,248.58 37,521,376.37 1.82%
CA1130041058 BROOKFIELD ASST ODSH BROOKFIELD ASST COM CA CAD AAA 10,325,294.49 7,468,287.31 0.36%
CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 388,692.74 281,141.53 0.01%
CA56501R1064 MANULIFE FINANCI ODSH MANULIFE FINANCI COM CA CAD AAA 453.85 328.27 0.00%
CA6330671034 NATL BK CANADA ODSH NATL BK CANADA COM CA CAD AAA 549,135.28 397,189.65 0.02%
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 295.57 213.79 0.00%
CA8672241079 SUNCOR ENERGY ODSH SUNCOR ENERGY COM CA CAD AAA 10,430,280.39 7,544,223.63 0.37%
CA8672241079 SUNCOR ENERGY ODSH SUNCOR ENERGY COM CA CAD AAA 9,382,153.65 6,786,113.38 0.33%
CA87807B1076 TC ENERGY ODSH TC ENERGY COM CA CAD AAA 49,830,984.23 36,042,759.61 1.75%
CA8911605092 TD ODSH TD COM CA CAD AAA 49,831,066.56 36,042,819.16 1.75%
CHO0011075394 ZURICH INS GROUP ODSH ZURICH INS GROUP COM CH CHF 6,679.20 8,225.31 0.00%
CHO0012005267 NOVARTIS ODSH NOVARTIS COM CH CHF 22,467,894.22 27,668,795.66 1.34%
CHO0012549785 SONOVA HLDG ODSH SONOVA HLDG COM CH CHF 4,778,560.80 5,884,709.13 0.29%
CHO0198251305 COCA COLA ODSH COCA COLA CST GB GBP AA3 48,733.10 64,490.95 0.00%
CHO0210483332 CMPNE FINANCIERE ODSH CMPNE FINANCIERE COM CH CHF 3,028,580.19 3,729,640.42 0.18%
CH1430134226 AMRIZE ODSH AMRIZE COM CH CHF 19,569,688.71 24,099,709.25 1.17%




Collateral data - as at 01/08/2025

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

CNE1000001Z5 BANK OF CHINA ODSH BANK OF CHINA COM CN HKD 535,264.74 68,186.57 0.00%
CNE100000296 BYD ODSH BYD COM CN HKD 11,101,980.37 1,414,264.67 0.07%
CNE1000002Q2 SINOPEC CORP. ODSH SINOPEC CORP. COM CN HKD 192,329.92 24,500.62 0.00%
CNE1000003G1 ICBC ODSH ICBC COM CN HKD 67,800,061.87 8,636,948.48 0.42%
CNE1000003W8 PETROCHINA ODSH PETROCHINA COM CN HKD 799,631.08 101,863.81 0.00%
CNE100003F19 WUXI APPTEC ODSH WUXI APPTEC COM CN HKD 40,476.56 5,156.25 0.00%
CNE100006M58 MIDEA GROUP ODSH MIDEA GROUP COM CN HKD 17,532.85 2,233.48 0.00%
DE0001102465 DEGV 0.250 02/15/29 GERMANY GOV DE EUR AAA 5,798,616.87 6,636,913.71 0.32%
DE0001102564 DEGV 08/15/31 GERMANY GOV DE EUR AAA 6,070,384.88 6,947,970.80 0.34%
DE0005810055 DEUTSCHE BOERSE ODSH DEUTSCHE BOERSE COM DE EUR AAA 586,779.79 671,609.61 0.03%
DE0007030009 RHEINMETALL ODSH RHEINMETALL COM DE EUR AAA 10,480,769.50 11,995,957.72 0.58%
DEO0007100000 MERCEDES BENZ GR ODSH MERCEDES BENZ GR COM DE EUR AAA 8,946,883.11 10,240,319.81 0.50%
DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 10,481,471.69 11,996,761.43 0.58%
DE0008404005 ALLIANZ ODSH ALLIANZ COM DE EUR AAA 10,481,412.00 11,996,693.11 0.58%
DEOOOAODY9PTO MTU AERO ENGINES ODSH MTU AERO ENGINES COM DE EUR AAA 495,483.69 567,114.99 0.03%
DEO00BU27006 DEGV 2.400 11/15/30 GERMANY GOV DE EUR AAA 244,744 .34 280,126.64 0.01%
DEOO0CBK1001 COMMERZBANK ODSH COMMERZBANK COM DE EUR AAA 196,695.39 225,131.33 0.01%
ES0177542018 ORD EURO0.5 (CREST LINE) INTERNATIONAL CONSOLIDATED AIRLINES CST GB GBP AA3 5,888,958.87 7,793,153.72 0.38%
FR0000073272 SAFRAN ODSH SAFRAN COM FR EUR AA2 13,796,122.50 15,790,606.04 0.77%
FR0000120404 ACCOR ODSH ACCOR COM FR EUR AA2 196,682.64 225,116.74 0.01%
FR0000120578 SANOFI FR ODSH SANOFI FR COM FR EUR AA2 1,817,813.88 2,080,612.34 0.10%
FR0000125338 CAPGEMINI ODSH CAPGEMINI COM FR EUR AA2 5,140,573.89 5,883,738.51 0.29%
FR0000125486 VINCI ODSH VINCI COM FR EUR AA2 11,065.60 12,665.33 0.00%
FR0000130809 SOCIETE GENERALE ODSH SOCIETE GENERALE COM FR EUR AA2 752,661.99 861,473.14 0.04%
FR0000131906 RENAULT ODSH RENAULT COM FR EUR AA2 3,589,392.78 4,108,305.60 0.20%
FR0010208488 ENGIE ODSH ENGIE COM FR EUR AA2 1,534,892.21 1,756,789.14 0.09%
FR0011317783 FRGV 2.750 10/25/27 FRANCE GOV FR EUR AA2 53,027.03 60,693.07 0.00%
FR0011461037 FRGV 3.250 05/25/45 FRANCE GOV FR EUR AA2 342.78 392.33 0.00%
FR0012993103 FRGV 1.500 05/25/31 FRANCE GOV FR EUR AA2 24,958,491.37 28,566,700.87 1.39%
FR0013250560 FRGV 1.000 05/25/27 FRANCE GOV FR EUR AA2 3,717,782.74 4,255,256.70 0.21%
FR0013257524 FRGV 2.000 05/25/48 FRANCE GOV FR EUR AA2 24,958,491.17 28,566,700.65 1.39%
FR0013286192 FRGV 0.750 05/25/28 FRANCE GOV FR EUR AA2 29,499.97 33,764.73 0.00%
FR001400HI98 FRGV 2.750 02/25/29 FRANCE GOV FR EUR AA2 8.14 9.32 0.00%
FRO0014000HF4 FRGV 3.250 05/25/55 FRANCE GOV FR EUR AA2 10,986,739.03 12,575,074.46 0.61%
GB0001826634 ORD GBPO0.05 DIPLOMA CST GB GBP AA3 2,349,446.00 3,109,139.36 0.15%
GB0002374006 ORD 28 101/108P DIAGEO CST GB GBP AA3 148.24 196.17 0.00%
GB0003718474 GAMES WORKSHOP ODSH GAMES WORKSHOP CST GB GBP AA3 288,170.10 381,349.90 0.02%
GB0004544929 ORD GBPO0.10 IMPERIAL TOBACCO CST GB GBP AA3 1,970,288.46 2,607,381.23 0.13%
GB0007669376 ORD GBPO0.15 ST.JAMES PLACE CAP CST GB GBP AA3 300,182.98 397,247.15 0.02%




Collateral data - as at 01/08/2025

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

GB0007980591 ORD USDO0.25 BP PLC CST GB GBP AA3 2,987,249.27 3,953,176.32 0.19%
GB0008706128 ORD GBPO0.25 LLOYDS BANKING GROUP CST GB GBP AA3 96,433.29 127,614.99 0.01%
GB0009697037 ORD GBPO0.60 BABCOCK INTL CST GB GBP AA3 4,349,960.52 5,756,520.25 0.28%
GB00B02J6398 ORD 0.1P ADMIRAL GROUP PLC CST GB GBP AA3 68.36 90.46 0.00%
GB00B033F229 ORD 6 14/81P CENTRICA PLC CST GB GBP AA3 492.15 651.29 0.00%
GB00OBOSWJX34 ORD GBP5 LONDON STOCK EXCHANGE CST GB GBP AA3 300,116.60 397,159.30 0.02%
GB00OB10RZP78 ORD SHARES OF 3 1/9 PENCE UNILEVER PLC CST GB GBP AA3 15,068,395.36 19,940,761.00 0.97%
GBOOB19NLV48 ORD USDO0.10 EXPERIAN GROUP LIMITED CST GB GBP AA3 657,016.36 869,462.60 0.04%
GB00B1KJJ408 ORD 76 122/153P WHITBREAD PLC CST GB GBP AA3 4,349,944 .93 5,756,499.62 0.28%
GB00B1VWPJ53 UKT 4 1/2 12/07/42 UK TREASURY GIL GB GBP AA3 26,092.50 34,529.51 0.00%
GB00B1VWPJ53 UKT 4 1/2 12/07/42 UK TREASURY GIL GB GBP AA3 3.72 4.92 0.00%
GB00OB7KR2P84 EASYJET ODSH EASYJET CST GB GBP AA3 4.93 6.52 0.00%
GB00OB7KR2P84 EASYJET ODSH EASYJET CST GB GBP AA3 4.93 6.52 0.00%
GBOOBD3VFW73 CONVATEC GROUP ODSH CONVATEC GROUP CST GB GBP AA3 4.66 6.17 0.00%
GB00BGDT3G23 RIGHTMOVE ODSH RIGHTMOVE CST GB GBP AA3 163.72 216.66 0.00%
GBO0OBH4HKS39 VODAFONE GROUP ODSH VODAFONE GROUP CST GB GBP AA3 18.86 24.96 0.00%
GBOOBJFFLV09 CRODA ODSH CRODA CST GB GBP AA3 1,810,037.64 2,395,313.31 0.12%
GBOOBKFB1C65 M&G ODSH M&G CST GB GBP AA3 61,544.01 81,444.27 0.00%
GBO0OBL6K5J42 ENDEAVOUR MING ODSH ENDEAVOUR MING CST GB GBP AA3 313,950.00 415,465.73 0.02%
GBOOBM8PJY71 NATWEST GRP ODSH NATWEST GRP CST GB GBP AA3 170,126.14 225,136.43 0.01%
GB00BM8Q5M07 JD SPORTS FASHION ORD GBP0.0005 JD SPORTS FASHION ORD GBP0.0005 CST GB GBP AA3 2.56 3.39 0.00%
GBOOBMFOLF76 GBGV 4.000 10/22/63 UNITED KINGDOM GIL GB GBP AA3 11,609,273.02 15,363,131.45 0.75%
GBOOBN7SWP63 GSK ODSH GSK CST GB GBP AA3 113,723.60 150,496.13 0.01%
GBOOBPSNBB36 UKT 4 3/8 07/31/54 UK Treasury GIL GB GBP AA3 3,538,145.36 4,682,204.66 0.23%
GBOOBPSNBB36 UKT 4 3/8 07/31/54 UK Treasury GIL GB GBP AA3 27.32 36.15 0.00%
GBOOBSQNRDO1 UKT 4 3/8 03/07/30 Corp UK TREASURY GIL GB GBP AA3 117,091.99 154,953.68 0.01%
GB0OBTK05J60 ANGLO AMERCN ODSH ANGLO AMERCN CST GB GBP AA3 6,604,541.52 8,740,120.02 0.42%
GB00OBYQO0JC66 BEAZLEY ODSH BEAZLEY CST GB GBP AA3 62,937.02 83,287.71 0.00%
GB0OOBYT1DJ19 INTERMEDIATE CAP ODSH INTERMEDIATE CAP CST GB GBP AA3 696.96 922.32 0.00%
GB00OBYZW3J87 UKTI 0 1/8 11/22/36 UK TREASURY GIL GB GBP AA3 7,126,464.27 9,430,806.49 0.46%
IEOOBLP1HW54 AON ODSH AON COM us usD AAA 224,808.71 224,808.71 0.01%
IEOOBTN1Y115 MEDTRONIC ODSH MEDTRONIC COM us usD AAA 23,513,143.90 23,513,143.90 1.14%
IT0O000062072 GENERALI ODSH GENERALI COM IT EUR 32.71 37.44 0.00%
ITO000062957 MEDIOBANCA ODSH MEDIOBANCA COM IT EUR 135.38 154.95 0.00%
ITO001078911 INTERPUMP ODSH INTERPUMP COM IT EUR 151,031.99 172,866.44 0.01%
ITO001347308 BUZZI ODSH BUZzZI COM IT EUR 51,800.75 59,289.51 0.00%
ITO003128367 ENEL ODSH ENEL COM IT EUR 21,571,829.86 24,690,435.09 1.20%
IT0O003132476 ENI ODSH ENI COM IT EUR 1,437,040.69 1,644,791.38 0.08%
ITO003856405 LEONARDO ODSH LEONARDO COM IT EUR 94.53 108.20 0.00%




Collateral data - as at 01/08/2025

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

IT0005218380 BANCO BPM ODSH BANCO BPM COM IT EUR 268.79 307.65 0.00%
IT0005239360 UNI CREDIT ODSH UNI CREDIT COM IT EUR 8,871,566.20 10,154,114.45 0.49%
IT0O005278236 PIRELLI AND C ODSH PIRELLI AND C COM IT EUR 505,810.71 578,934.96 0.03%
JP1201111968 JPGV 2.200 06/20/29 JAPAN GOV JP JPY A1l 564,025,376.25 3,747,801.59 0.18%
JP12011419C6 JPGV 2.100 12/20/29 JAPAN GOV JP JPY A1l 502,510,709.48 3,339,052.66 0.16%
JP1201321BC7 JPGV 1.700 12/20/31 JAPAN GOV JP JPY A1l 3,285,309,327.80 21,830,024.01 1.06%
JP1201481E36 JPGV 1.500 03/20/34 JAPAN GOV JP JPY A1l 9,110,410.34 60,536.30 0.00%
JP1201551FCO JPGV 1.000 12/20/35 JAPAN GOV JP JPY A1l 588,568,080.93 3,910,881.46 0.19%
JP1201801N46 JPGV 0.800 03/20/42 JAPAN GOV JP JPY A1l 9,113,957.34 60,559.87 0.00%
JP1201891Q77 JPGV 1.900 06/20/44 JAPAN GOV JP JPY A1l 798,668,001.96 5,306,940.66 0.26%
JP1300371C98 JPGV 1.900 09/20/42 JAPAN GOV JP JPY A1l 1,419,301,770.85 9,430,890.26 0.46%
JP1400051C51 JPGV 2.000 03/20/52 JAPAN GOV JP JPY A1l 4,162,431,688.48 27,658,273.44 1.34%
JP1400061D58 JPGV 1.900 03/20/53 JAPAN GOV JP JPY A1l 1,563,096,505.33 10,386,368.78 0.50%
JP1742811R19 JPGV 01/20/26 JAPAN GOV JP JPY A1l 9,129,155.05 60,660.86 0.00%
JP1742881R22 JPGV 02/20/26 JAPAN GOV JP JPY A1l 9,124,498.75 60,629.92 0.00%
JP3102400003 AIDA ENGINEERING ODSH AIDA ENGINEERING COM JP JPY A1l 53,445,599.47 355,132.08 0.02%
JP3105250009 AIN HOLDINGS ODSH AIN HOLDINGS COM JP JPY A1l 422,429,598.03 2,806,934.55 0.14%
JP3111200006 ASAHI KASEI ODSH ASAHI KASEI COM JP JPY A1l 4,738,798.56 31,488.08 0.00%
JP3125100002 ARATA ODSH ARATA COM JP JPY A1l 16,625,998.89 110,475.43 0.01%
JP3131200002 IINO KAIUN ODSH IINO KAIUN COM JP JPY A1l 27,561,598.56 183,139.64 0.01%
JP3131400008 AEON FINANCIAL ODSH AEON FINANCIAL COM JP JPY A1l 811,386,199.12 5,391,449.77 0.26%
JP3136800004 ISHIHARA SANGYO ODSH ISHIHARA SANGYO COM JP JPY A1l 294,233,998.15 1,955,108.21 0.09%
JP3137200006 ISUZU MOTORS ODSH ISUZU MOTORS COM JP JPY A1l 16,071,998.35 106,794.24 0.01%
JP3143600009 ITOCHU ODSH ITOCHU COM JP JPY A1l 149,648,498.66 994,375.26 0.05%
JP3160700005 EIKEN CHEMICAL ODSH EIKEN CHEMICAL COM JP JPY A1l 259,375,999.86 1,723,485.90 0.08%
JP3160950006 AVEX JP ODSH AVEX JP COM JP JPY A1l 93,887,499.48 623,857.96 0.03%
JP3168200008 ELECOM ODSH ELECOM COM JP JPY A1l 179,137,199.45 1,190,319.99 0.06%
JP3188220002 OTSUKA HOLDINGS ODSH OTSUKA HOLDINGS COM JP JPY A1l 802,480,799.57 5,332,275.71 0.26%
JP3209000003 CASIO COMPUTER ODSH CASIO COMPUTER COM JP JPY A1l 934,966,999.92 6,212,611.97 0.30%
JP3220200004 KYB ODSH KYB COM JP JPY A1l 43,823,999.50 291,199.05 0.01%
JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1l 1,314,466,799.92 8,734,289.21 0.42%
JP3242800005 CANON ODSH CANON COM JP JPY A1l 881,931,997.59 5,860,208.21 0.28%
JP3253900009 KYORITSU MAINT ODSH KYORITSU MAINT COM JP JPY A1l 581,149,798.77 3,861,588.91 0.19%
JP3256900006 KYOKUTO KAIHATSU ODSH KYOKUTO KAIHATSU COM JP JPY A1l 185,506,198.15 1,232,640.33 0.06%
JP3300200007 KONAMI GROUP ODSH KONAMI GROUP COM JP JPY A1l 13,547,999.04 90,022.92 0.00%
JP3305530002 COMSYS HOLDINGS ODSH COMSYS HOLDINGS COM JP JPY A1l 262,358,999.56 1,743,307.16 0.08%
JP3352400000 CITIZEN ODSH CITIZEN COM JP JPY A1l 92,899.03 617.29 0.00%
JP3386190007 JP-HOLDINGS ODSH JP-HOLDINGS COM JP JPY A1l 121,274,098.30 805,834.77 0.04%
JP3393000009 JOSHIN DENKI ODSH JOSHIN DENKI COM JP JPY A1l 128,749,998.74 855,510.18 0.04%




Collateral data - as at 01/08/2025

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

JP3409000001 SUMITOMO REALTY ODSH SUMITOMO REALTY COM JP JPY A1l 169,163,998.76 1,124,050.67 0.05%
JP3420600003 SEKISUIHOUSE ODSH SEKISUIHOUSE COM JP JPY A1l 806,209,797.65 5,357,053.93 0.26%
JP3422950000 SEVEN&I HLDGS ODSH SEVEN&I HLDGS COM JP JPY A1l 837,054,998.35 5,562,012.25 0.27%
JP3431900004 ALSOK ODSH ALSOK COM JP JPY A1l 131,435,998.77 873,357.95 0.04%
JP3435000009 SONY GROUP ODSH SONY GROUP COM JP JPY A1l 802,607,999.50 5,333,120.92 0.26%
JP3440400004 DAIO PAPER ODSH DAIO PAPER COM JP JPY A1l 156,231,099.81 1,038,114.93 0.05%
JP3475350009 DAIICHI SANKYO ODSH DAIICHI SANKYO COM JP JPY A1l 800,332,797.76 5,318,002.80 0.26%
JP3476480003 DAI-ICHILIFEHLDG ODSH DAI-ICHILIFEHLDG COM JP JPY A1l 586,605,897.10 3,897,843.26 0.19%
JP3494600004 SCREEN HLDG ODSH SCREEN HLDG COM JP JPY A1l 2,287,999.61 15,203.16 0.00%
JP3496400007 KDDI ODSH KDDI COM JP JPY A1l 9,623,499.94 63,945.65 0.00%
JP3502200003 DAIWA SECS GRP ODSH DAIWA SECS GRP COM JP JPY A1l 5,339,999.44 35,482.90 0.00%
JP3511800009 CHIBA BANK ODSH CHIBA BANK COM JP JPY A1l 142,049.12 943.88 0.00%
JP3519400000 CHUGAI PHARM ODSH CHUGAI PHARM COM JP JPY A1l 403,699,999.51 2,682,481.25 0.13%
JP3526600006 CHUBU ELEC ODSH CHUBU ELEC COM JP JPY A1l 341,777,699.06 2,271,023.71 0.11%
JP3549070005 DIGITAL GARAGE ODSH DIGITAL GARAGE COM JP JPY A1l 412,759,499.21 2,742,679.27 0.13%
JP3633400001 TOYOTA ODSH TOYOTA COM JP JPY A1l 799,913,198.69 5,315,214.67 0.26%
JP3648350001 NAGANO KEIKI ODSH NAGANO KEIKI COM JP JPY A1l 16,807,999.02 111,684.77 0.01%
JP3720800006 NSK ODSH NSK COM JP JPY A1l 432,886,799.36 2,876,419.93 0.14%
JP3726800000 JAPAN TOBACCO ODSH JAPAN TOBACCO COM JP JPY A1l 533,693,998.04 3,546,257.48 0.17%
JP3735000006 JEOL ODSH JEOL COM JP JPY A1l 690,662,399.02 4,589,271.59 0.22%
JP3735400008 NTT ODSH NTT COM JP JPY A1l 14,997,579.22 99,655.00 0.00%
JP3783600004 EAST JAPAN RAIL ODSH EAST JAPAN RAIL COM JP JPY A1l 86,275,198.04 573,276.20 0.03%
JP3788600009 HITACHI ODSH HITACHI COM JP JPY A1l 25,697,999.71 170,756.51 0.01%
JP3789000001 KANADEVIA ODSH KANADEVIA COM JP JPY A1l 171,705,599.62 1,140,938.95 0.06%
JP3792600003 HINO MOTORS ODSH HINO MOTORS COM JP JPY A1l 65,983,698.46 438,444.47 0.02%
JP3802300008 FAST RETAILING ODSH FAST RETAILING COM JP JPY A1l 4,690,998.76 31,170.46 0.00%
JP3816800001 FUJITA KANKO ODSH FUJITA KANKO COM JP JPY A1l 919,094,999.56 6,107,146.67 0.30%
JP3818000006 FUJITSU ODSH FUJITSU COM JP JPY A1l 533,579,199.65 3,545,494.68 0.17%
JP3818800009 FUJITEC ODSH FUJITEC COM JP JPY A1l 801,148,999.17 5,323,426.24 0.26%
JP3820000002 FUJI ELECTRIC ODSH FUJI ELECTRIC COM JP JPY A1l 15,573,598.62 103,482.50 0.01%
JP3837800006 HOYA ODSH HOYA COM JP JPY A1l 1,196,999,998.49 7,953,752.94 0.39%
JP3885780001 MIZUHO ODSH MIZUHO COM JP JPY A1l 726,121,199.87 4,824,886.08 0.23%
JP3888300005 MITSUI CHEMICALS ODSH MITSUI CHEMICALS COM JP JPY A1l 355,351,797.69 2,361,220.06 0.11%
JP3890350006 SMFG ODSH SMFG COM JP JPY A1l 506,929,798.43 3,368,416.36 0.16%
JP3891200002 MITSUI SOKO HLDG ODSH MITSUI SOKO HLDG COM JP JPY A1l 732,797,498.67 4,869,248.34 0.24%
JP3893200000 MITSUI FUDOSAN ODSH MITSUI FUDOSAN COM JP JPY A1l 81,130,799.19 539,093.01 0.03%
JP3900000005 MHI ODSH MHI COM JP JPY A1l 533,604,299.47 3,545,661.46 0.17%
JP3902400005 MITSUBISHI ELEC ODSH MITSUBISHI ELEC COM JP JPY A1l 533,489,598.66 3,544,899.30 0.17%
JP3902900004 MUFG ODSH MUFG COM JP JPY A1l 542,597,698.78 3,605,420.25 0.18%




Collateral data - as at 01/08/2025

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

JP3910660004 TOKIO MARINEHLDG ODSH TOKIO MARINEHLDG COM JP JPY A1l 534,829,498.80 3,553,802.59 0.17%
JP3933800009 LY ODSH LY COM JP JPY A1l 6,172,099.60 41,011.99 0.00%
KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 66,700,054.97 8,496,820.24 0.41%
KYG9830T1067 XIAOMI ODSH XIAOMI COM HK HKD 539,944 .57 68,782.73 0.00%
LU2598331598 TENARIS ODSH TENARIS COM IT EUR 27,019.99 30,926.23 0.00%
NL0000102234 NLGV 4.000 01/15/37 NETHERLANDS GOV NL EUR AAA 10,824,045.80 12,388,860.93 0.60%
NL0000102317 NLGV 5.500 01/15/28 NETHERLANDS GOV NL EUR AAA 24,958,491.04 28,566,700.50 1.39%
NL0000235190 AIRBUS NL ODSH AIRBUS NL COM FR EUR AA2 5,029,186.19 5,756,247.66 0.28%
NLO0000395903 WOLTERS KLUWER ODSH WOLTERS KLUWER COM NL EUR AAA 8,523,791.80 9,756,062.86 0.47%
NL0009446418 NLGV 3.750 01/15/42 NETHERLANDS GOV NL EUR AAA 24,958,490.86 28,566,700.29 1.39%
NL0011585146 FERRARI ODSH FERRARI COM IT EUR 4,054,897.19 4,641,107.25 0.23%
NL0011819040 NLGV 0.500 07/15/26 NETHERLANDS GOV NL EUR AAA 52,507.44 60,098.35 0.00%
NL0011872643 ASR NEDERLAND ODSH ASR NEDERLAND COM NL EUR AAA 116.72 133.59 0.00%
NL0013654783 PROSUS ODSH PROSUS COM NL EUR AAA 5,029,325.35 5,756,406.94 0.28%
NL00150001Q9 STELLANTIS ODSH STELLANTIS COM IT EUR 2,463,106.74 2,819,194.17 0.14%
NL00150001Q9 STELLANTIS ODSH STELLANTIS COM IT uUsD 5,756,534.18 5,756,534.18 0.28%
NLO0015000LU4 IVECO GROUP ODSH IVECO GROUP COM IT EUR 196,691.26 225,126.61 0.01%
SE0000108656 ERICSSON ODSH ERICSSON COM SE SEK AAA 71.29 7.30 0.00%
SE0000148884 SKAND ENSK BANK ODSH SKAND ENSK BANK COM SE SEK AAA 171.39 17.56 0.00%
SE0000695876 ALFA LAVAL AB ODSH ALFA LAVAL AB COM SE SEK AAA 310,918.44 31,857.00 0.00%
SE0017486889 ATLAS COPCO ODSH ATLAS COPCO COM SE SEK AAA 27,190,402.35 2,785,954.94 0.14%
UsS00287Y1091 ABBVIE ODSH ABBVIE COM us uUsD AAA 19,909,287.57 19,909,287.57 0.97%
US00724F1012 ADOBE ODSH ADOBE COM us usD AAA 35,008,551.05 35,008,551.05 1.70%
US0079031078 AMD ODSH AMD COM us usD AAA 176.31 176.31 0.00%
US0079031078 AMD ODSH AMD COM us usD AAA 5,914,657.91 5,914,657.91 0.29%
US02079K1079 ALPHABET ODSH ALPHABET COM us usD AAA 32,082,453.84 32,082,453.84 1.56%
US02079K3059 ALPHABET ODSH ALPHABET COM us usD AAA 620,220.80 620,220.80 0.03%
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us usD AAA 36,042,639.16 36,042,639.16 1.75%
US0326541051 ANALOG DEVICES ODSH ANALOG DEVICES COM us usD AAA 22,404,796.01 22,404,796.01 1.09%
US0378331005 APPLE ODSH APPLE COM us usD AAA 25,460,328.61 25,460,328.61 1.24%
US0378331005 APPLE ODSH APPLE COM us usD AAA 23,513,272.21 23,513,272.21 1.14%
US0605051046 BOFAML ODSH BOFAML COM us usD AAA 28,573,202.35 28,573,202.35 1.39%
US09062X1037 BIOGEN ODSH BIOGEN COM us usD AAA 22,405,056.58 22,405,056.58 1.09%
US0970231058 BOEING ODSH BOEING COM us usD AAA 293.57 293.57 0.00%
US11135F1012 BROADCOM ODSH BROADCOM COM us usD AAA 19,456,450.19 19,456,450.19 0.94%
US11135F1012 BROADCOM ODSH BROADCOM COM us usD AAA 23,512,852.98 23,512,852.98 1.14%
US1258961002 CMS ENERGY ODSH CMS ENERGY COM us uUsD AAA 1,325,152.80 1,325,152.80 0.06%
US17275R1023 CISCO SYSTEMS ODSH CISCO SYSTEMS COM us uUsD AAA 90.09 90.09 0.00%
US1729674242 CITIGROUP ODSH CITIGROUP COM us uUsD AAA 27,693,222.40 27,693,222.40 1.35%




Collateral data - as at 01/08/2025

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

US20030N1019 COMCAST ODSH COMCAST COM us usD AAA 43.97 43.97 0.00%
US2172041061 COPART ODSH COPART COM us usD AAA 22,405,134.67 22,405,134.67 1.09%
US2358511028 DANAHER ODSH DANAHER COM us usD AAA 9,204,442.46 9,204,442.46 0.45%
US2473617023 DELTA AIR ODSH DELTA AIR COM us usD AAA 2,617,201.58 2,617,201.58 0.13%
US30303M1027 META PLATFORMS ODSH META PLATFORMS COM us usD AAA 21,104,083.83 21,104,083.83 1.03%
US30303M1027 META PLATFORMS ODSH META PLATFORMS COM us usD AAA 23,512,573.06 23,512,573.06 1.14%
US3377381088 FISERV ODSH FISERV COM us usD AAA 9,271,327.25 9,271,327.25 0.45%
US3453708600 FORD MOTOR ODSH FORD MOTOR COM us usD AAA 3,652,570.62 3,652,570.62 0.18%
US35671D8570 FREEPORT MCMORAN ODSH FREEPORT MCMORAN COM us usD AAA 53.25 68.28 0.00%
US36828A1016 GE VERNOVA ODSH GE VERNOVA COM us usD AAA 1,813,156.33 1,813,156.33 0.09%
US37940X1028 GLOBAL PAYMENTS ODSH GLOBAL PAYMENTS COM us usD AAA 6,254,008.79 6,254,008.79 0.30%
US45167R1041 IDEX ODSH IDEX COM us usD AAA 9,966,506.95 9,966,506.95 0.48%
US45866F 1049 INTERCONTI EXC ODSH INTERCONTI EXC COM us uUsD AAA 22,405,126.49 22,405,126.49 1.09%
US46982L1089 JACOBS SOLUTIONS ODSH JACOBS SOLUTIONS COM us uUsD AAA 2,802,261.94 2,802,261.94 0.14%
US4878361082 KELLANOVA ODSH KELLANOVA COM us uUsD AAA 8,294,773.83 8,294,773.83 0.40%
US55261F1049 M&T BNK US ODSH M&T BNK US COM us uUsD AAA 510,433.50 510,433.50 0.02%
US5949181045 MICROSOFT ODSH MICROSOFT COM us uUsD AAA 45,248,268.99 45,248,268.99 2.20%
US5949181045 MICROSOFT ODSH MICROSOFT COM us uUsD AAA 23,512,864.62 23,512,864.62 1.14%
US5950171042 MICROCHIP TECH ODSH MICROCHIP TECH COM us uUsD AAA 928,551.41 928,551.41 0.05%
US6174464486 MORGAN STANLEY ODSH MORGAN STANLEY COM us uUsD AAA 26,005,218.23 26,005,218.23 1.26%
US6311031081 NASDAQ ODSH NASDAQ COM us uUsD AAA 5,808,512.73 5,808,512.73 0.28%
US6311031081 NASDAQ ODSH NASDAQ COM us uUsD AAA 382.00 382.00 0.00%
US67066G 1040 NVIDIA ODSH NVIDIA COM us usD AAA 40,701,992.08 40,701,992.08 1.98%
US67066G 1040 NVIDIA ODSH NVIDIA COM us usD AAA 23,512,063.41 23,512,063.41 1.14%
US69331C1080 PG&E US ODSH PG&E US COM us usD AAA 15,203,742.12 15,203,742.12 0.74%
US70450Y1038 PAYPAL HLDG ODSH PAYPAL HLDG COM us usD AAA 1,546.89 1,546.89 0.00%
US7134481081 PEPSICO ODSH PEPSICO COM us usD AAA 6,559,475.19 6,559,475.19 0.32%
US7234841010 PINNACLE WEST ODSH PINNACLE WEST COM us usD AAA 704,479.87 704,479.87 0.03%
US7433151039 PROGRESSIVE ODSH PROGRESSIVE COM us usD AAA 7,398,194.63 7,398,194.63 0.36%
US7443201022 PRUDENTIAL FINL ODSH PRUDENTIAL FINL COM us usD AAA 19,088,447.45 19,088,447.45 0.93%
US7475251036 QUALCOMM ODSH QUALCOMM COM us usD AAA 21,104,528.28 21,104,528.28 1.03%
US7766961061 ROPER TECH ODSH ROPER TECH COM us usD AAA 8,883,951.33 8,883,951.33 0.43%
US81762P1021 SERVICENOW ODSH SERVICENOW COM us usD AAA 5,338,059.20 5,338,059.20 0.26%
US8835561023 THERMO FISHER ODSH THERMO FISHER COM us usD AAA 3,764,795.03 3,764,795.03 0.18%
US9029733048 US BANCORP ODSH US BANCORP COM us usD AAA 12,247,553.59 12,247,553.59 0.59%
US912810QX90 UST 2.750 08/15/42 US TREASURY GOV us usD AAA 8,452,427.71 8,452,427.71 0.41%
US912810SC36 UST 3.125 05/15/48 US TREASURY GOV us uUsD AAA 21,570,451.97 21,570,451.97 1.05%
US912810SQ22 UST 1.125 08/15/40 US TREASURY GOV us uUsD AAA 4,010,864.40 4,010,864.40 0.19%
US912810SR05 UST 1.125 05/15/40 US TREASURY GOV us uUsD AAA 15,181,963.84 15,181,963.84 0.74%




Collateral data - as at 01/08/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
US912810SS87 UST 1.625 11/15/50 US TREASURY GOV us usD AAA 15,363,137.71 15,363,137.71 0.75%
US912810TA60 UST 1.750 08/15/41 US TREASURY GOV us usD AAA 15,321,779.87 15,321,779.87 0.74%
US912810TC27 UST 2.000 11/15/41 US TREASURY GOV us usD AAA 15,325,876.45 15,325,876.45 0.74%
US912828N712 UST 0.625 01/15/26 US TREASURY GOV us usD AAA 3,345,451.55 3,345,451.55 0.16%
US912828YB05 UST 1.625 08/15/29 US TREASURY GOV us usD AAA 9,430,888.61 9,430,888.61 0.46%
US91282CCAT71 UST 0.125 04/15/26 US TREASURY GOV us usD AAA 5,440,809.70 5,440,809.70 0.26%
US91282CDK45 UST 1.250 11/30/26 US TREASURY GOV us usD AAA 11,529,380.28 11,529,380.28 0.56%
US91282CEB37 UST 1.875 02/28/29 US TREASURY GOV us usD AAA 13,182,337.13 13,182,337.13 0.64%
US91282CFZ95 UST 3.875 11/30/27 US TREASURY GOV us usD AAA 20,034,502.72 20,034,502.72 0.97%
US91282CGJ45 UST 3.500 01/31/30 US TREASURY GOV us usD AAA 785,572.72 785,572.72 0.04%
US91282CHK09 UST 4.000 06/30/28 US TREASURY GOV us usD AAA 9,430,665.65 9,430,665.65 0.46%
US91282CHT18 UST 3.875 08/15/33 US TREASURY GOV us usD AAA 129.42 129.42 0.00%
US91282CJL63 UST 4.875 11/30/25 US TREASURY GOV us uUsD AAA 12,013,928.22 12,013,928.22 0.58%
US91282CJW29 UST 4.000 01/31/29 US TREASURY GOV us uUsD AAA 21,690,935.10 21,690,935.10 1.05%
US91282CJX02 UST 4.000 01/31/31 US TREASURY GOV us uUsD AAA 15,569,018.35 15,569,018.35 0.76%
US91282CJY84 UST 1.750 01/15/34 US TREASURY GOV us uUsD AAA 136.93 136.93 0.00%
US91282CJz59 UST 4.000 02/15/34 US TREASURY GOV us uUsD AAA 21,686,911.45 21,686,911.45 1.05%
US91282CKD29 UST 4.250 02/28/29 US TREASURY GOV us uUsD AAA 9,429,667.10 9,429,667.10 0.46%
US91282CKQ32 UST 4.375 05/15/34 US TREASURY GOV us uUsD AAA 16,552,785.48 16,552,785.48 0.80%
US91282CLG41 UST 3.750 08/15/27 US TREASURY GOV us uUsD AAA 15,094,162.59 15,094,162.59 0.73%
US91282CLW90 UST 4.250 11/15/34 US TREASURY GOV us uUsD AAA 9,430,640.16 9,430,640.16 0.46%
US91282CMB45 UST 4.000 12/15/27 US TREASURY GOV us uUsD AAA 358,804.24 358,804.24 0.02%
US98419M1009 XYLM ODSH XYLM COM us usD AAA 9,875,547.84 9,875,547.84 0.48%
US9892071054 ZEBRA TECH ODSH ZEBRA TECH COM us usD AAA 522,768.84 522,768.84 0.03%
Total: 2,058,891,815.83 100.00%
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No. | Major Name Market Value

Top 5 borrowers in last Month

No. | Counterparty

Market Value

1 | RBC DOMINION SECURITIES INC (PARENT)

221,806,495.25

BARCLAYS CAPITAL SECURITIES LIMITED (PARENT)

166,324,552.66

SKANDINAVISKA ENSKILDA BANKEN AB (PARENT)

154,615,837.79

MERRILL LYNCH INTERNATIONAL (PARENT)

151,865,494.91
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BNP PARIBAS FINANCIAL MARKETS (PARENT)

147,920,120.20
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