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Securities Lending Report
HSBC CONTINENTAL EUROPE / HSBC MSCI EMERGING MARKETS UCITS ETF - 706054
Report as at 21/05/2025

Summary of policy

% limit on maximum percentage of book on loan

25%

Revenue Split

75/25*

Name of the Fund

HSBC CONTINENTAL EUROPE / HSBC MSCI EMERGING MARKETS UCITS ETF - 706054

Replication Mode

Physical replication

ISIN Code

IEO0B5SSQT16

Total net assets (AuM)

2,726,818,798

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 21/05/2025

Currently on loan in USD (base currency)

224,556,408.35

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

8.24%

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

240,783,554.29

Collateral value (cash and securities) in % of loan

107%

Securities lending statistics

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

244,303,762.38

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

8.91%

12-month maximum on loan in USD

314,003,466.58

12-month maximum on loan as a % of the fund AuM 11.38%
Gross Return for the fund over the last 12 months in (base currency fund) 1,537,794.67
Gross Return for the fund over the last 12 months in % of the fund AuM 0.0561%

Collateral data - as at 21/05/2025

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 1,468,841.72 1,654,209.63 0.69%
AU000000CSL8 CSL ODSH CSL COM AU AUD AAA 870,005.06 557,373.49 0.23%
AUOOOO00EVN4 EVOLUTION MINING ODSH EVOLUTION MINING COM AU AUD AAA 464,694.65 297,709.17 0.12%
AUO00000FMG4 FORTESCUE ODSH FORTESCUE COM AU AUD AAA 407,669.62 261,175.77 0.11%
AU000000HUB4 HUB24 ODSH HUB24 COM AU AUD AAA 402,775.89 258,040.57 0.11%
AUOO00000QAN2 QANTAS ODSH QANTAS COM AU AUD AAA 428,380.95 274,444 .59 0.11%
AU000000STO6 SANTOS ODSH SANTOS COM AU AUD AAA 218,913.00 140,247.81 0.06%
AUO000000WHC8 WHITEHAVEN COAL ODSH WHITEHAVEN COAL COM AU AUD AAA 587,698.19 376,512.05 0.16%
BE0000291972 BEGV 5.500 03/28/28 BELGIUM GOV BE EUR AA3 118.80 133.80 0.00%
BE0000357666 BEGV 3.000 06/22/33 BELGIUM GOV BE EUR AA3 160,742.19 181,027.86 0.08%




Collateral data - as at 21/05/2025

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

BMG677491539 OOIL ODSH OOIL COM HK HKD 287.17 36.71 0.00%
CA1366812024 CDN TIRE ODSH CDN TIRE COM CA CAD AAA 21,007.50 15,073.08 0.01%
CA7800871021 RBC ODSH RBC COM CA CAD AAA 20,922.57 15,012.14 0.01%
CA8672241079 SUNCOR ENERGY ODSH SUNCOR ENERGY COM CA CAD AAA 302,368.00 216,951.88 0.09%
CA8911605092 TD ODSH TD COM CA CAD AAA 169,880.26 121,890.68 0.05%
CNE1000003W8 PETROCHINA ODSH PETROCHINA COM CN HKD 2,288,969.47 292,573.54 0.12%
DE0001102416 DEGV 0.250 02/15/27 GERMANY GOV DE EUR AAA 0.97 1.10 0.00%
DE0005557508 DEUTSCHE TELEKOM ODSH DEUTSCHE TELEKOM COM DE EUR AAA 494,995.65 557,464.13 0.23%
DE0005785604 FRESENIUS ODSH FRESENIUS COM DE EUR AAA 5,811,906.67 6,545,369.61 2.72%
DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 3,727,208.76 4,197,582.71 1.74%
DE0007236101 SIEMENS ODSH SIEMENS COM DE EUR AAA 494,947.76 557,410.20 0.23%
DE0008404005 ALLIANZ ODSH ALLIANZ COM DE EUR AAA 4,659,959.34 5,248,046.47 2.18%
DE0008430026 MUNICH RE GROUP ODSH MUNICH RE GROUP COM DE EUR AAA 4,534,773.17 5,107,061.80 2.12%
FR0000121972 SCHNEIDER ODSH SCHNEIDER COM FR EUR AA2 4,660,020.72 5,248,115.59 2.18%
FR0013286192 FRGV 0.750 05/25/28 FRANCE GOV FR EUR AA2 7,661.10 8,627.93 0.00%
FR0014004J31 FRGV 0.750 05/25/53 FRANCE GOV FR EUR AA2 176,899.75 199,224.50 0.08%
FRO01400FTH3 FRGV 3.000 05/25/54 FRANCE GOV FR EUR AA2 196,183.47 220,941.84 0.09%
GB0002374006 ORD 28 101/108P DIAGEO CST GB GBP AA3 969,727.86 1,297,193.90 0.54%
GB0005576813 ORD GBPO0.10 GALIFORM PLC CST GB GBP AA3 8.62 11.53 0.00%
GB0006825383 ORD GBP0.10 PERSIMMON CST GB GBP AA3 11,451.00 15,317.87 0.01%
GB0007980591 ORD USDO0.25 BP PLC CST GB GBP AA3 3,923,324.68 5,248,186.70 2.18%
GB0009895292 ORD USDO0.25 ASTRAZENECA CST GB GBP AA3 980,958.88 1,312,217.51 0.54%
GB0031274896 ORD GBPO0.25 MARKS & SPENCER CST GB GBP AA3 8,531.99 11,413.15 0.00%
GB00B033F229 ORD 6 14/81P CENTRICA PLC CST GB GBP AA3 111,099.32 148,616.29 0.06%
GB00OBOSWJX34 ORD GBP5 LONDON STOCK EXCHANGE CST GB GBP AA3 11,164.70 14,934.89 0.01%
GBOOB19NLV48 ORD USDO0.10 EXPERIAN GROUP LIMITED CST GB GBP AA3 641,384.25 857,972.40 0.36%
GB00B2B0ODG97 RELX PLC GBP0.1444 RELX PLC CST GB GBP AA3 193,226.86 258,477.37 0.11%
GB00B39J2M42 ORD GBP5 UNITED UTILITIES CST GB GBP AA3 969,739.12 1,297,208.97 0.54%
GB00B63H8491 ROLLS ROYCE ODSH ROLLS ROYCE CST GB GBP AA3 11,446.40 15,311.72 0.01%
GB00OBBJNQY21 UKT 3 1/2 07/22/68 UK TREASURY GIL GB GBP AA3 169.59 226.86 0.00%
GB00OBDOXH204 UKT 1T 07/22/57 UK TREASURY GIL GB GBP AA3 1.91 2.55 0.00%
GB00BLGZ9862 TESCO ODSH TESCO CST GB GBP AA3 58,268.40 77,944 .97 0.03%
GB0OBLH38265 UKTI 0 1/8 03/22/39 UK Treasury GIL GB GBP AA3 2,695,835.25 3,606,188.08 1.50%
GBOOBLPK7334 UKT 1 1/8 01/31/39 UK Treasury GIL GB GBP AA3 0.00 0.00 0.00%
GBOOBMF9LF76 GBGV 4.000 10/22/63 UNITED KINGDOM GIL GB GBP AA3 0.77 1.03 0.00%
GB0O0OBMGR2809 UKT 0 1/4 07/31/31 UK Treasury GIL GB GBP AA3 0.78 1.04 0.00%
GBOOBN65R313 UKT 3 1/2 01/22/45 UK TREASURY GIL GB GBP AA3 0.46 0.62 0.00%
GB00OBP6MXD84 SHELL ODSH SHELL CST GB GBP AA3 354,301.38 473,944.92 0.20%
GBOOBPJJKN53 UKT 45/8 01/31/34 UK Treasury GIL GB GBP AA3 1.92 2.57 0.00%




Collateral data - as at 21/05/2025

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

GB00BQC82C90 UKT 4 1/4 07/31/34 UK Treasury GIL GB GBP AA3 2,493,283.67 3,335,237.14 1.39%
GBOOBYYMZX75 UKT 2 1/2 07/22/65 UK TREASURY GIL GB GBP AA3 8.33 11.14 0.00%
GB00BZB26Y51 UKT 1T 09/07/37 UK TREASURY GIL GB GBP AA3 480,940.72 643,348.92 0.27%
HK0688002218 CHINA OVERSEAS ODSH CHINA OVERSEAS COM HK HKD 4,100,483.05 524,119.20 0.22%
HK2388011192 BOC HONG KONG ODSH BOC HONG KONG COM HK HKD 39,186.39 5,008.76 0.00%
IMOOB5VQMV65 GVC HOLDINGS ODSH GVC HOLDINGS CST GB GBP AA3 198,562.78 265,615.17 0.11%
ITO000072170 FINECOBANK ODSH FINECOBANK COM IT EUR 1,473,848.19 1,659,847.92 0.69%
ITO000072618 INTESA SANPAOLO ODSH INTESA SANPAOLO COM IT EUR 1,472,677.78 1,658,529.80 0.69%
ITO003128367 ENEL ODSH ENEL COM IT EUR 1,473,851.91 1,659,852.10 0.69%
IT0005218380 BANCO BPM ODSH BANCO BPM COM IT EUR 1,473,848.40 1,659,848.15 0.69%
JP1024511P82 JPGV 0.005 08/01/25 JAPAN GOV JP JPY A1l 99,927.66 691.61 0.00%
JP1024681R19 JPGV 0.600 01/01/27 JAPAN GOV JP JPY A1l 521,014,443.60 3,606,005.71 1.50%
JP1024711R47 JPGV 0.900 04/01/27 JAPAN GOV JP JPY A1l 50,236.35 347.69 0.00%
JP1051681Q54 JPGV 0.600 03/20/29 JAPAN GOV JP JPY A1l 67,058,652.29 464,121.27 0.19%
JP1051721Q98 JPGV 0.500 06/20/29 JAPAN GOV JP JPY A1l 49,273.83 341.03 0.00%
JP1051771R39 JPGV 1.100 12/20/29 JAPAN GOV JP JPY A1l 50,288.53 348.05 0.00%
JP1051781R45 JPGV 1.000 03/20/30 JAPAN GOV JP JPY A1l 24,378,812.31 168,728.79 0.07%
JP1103511J74 JPGV 0.100 06/20/28 JAPAN GOV JP JPY A1l 9,838,639.92 68,094.45 0.03%
JP1103751Q74 JPGV 1.100 06/20/34 JAPAN GOV JP JPY A1l 520,644,630.85 3,603,446.19 1.50%
JP1103771R12 JPGV 1.200 12/20/34 JAPAN GOV JP JPY A1l 146,294.62 1,012.52 0.00%
JP12009216CO0 JPGV 2.100 12/20/26 JAPAN GOV JP JPY A1l 5,877,055.72 40,675.83 0.02%
JP1201231ACO JPGV 2.100 12/20/30 JAPAN GOV JP JPY A1l 53,301.71 368.91 0.00%
JP1201301B94 JPGV 1.800 09/20/31 JAPAN GOV JP JPY A1l 52,302.47 361.99 0.00%
JP1201471DC6 JPGV 1.600 12/20/33 JAPAN GOV JP JPY A1l 21,585,832.06 149,398.23 0.06%
JP1201481E36 JPGV 1.500 03/20/34 JAPAN GOV JP JPY A1l 151,982.74 1,051.89 0.00%
JP1201511EC7 JPGV 1.200 12/20/34 JAPAN GOV JP JPY A1l 245,076.15 1,696.20 0.00%
JP1201541F90 JPGV 1.200 09/20/35 JAPAN GOV JP JPY A1l 48,305.52 334.33 0.00%
JP1201581G90 JPGV 0.500 09/20/36 JAPAN GOV JP JPY A1l 87,733.87 607.22 0.00%
JP1201601H38 JPGV 0.700 03/20/37 JAPAN GOV JP JPY A1l 88,997.89 615.97 0.00%
JP1201631HC6 JPGV 0.600 12/20/37 JAPAN GOV JP JPY A1l 86,143.20 596.21 0.00%
JP1201651J76 JPGV 0.500 06/20/38 JAPAN GOV JP JPY A1l 125,731.97 870.21 0.00%
JP1201671K12 JPGV 0.500 12/20/38 JAPAN GOV JP JPY A1l 41,216.15 285.26 0.00%
JP1201691K75 JPGV 0.300 06/20/39 JAPAN GOV JP JPY A1l 78,924.34 546.25 0.00%
JP1201751M13 JPGV 0.500 12/20/40 JAPAN GOV JP JPY A1l 77,838.12 538.73 0.00%
JP1201861PA6 JPGV 1.500 09/20/43 JAPAN GOV JP JPY A1l 5,049,543.67 34,948.52 0.01%
JP1201921R47 JPGV 2.400 03/20/45 JAPAN GOV JP JPY A1l 98,350.53 680.70 0.00%
JP1300331A99 JPGV 2.000 09/20/40 JAPAN GOV JP JPY A1l 49,030.31 339.34 0.00%
JP1300711M79 JPGV 0.700 06/20/51 JAPAN GOV JP JPY A1l 2,547,973,179.15 17,634,839.03 7.32%
JP1300731N17 JPGV 0.700 12/20/51 JAPAN GOV JP JPY A1l 1,257,194.03 8,701.20 0.00%




Collateral data - as at 21/05/2025

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

JP1300831Q70 JPGV 2.200 06/20/54 JAPAN GOV JP JPY A1l 781,783,614.57 5,410,821.55 2.25%
JP1400031A58 JPGV 2.200 03/20/50 JAPAN GOV JP JPY A1l 1,079,731.69 7,472.96 0.00%
JP1400071E55 JPGV 1.700 03/20/54 JAPAN GOV JP JPY A1l 37,988.44 262.92 0.00%
JP1400091G59 JPGV 0.400 03/20/56 JAPAN GOV JP JPY A1l 48,264.93 334.05 0.00%
JP1742891R20 JPGV 05/26/25 JAPAN GOV JP JPY A1l 3,649,816.16 25,260.83 0.01%
JP3116000005 ASAHI GROUP ODSH ASAHI GROUP COM JP JPY A1l 89,040,899.63 616,263.13 0.26%
JP3134800006 IHI ODSH IHI COM JP JPY A1l 20,197,498.19 139,789.40 0.06%
JP3164720009 RENESAS ODSH RENESAS COM JP JPY A1l 197,623,998.37 1,367,780.25 0.57%
JP3205800000 KAO ODSH KAO COM JP JPY A1l 29,030,599.35 200,924.39 0.08%
JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1l 313,155,797.84 2,167,390.19 0.90%
JP3242800005 CANON ODSH CANON COM JP JPY A1l 80,462,198.27 556,888.87 0.23%
JP3258000003 KIRIN HOLDINGS ODSH KIRIN HOLDINGS COM JP JPY A1l 29,123,549.74 201,567.71 0.08%
JP3371200001 SHIN-ETSU CHEM ODSH SHIN-ETSU CHEM COM JP JPY A1l 160,758,399.34 1,112,628.86 0.46%
JP3420600003 SEKISUIHOUSE ODSH SEKISUIHOUSE COM JP JPY A1l 239,756,998.13 1,659,387.98 0.69%
JP3436100006 SOFTBANK GROUP ODSH SOFTBANK GROUP COM JP JPY A1l 239,208,198.09 1,655,589.67 0.69%
JP3449020001 TAIHEIYO CEMENT ODSH TAIHEIYO CEMENT COM JP JPY A1l 20,955,399.89 145,034.93 0.06%
JP3481800005 DAIKIN IND ODSH DAIKIN IND COM JP JPY A1l 9,518,999.74 65,882.18 0.03%
JP3496400007 KDDI ODSH KDDI COM JP JPY A1l 2,025,998.44 14,022.19 0.01%
JP3571400005 TOKYO ELECTRON ODSH TOKYO ELECTRON COM JP JPY A1l 2,324,498.07 16,088.14 0.01%
JP3663900003 SOJITZ ODSH SOJITZ COM JP JPY A1l 19,234,799.10 133,126.44 0.06%
JP3695200000 NGK INSULATORS ODSH NGK INSULATORS COM JP JPY A1l 44,714,249.80 309,472.88 0.13%
JP3726800000 JAPAN TOBACCO ODSH JAPAN TOBACCO COM JP JPY A1l 294,475,498.49 2,038,101.52 0.85%
JP3835250006 BAYCURRENT ODSH BAYCURRENT COM JP JPY A1l 20,914,398.27 144,751.15 0.06%
JP3877600001 MARUBENI ODSH MARUBENI COM JP JPY A1l 28,886,349.60 199,926.02 0.08%
JP3885780001 MIZUHO ODSH MIZUHO COM JP JPY A1l 294,472,999.43 2,038,084.23 0.85%
JP3890350006 SMFG ODSH SMFG COM JP JPY A1l 323,617,598.88 2,239,797.62 0.93%
JP3900000005 MHI ODSH MHI COM JP JPY A1l 294,550,899.40 2,038,623.38 0.85%
JP3902900004 MUFG ODSH MUFG COM JP JPY A1l 323,670,997.23 2,240,167.20 0.93%
JP3910660004 TOKIO MARINEHLDG ODSH TOKIO MARINEHLDG COM JP JPY A1l 28,244,999.25 195,487.15 0.08%
KYG017191142 ALIBABA ODSH ALIBABA COM HK HKD 1,086,849.81 138,919.94 0.06%
KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 2,520,781.45 322,203.49 0.13%
KYG960071028 WH GROUP ODSH WH GROUP COM HK HKD 1,074,559.13 137,348.96 0.06%
US0079031078 AMD ODSH AMD COM us usD AAA 466,102.40 466,102.40 0.19%
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us usD AAA 1,297,172.93 1,297,172.93 0.54%
US0255371017 AEP INC ODSH AEP INC COM us usD AAA 143,849.20 143,849.20 0.06%
US0378331005 APPLE ODSH APPLE COM us usD AAA 10,649,447.63 10,649,447.63 4.42%
US1729674242 CITIGROUP ODSH CITIGROUP COM us uUsD AAA 782,191.47 782,191.47 0.32%
US1912161007 COCA-COLA ODSH COCA-COLA COM us uUsD AAA 126,889.66 126,889.66 0.05%
US22160K1051 COSTCO WHOLESALE ODSH COSTCO WHOLESALE COM us uUsD AAA 528,032.92 528,032.92 0.22%




Collateral data - as at 21/05/2025

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

US3453708600 FORD MOTOR ODSH FORD MOTOR COM us usD AAA 7,218.54 7,218.54 0.00%
US35671D8570 FREEPORT MCMORAN ODSH FREEPORT MCMORAN COM us usD AAA 115,109.95 115,109.95 0.05%
US3696043013 GE ODSH GE COM us usD AAA 75,795.56 75,795.56 0.03%
US37940X1028 GLOBAL PAYMENTS ODSH GLOBAL PAYMENTS COM us usD AAA 532,629.64 532,629.64 0.22%
US4165151048 HARTFORD INSUR ODSH HARTFORD INSUR COM us usD AAA 782,108.75 782,108.75 0.32%
US4385161066 HONEYWELL INTL ODSH HONEYWELL INTL COM us usD AAA 63,727.15 63,727.15 0.03%
UsS49177J1025 KENVUE ODSH KENVUE COM us usD AAA 146,646.59 146,646.59 0.06%
US49271V1008 KEURIG DR PEPPER ODSH KEURIG DR PEPPER COM us usD AAA 523,648.37 523,648.37 0.22%
US5717481023 MARSH MCLENNAN ODSH MARSH MCLENNAN COM us usD AAA 782,068.58 782,068.58 0.32%
US59156R1086 METLIFE ODSH METLIFE COM us usD AAA 782,176.05 782,176.05 0.32%
US5949181045 MICROSOFT ODSH MICROSOFT COM us usD AAA 133,401.12 133,401.12 0.06%
US6081901042 MOHAWK INDS ODSH MOHAWK INDS COM us usD AAA 1,285.30 1,285.30 0.00%
US67066G1040 NVIDIA ODSH NVIDIA COM us uUsD AAA 6,545,232.31 6,545,232.31 2.72%
US6934751057 PNC FINL SVC ODSH PNC FINL SVC COM us uUsD AAA 782,275.75 782,275.75 0.32%
US7443201022 PRUDENTIAL FINL ODSH PRUDENTIAL FINL COM us uUsD AAA 7,838.71 7,838.71 0.00%
US75886F1075 REGENERON PHARMS ODSH REGENERON PHARMS COM us uUsD AAA 57,207.04 57,207.04 0.02%
US8085131055 CHARLES SCHWAB ODSH CHARLES SCHWAB COM us uUsD AAA 238,331.36 238,331.36 0.10%
US9029733048 US BANCORP ODSH US BANCORP COM us uUsD AAA 304,865.33 304,865.33 0.13%
US912797MG92 UST BILL 08/07/25 US TREASURY GOV us uUsD AAA 862,699.44 862,699.44 0.36%
US912810FP85 UST 5.375 02/15/31 US TREASURY GOV us uUsD AAA 5,315,801.11 5,315,801.11 2.21%
US912810RH32 UST 3.125 08/15/44 US TREASURY GOV us uUsD AAA 10,257,147.62 10,257,147.62 4.26%
US912810RS96 UST 2.500 05/15/46 US TREASURY GOV us uUsD AAA 72,637.88 72,637.88 0.03%
US912810RY64 UST 2.750 08/15/47 US TREASURY GOV us usD AAA 108,747.62 108,747.62 0.05%
US912810SQ22 UST 1.125 08/15/40 US TREASURY GOV us usD AAA 59,805.17 59,805.17 0.02%
US912810SR05 UST 1.125 05/15/40 US TREASURY GOV us usD AAA 150,955.72 150,955.72 0.06%
US912810TG31 UST 2.875 05/15/52 US TREASURY GOV us usD AAA 8,937,630.71 8,937,630.71 3.71%
US912810TH14 UST 3.250 05/15/42 US TREASURY GOV us usD AAA 88,072.45 88,072.45 0.04%
US912810TM09 UST 4.000 11/15/42 US TREASURY GOV us usD AAA 44,400.25 44,400.25 0.02%
US912810TT51 UST 4.125 08/15/53 US TREASURY GOV us usD AAA 11,077.24 11,077.24 0.00%
US912810UA42 UST 4.625 05/15/54 US TREASURY GOV us usD AAA 215,748.46 215,748.46 0.09%
US912810UE63 UST 4.500 11/15/54 US TREASURY GOV us usD AAA 5,316,840.69 5,316,840.69 2.21%
UsS912810UJ50 UST 4.750 02/15/45 US TREASURY GOV us usD AAA 5,315,938.45 5,315,938.45 2.21%
US9128286T26 UST 2.375 05/15/29 US TREASURY GOV us usD AAA 8,937.99 8,937.99 0.00%
US912828X885 UST 2.375 05/15/27 US TREASURY GOV us usD AAA 681,402.36 681,402.36 0.28%
US912828YU85 UST 1.625 11/30/26 US TREASURY GOV us usD AAA 0,838 55,335.31 0.02%
US91282CAE12 UST 0.625 08/15/30 US TREASURY GOV us usD AAA 45,998.36 45,998.36 0.02%
US91282CAE12 UST 0.625 08/15/30 US TREASURY GOV us uUsD AAA 3,606,194.11 3,606,194.11 1.50%
US91282CBJ99 UST 0.750 01/31/28 US TREASURY GOV us uUsD AAA 252,230.54 252,230.54 0.10%
US91282CBL46 UST 1.125 02/15/31 US TREASURY GOV us uUsD AAA 65,115.10 65,115.10 0.03%




Collateral data - as at 21/05/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
US91282CBP59 UST 1.125 02/29/28 US TREASURY GOV us UsD AAA 136,665.21 136,665.21 0.06%
US91282CDJ71 UST 1.375 11/15/31 US TREASURY GOV us uUsD AAA 3,606,190.22 3,606,190.22 1.50%
US91282CDK45 UST 1.250 11/30/26 US TREASURY GOV us uUsD AAA 11,827,054.33 11,827,054.33 4.91%
US91282CEF41 UST 2.500 03/31/27 US TREASURY GOV us uUsD AAA 11,846,638.01 11,846,638.01 4.92%
US91282CFJ53 UST 3.125 08/31/29 US TREASURY GOV us uUsD AAA 5,721,256.95 5,721,256.95 2.38%
US91282CFV81 UST 4.125 11/15/32 US TREASURY GOV us uUsD AAA 2,526,683.07 2,526,683.07 1.05%
US91282CFW64 UST 4.500 11/15/25 US TREASURY GOV us uUsD AAA 1,833,861.27 1,833,861.27 0.76%
US91282CGB19 UST 3.875 12/31/29 US TREASURY GOV us uUsD AAA 7,053.48 7,053.48 0.00%
US91282CHC82 UST 3.375 05/15/33 US TREASURY GOV us uUsD AAA 409,952.93 409,952.93 0.17%
US91282CHE49 UST 3.625 05/31/28 US TREASURY GOV us uUsD AAA 11,863,863.36 11,863,863.36 4.93%
US91282CHT18 UST 3.875 08/15/33 US TREASURY GOV us uUsD AAA 96.61 96.61 0.00%
US91282CJX02 UST 4.000 01/31/31 US TREASURY GOV us uUsD AAA 3,605,918.72 3,605,918.72 1.50%
US91282CKC46 UST 4.250 02/28/31 US TREASURY GOV us uUsD AAA 3,122,614.50 3,122,614.50 1.30%
US91282CKD29 UST 4.250 02/28/29 US TREASURY GOV us uUsD AAA 39,912.13 39,912.13 0.02%
US91282CKQ32 UST 4.375 05/15/34 US TREASURY GOV us uUsD AAA 229,397.01 229,397.01 0.10%
US91282CMMO00 UST 4.625 02/15/35 US TREASURY GOV us uUsD AAA 20,748.22 20,748.22 0.01%
US91282CMZ13 UST 3.875 04/30/30 US TREASURY GOV us uUsD AAA 3,928,107.07 3,928,107.07 1.63%
US9497461015 WELLS FARGO ODSH WELLS FARGO COM us uUsD AAA 771,809.94 771,809.94 0.32%
Unknown Company Description UNK GBP 6,666.00 8,917.03 0.00%
Total: 240,783,554.29 100.00%
Geographical allocation of collateral Currency allocation of collateral
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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 | JP MORGAN SECS PLC (PARENT) 31,561,802.10




GOLDMAN SACHS INTERNATIONAL (PARENT)

30,091,218.41

NATIXIS (PARENT)

26,041,921.39

MACQUARIE BANK LTD (PARENT)

25,573,145.09

a |~ | W DN

BARCLAYS CAPITAL SECURITIES LIMITED (PARENT)

23,999,716.68
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