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Securities Lending Report

HSBC CONTINENTAL EUROPE / HSBC MSCI WORLD UCITS ETF - 713472

Report as at 01/05/2025

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 WORLD UCITS ETF - 713472

Replication Mode

Physical replication

ISIN Code

IEO0B4X9L533

Total net assets (AuM)

12,454,173,844

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 01/05/2025

Currently on loan in USD (base currency)

1,713,403,692.49

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

13.76%

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

1,854,263,017.49

Collateral value (cash and securities) in % of loan

108%

Securities lending statistics

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

1,484,804,087.72

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

13.25%

12-month maximum on loan in USD

1,972,668,728.99

12-month maximum on loan as a % of the fund AuM 20.51%
Gross Return for the fund over the last 12 months in (base currency fund) 3,048,666.71
Gross Return for the fund over the last 12 months in % of the fund AuM 0.0272%

Collateral data - as at 01/05/2025

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

ATO000AOVRQ6 ATGV 3.150 06/20/44 AUSTRIA GOV AT EUR AA1 13,808,366.29 15,704,254.60 0.85%
AUOOOO00EVN4 EVOLUTION MINING ODSH EVOLUTION MINING COM AU AUD AAA 8,111,228.14 5,200,180.83 0.28%
BE0003739530 UCB SA ODSH UCB SA COM BE EUR AA3 11,877,311.20 13,508,065.71 0.73%
BE0003822393 ELIA GROUP ODSH ELIA GROUP COM BE EUR AA3 3,156,236.69 3,589,587.90 0.19%
BMG491BT1088 INVESCO ODSH INVESCO COM us uUsD AAA 7,262,079.63 7,262,079.63 0.39%
CA0641491075 BANK NOVA ODSH BANK NOVA COM CA CAD AAA 50,996,776.02 36,991,731.82 1.99%
CA11271J1075 BROOKFIELD CO ODSH BROOKFIELD CO COM CA CAD AAA 286,686.25 207,954.73 0.01%
CA1247651088 CAE ODSH CAE COM CA CAD AAA 1,705,564.97 1,237,172.37 0.07%
CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 1,147,044.40 832,036.10 0.04%
CA1363751027 CA NATL RLWY ODSH CA NATL RLWY COM CA CAD AAA 356.66 258.71 0.00%




Collateral data - as at 01/05/2025

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

CA87807B1076 TC ENERGY ODSH TC ENERGY COM CA CAD AAA 50,996,824.55 36,991,767.02 1.99%
CA8787422044 TECK RESOURCES ODSH TECK RESOURCES COM CA CAD AAA 62.56 45.38 0.00%
CHO0244767585 UBS GROUP ODSH UBS GROUP COM CH CHF 1,022,754.99 1,247,055.61 0.07%
CHO0418792922 SIKA ODSH SIKA COM CH CHF 75,734.40 92,343.73 0.00%
CNE1000002L3 CHINA LIFE INS ODSH CHINA LIFE INS COM CN HKD 1,180,971.30 152,589.22 0.01%
CNE1000003W8 PETROCHINA ODSH PETROCHINA COM CN HKD 71,186,141.95 9,197,715.23 0.50%
CNE1000048K8 HAIER SMART HOME ODSH HAIER SMART HOME COM CN HKD 37,311,478.03 4,820,887.05 0.26%
DE0001135085 DEGV 4.750 07/04/28 GERMANY GOV DE EUR AAA 10,923,175.37 12,422,927.05 0.67%
DE0005200000 BEIERSDORF ODSH BEIERSDORF COM DE EUR AAA 7,628,524.55 8,675,920.77 0.47%
DE0005785802 FRESENIUS MED CR ODSH FRESENIUS MED CR COM DE EUR AAA 218,956.30 249,019.00 0.01%
DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 12,961,487.83 14,741,099.76 0.79%
DE0007236101 SIEMENS ODSH SIEMENS COM DE EUR AAA 3,674,177.55 4,178,642.03 0.23%
DEOOOBAY0017 BAYER ODSH BAYER COM DE EUR AAA 12,961,532.20 14,741,150.22 0.79%
DEO000BU25042 DEGV 2.400 04/18/30 GERMANY GOV DE EUR AAA 13,808,542.79 15,704,455.34 0.85%
DEOOODTROCKS DAIMLER TRK HLDG ODSH DAIMLER TRK HLDG COM DE EUR AAA 7,269,845.90 8,267,995.55 0.45%
DEOOOENAG999 E.ON ODSH E.ON COM DE EUR AAA 3,533,265.98 4,018,383.30 0.22%
DEOO0ZAL1111 ZALANDO ODSH ZALANDO COM DE EUR AAA 96.14 109.34 0.00%
F10009003727 WARTSILA ODSH WARTSILA COM Fl EUR AA1 10,304,777.19 11,719,622.82 0.63%
F10009007884 ELISA ODSH ELISA COM Fl EUR AA1 622,105.05 707,520.06 0.04%
FR0000131104 BNP ODSH BNP COM FR EUR AA2 20,230,533.91 23,008,185.67 1.24%
FR0000133308 ORANGE ODSH ORANGE COM FR EUR AA2 1,5652,781.22 1,765,978.04 0.10%
FR001400AJ45 MICHELIN ODSH MICHELIN COM FR EUR AA2 1,794,533.92 2,040,923.38 0.11%
FR0128537224 FRGV 07/17/25 FRANCE GOV FR EUR AA2 374.63 426.07 0.00%
GB0002634946 ORD 2.5P BAE SYSTEMS CST GB GBP AA3 924,419.12 1,237,163.88 0.07%
GB0003718474 GAMES WORKSHOP ODSH GAMES WORKSHOP CST GB GBP AA3 1,171,005.90 1,567,174.64 0.08%
GB0003718474 GAMES WORKSHOP ODSH GAMES WORKSHOP CST GB GBP AA3 785,293.60 1,050,970.13 0.06%
GB0006825383 ORD GBP0.10 PERSIMMON CST GB GBP AA3 12.95 17.33 0.00%
GB0007980591 ORD USDO0.25 BP PLC CST GB GBP AA3 11,909,096.55 15,938,121.36 0.86%
GB0032089863 ORD GBPO0.50 NEXT PLC CST GB GBP AA3 17,193,568.50 23,010,408.91 1.24%
GBOOBOONY175 UKT 4 3/4 12/07/38 UK TREASURY GIL GB GBP AA3 186,232.14 249,237.25 0.01%
GB00B02J6398 ORD 0.1P ADMIRAL GROUP PLC CST GB GBP AA3 14,921.64 19,969.85 0.00%
GB00OBOSWJX34 ORD GBP5 LONDON STOCK EXCHANGE CST GB GBP AA3 924,420.00 1,237,165.06 0.07%
GBOOB19NLV48 ORD USDO0.10 EXPERIAN GROUP LIMITED CST GB GBP AA3 17,188,153.35 23,003,161.73 1.24%
GB00B1L6W962 UKTI 1 1/8 11/22/37 UK TREASURY GIL GB GBP AA3 11,734,210.56 15,704,068.83 0.85%
GB00B63H8491 ROLLS ROYCE ODSH ROLLS ROYCE CST GB GBP AA3 4,039,849.67 5,406,591.01 0.29%
GBOOB6RNH572 UKT 3 3/4 07/22/52 UK TREASURY GIL GB GBP AA3 11,712,991.35 15,675,670.85 0.85%
GB00B8479V04 UKT 3 1/4 01/22/44 UK TREASURY GIL GB GBP AA3 0.26 0.35 0.00%
GBOOBFX0ZL78 GBGV 1.625 10/22/28 UNITED KINGDOM GIL GB GBP AA3 0.93 1.24 0.00%
GB0OOBJLR0J16 UKT 158 10/22/54 UK Tresury GIL GB GBP AA3 0.46 0.62 0.00%




Collateral data - as at 01/05/2025

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

GBOOBJQWYH73 UKT 1 1/4 10/22/41 UNITED KINGDOM GIL GB GBP AA3 0.59 0.79 0.00%
GBO00OBL6C7720 UKT 4 1/8 01/29/27 UK Treasury GIL GB GBP AA3 5,416,822.10 7,249,413.73 0.39%
GB0O0OBMBL1D50 UKT 1/2 10/22/61 UK TREASURY GIL GB GBP AA3 0.27 0.36 0.00%
GB00BMJ6DW54 INFORMA ODSH INFORMA CST GB GBP AA3 3,164,983.86 4,235,745.06 0.23%
HK0000069689 AIA GROUP ODSH AIA GROUP COM HK HKD 1,103.85 142.62 0.00%
HK0388045442 HKEX ODSH HKEX COM HK HKD 437,246.36 56,495.09 0.00%
HK1093012172 CSPC PHARMA ODSH CSPC PHARMA COM HK HKD 51,899,969.88 6,705,815.63 0.36%
IEOOBLP1HW54 AON ODSH AON COM us usD AAA 13,452,958.14 13,452,958.14 0.73%
ITO003796171 POSTE ITALIANE ODSH POSTE ITALIANE COM IT EUR 3,724,403.33 4,235,763.81 0.23%
IT0003828271 RECORDATI ODSH RECORDATI COM IT EUR 3,724,366.28 4,235,721.66 0.23%
IT0O004810054 UNIPOL ODSH UNIPOL COM IT EUR 1,5677,256.43 1,793,813.70 0.10%
IT0O004965148 MONCLER ODSH MONCLER COM IT EUR 1,471,728.01 1,673,796.22 0.09%
JEOOBJ1F3079 AMCR ODSH AMCR COM us uUsD AAA 73.87 73.87 0.00%
JP1024511P82 JPGV 0.005 08/01/25 JAPAN GOV JP JPY A1l 4,549,162,191.43 31,955,047.94 1.72%
JP1024681R19 JPGV 0.600 01/01/27 JAPAN GOV JP JPY A1l 2,116,583,810.60 14,867,690.86 0.80%
JP1103581L42 JPGV 0.100 03/20/30 JAPAN GOV JP JPY A1l 5,372,769,873.14 37,740,382.00 2.04%
JP1103641MA8 JPGV 0.100 09/20/31 JAPAN GOV JP JPY A1l 7,663,460.72 53,831.07 0.00%
JP1200881660 JPGV 2.300 06/20/26 JAPAN GOV JP JPY A1l 2,119,358,203.77 14,887,179.26 0.80%
JP1201251B37 JPGV 2.200 03/20/31 JAPAN GOV JP JPY A1l 6,695,452.73 47,031.41 0.00%
JP1201681K44 JPGV 0.400 03/20/39 JAPAN GOV JP JPY A1l 5,446,299,165.58 38,256,879.76 2.06%
JP1201701KA5 JPGV 0.300 09/20/39 JAPAN GOV JP JPY A1l 5,446,329,344.62 38,257,091.75 2.06%
JP1201711L13 JPGV 0.300 12/20/39 JAPAN GOV JP JPY A1l 5,446,328,733.04 38,257,087.45 2.06%
JP1201731L76 JPGV 0.400 06/20/40 JAPAN GOV JP JPY A1l 40,454.01 284.16 0.00%
JP1201801N46 JPGV 0.800 03/20/42 JAPAN GOV JP JPY A1l 60,842,010.18 427,377.45 0.02%
JP1201861PA6 JPGV 1.500 09/20/43 JAPAN GOV JP JPY A1l 4,452,183,924.96 31,273,835.66 1.69%
JP1300691M16 JPGV 0.700 12/20/50 JAPAN GOV JP JPY A1l 5,446,305,014.68 38,256,920.84 2.06%
JP1400041B55 JPGV 2.200 03/20/51 JAPAN GOV JP JPY A1l 18,365,015.41 129,002.86 0.01%
JP1400161P53 JPGV 1.300 03/20/63 JAPAN GOV JP JPY A1l 2,117,559,900.63 14,874,547.29 0.80%
JP1480021Q54 JPGV 1.000 03/20/34 JAPAN GOV JP JPY A1l 532,034,591.78 3,737,213.62 0.20%
JP3111200006 ASAHI KASEI ODSH ASAHI KASEI COM JP JPY A1l 500,998.76 3,519.21 0.00%
JP3131200002 IINO KAIUN ODSH IINO KAIUN COM JP JPY A1l 9,341,998.41 65,621.76 0.00%
JP3143600009 ITOCHU ODSH ITOCHU COM JP JPY A1l 1,031,771,998.54 7,247,559.51 0.39%
JP3164720009 RENESAS ODSH RENESAS COM JP JPY A1l 292,823,999.76 2,056,907.31 0.11%
JP3205800000 KAO ODSH KAO COM JP JPY A1l 602,199.52 4,230.08 0.00%
JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1l 1,033,712,998.63 7,261,193.83 0.39%
JP3242800005 CANON ODSH CANON COM JP JPY A1l 111,820,498.02 785,469.77 0.04%
JP3243200007 CANON ELEC ODSH CANON ELEC COM JP JPY A1l 22,898,699.98 160,849.19 0.01%
JP3258000003 KIRIN HOLDINGS ODSH KIRIN HOLDINGS COM JP JPY A1l 59,238,798.16 416,115.88 0.02%
JP3304200003 KOMATSU ODSH KOMATSU COM JP JPY A1l 152,729,099.07 1,072,827.36 0.06%




Collateral data - as at 01/05/2025

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

JP3305530002 COMSYS HOLDINGS ODSH COMSYS HOLDINGS COM JP JPY A1l 6,375,998.81 44,787 .44 0.00%
JP3371200001 SHIN-ETSU CHEM ODSH SHIN-ETSU CHEM COM JP JPY A1l 33,553,999.20 235,696.07 0.01%
JP3372800007 SINKO ODSH SINKO COM JP JPY A1l 362,098.96 2,543.52 0.00%
JP3381000003 NIPPON STEEL ODSH NIPPON STEEL COM JP JPY A1l 1,092,992,498.49 7,677,595.61 0.41%
JP3496400007 KDDI ODSH KDDI COM JP JPY A1l 18,251,998.33 128,208.99 0.01%
JP3505000004 DAIWA HOUSE ODSH DAIWA HOUSE COM JP JPY A1l 2,579,498.29 18,119.38 0.00%
JP3519400000 CHUGAI PHARM ODSH CHUGAI PHARM COM JP JPY A1l 12,658,497.85 88,918.11 0.00%
JP3584600005 TOKYO TEKKO ODSH TOKYO TEKKO COM JP JPY A1l 1,091,999.27 7,670.62 0.00%
JP3634600005 TOYOTA INDS ODSH TOYOTA INDS COM JP JPY A1l 16,754,999.76 117,693.50 0.01%
JP3651080008 EIZO ODSH EIZO COM JP JPY A1l 410,398.76 2,882.80 0.00%
JP3733000008 NEC ODSH NEC COM JP JPY A1l 1,032,005,099.25 7,249,196.89 0.39%
JP3733400000 NIPPONELEC GLASS ODSH NIPPONELEC GLASS COM JP JPY A1l 1,019,998.25 7,164.86 0.00%
JP3734800000 NIDEC ODSH NIDEC COM JP JPY A1l 241,272,399.73 1,694,789.23 0.09%
JP3735400008 NTT ODSH NTT COM JP JPY A1l 1,996,010,096.97 14,020,735.17 0.76%
JP3756600007 NINTENDO ODSH NINTENDO COM JP JPY A1l 2,266,256,995.97 15,919,052.33 0.86%
JP3758190007 NEXON ODSH NEXON COM JP JPY A1l 598,890,598.99 4,206,835.68 0.23%
JP3759500006 NORITSU KOKI ODSH NORITSU KOKI COM JP JPY A1l 15,539,999.95 109,158.88 0.01%
JP3788600009 HITACHI ODSH HITACHI COM JP JPY A1l 64,049,398.29 449,907.37 0.02%
JP3802400006 FANUC ODSH FANUC COM JP JPY A1l 10,631,399.85 74,679.00 0.00%
JP3818800009 FUJITEC ODSH FUJITEC COM JP JPY A1l 22,467,998.96 157,823.78 0.01%
JP3830800003 BRIDGESTONE ODSH BRIDGESTONE COM JP JPY A1l 12,631,498.66 88,728.46 0.00%
JP3866800000 PANASONIC HD ODSH PANASONIC HD COM JP JPY A1l 393,383,297.15 2,763,274.11 0.15%
JP3885780001 MIZUHO ODSH MIZUHO COM JP JPY A1l 292,716,199.23 2,056,150.07 0.11%
JP3888300005 MITSUI CHEMICALS ODSH MITSUI CHEMICALS COM JP JPY A1l 185,534,999.09 1,303,268.50 0.07%
JP3890350006 SMFG ODSH SMFG COM JP JPY A1l 1,049,953,897.29 7,375,276.09 0.40%
JP3898400001 MITSUBISHI ODSH MITSUBISHI COM JP JPY A1l 964,095,599.63 6,772,174.70 0.37%
JP3899600005 MITSUBISHI EST ODSH MITSUBISHI EST COM JP JPY A1l 47,761,398.23 335,494.25 0.02%
JP3900000005 MHI ODSH MHI COM JP JPY A1l 292,707,999.07 2,056,092.47 0.11%
JP3902400005 MITSUBISHI ELEC ODSH MITSUBISHI ELEC COM JP JPY A1l 1,324,502,298.47 9,303,808.63 0.50%
JP3902900004 MUFG ODSH MUFG COM JP JPY A1l 953,013,598.49 6,694,330.51 0.36%
JP3906000009 MINEBEA MITSUMI ODSH MINEBEA MITSUMI COM JP JPY A1l 1,032,101,199.68 7,249,871.94 0.39%
JP3910660004 TOKIO MARINEHLDG ODSH TOKIO MARINEHLDG COM JP JPY A1l 957,325,198.47 6,724,616.83 0.36%
JP3914400001 MURATA MFG ODSH MURATA MFG COM JP JPY A1l 32,239,347.58 226,461.46 0.01%
JP3976000004 MITSUBISHI SHOKU ODSH MITSUBISHI SHOKU COM JP JPY A1l 19,223,999.71 135,036.70 0.01%
KYG6427A1022 NETEASE ODSH NETEASE COM HK HKD 5,176.90 668.89 0.00%
KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 56,205,570.30 7,262,127.37 0.39%
LU1598757687 ARCELORMITTAL ODSH ARCELORMITTAL COM NL EUR AAA 2,851,935.99 3,243,506.72 0.17%
NL0000102234 NLGV 4.000 01/15/37 NETHERLANDS GOV NL EUR AAA 13,807,856.39 15,703,674.70 0.85%
NL0000235190 AIRBUS NL ODSH AIRBUS NL COM FR EUR AA2 20,590,007.46 23,417,014.92 1.26%




Collateral data - as at 01/05/2025

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

NL0000334118 ASM INTL ODSH ASM INTL COM NL EUR AAA 7,628,451.44 8,675,837.62 0.47%
NL0010832176 ARGENX ODSH ARGENX COM BE EUR AA3 398,191.31 452,862.97 0.02%
NL0011585146 FERRARI ODSH FERRARI COM IT EUR 37,404.34 42,539.96 0.00%
NZXROE0001S2 XERO ODSH XERO COM AU AUD AAA 37,631.22 24,125.71 0.00%
SE0000108227 SKF ODSH SKF COM SE SEK AAA 13,539,366.90 1,406,532.52 0.08%
SE0000108656 ERICSSON ODSH ERICSSON COM SE SEK AAA 1,782,954.34 185,221.60 0.01%
SE0000695876 ALFA LAVAL AB ODSH ALFA LAVAL AB COM SE SEK AAA 52,044,207.67 5,406,594.78 0.29%
SE0017486897 ATLAS COPCO ODSH ATLAS COPCO COM SE SEK AAA 52,044,384.94 5,406,613.20 0.29%
US00206R1023 AT&T ODSH AT&T COM us usD AAA 7,879,954.50 7,879,954.50 0.42%
UsS00287Y1091 ABBVIE ODSH ABBVIE COM us usD AAA 29,082,423.51 29,082,423.51 1.57%
US0079031078 AMD ODSH AMD COM us usD AAA 17,111,836.94 17,111,836.94 0.92%
US02079K3059 ALPHABET ODSH ALPHABET COM us usD AAA 24,284,457.59 24,284,457.59 1.31%
US0255371017 AEP INC ODSH AEP INC COM us uUsD AAA 2,301,630.11 2,301,630.11 0.12%
US0268747849 AlG ODSH AIG COM us uUsD AAA 13,772,894 .43 13,772,894 .43 0.74%
US03662Q1058 ANSYS ODSH ANSYS COM us uUsD AAA 9,743,676.48 9,743,676.48 0.53%
US0378331005 APPLE ODSH APPLE COM us uUsD AAA 82,169,185.78 82,169,185.78 4.43%
US0378331005 APPLE ODSH APPLE COM us uUsD AAA 29,081,917.36 29,081,917.36 1.57%
US0404132054 ARISTA NETWORKS ODSH ARISTA NETWORKS COM us uUsD AAA 2,453,890.22 2,453,890.22 0.13%
US0527691069 AUTODESK ODSH AUTODESK COM us uUsD AAA 1,331,067.74 1,331,067.74 0.07%
US0846707026 BERKSHIRE ODSH BERKSHIRE COM us uUsD AAA 1,236,890.48 1,236,890.48 0.07%
US0970231058 BOEING ODSH BOEING COM us uUsD AAA 2,577,175.35 2,577,175.35 0.14%
US0970231058 BOEING ODSH BOEING COM us uUsD AAA 4,235,432.80 4,235,432.80 0.23%
US09857L1089 BOOKING HLDG ODSH BOOKING HLDG COM us usD AAA 525,482.07 525,482.07 0.03%
US1011371077 BOSTON ODSH BOSTON COM us usD AAA 42,398,312.61 42,398,312.61 2.29%
US12541W2098 CH ROBINSON ODSH CH ROBINSON COM us usD AAA 6,324,046.85 6,324,046.85 0.34%
US14149Y1082 CARDINAL HEALTH ODSH CARDINAL HEALTH COM us usD AAA 32,570,511.58 32,570,511.58 1.76%
US1912161007 COCA-COLA ODSH COCA-COLA COM us usD AAA 97.09 97.09 0.00%
US1924461023 COGNIZANT TECH ODSH COGNIZANT TECH COM us usD AAA 7,879,936.89 7,879,936.89 0.42%
US20825C1045 CONOCOPHILLIPS ODSH CONOCOPHILLIPS COM us usD AAA 4,235,766.20 4,235,766.20 0.23%
US2358511028 DANAHER ODSH DANAHER COM us usD AAA 5,409,361.00 5,409,361.00 0.29%
US2546871060 WALT DISNEY ODSH WALT DISNEY COM us usD AAA 7,880,014.26 7,880,014.26 0.42%
US25746U1097 DOMINION US ODSH DOMINION US COM us usD AAA 22,085,814.00 22,085,814.00 1.19%
US26614N1028 DUPONT DE ODSH DUPONT DE COM us usD AAA 7,880,118.22 7,880,118.22 0.42%
US2810201077 EDISON INTL ODSH EDISON INTL COM us usD AAA 1,116,736.71 1,116,736.71 0.06%
US2810201077 EDISON INTL ODSH EDISON INTL COM us usD AAA 7,880,105.02 7,880,105.02 0.42%
US30303M1027 META PLATFORMS ODSH META PLATFORMS COM us usD AAA 29,082,276.02 29,082,276.02 1.57%
US31428X1063 FEDEX ODSH FEDEX COM us uUsD AAA 6,352,388.96 6,352,388.96 0.34%
US34959E1091 FORTINET ODSH FORTINET COM us uUsD AAA 7,880,090.10 7,880,090.10 0.42%
US34959J1088 FORTIVE ODSH FORTIVE COM us uUsD AAA 93.27 93.27 0.00%




Collateral data - as at 01/05/2025

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

US3755581036 GILEAD SCIENCES ODSH GILEAD SCIENCES COM us usD AAA 1,813,954.53 1,813,954.53 0.10%
US42809H1077 HESS ODSH HESS COM us usD AAA 1,210,402.01 1,210,402.01 0.07%
US4385161066 HONEYWELL INTL ODSH HONEYWELL INTL COM us usD AAA 19,450,524.38 19,450,524.38 1.05%
US4592001014 IBM ODSH IBM COM us usD AAA 1,523,056.37 1,523,056.37 0.08%
US46120E6023 INTUITIVE ODSH INTUITIVE COM us usD AAA 3,604,748.23 3,604,748.23 0.19%
US46625H1005 JP MORGAN ODSH JP MORGAN COM us usD AAA 7,372,819.78 7,372,819.78 0.40%
US48251W1045 KKR & CO ODSH KKR & CO COM us usD AAA 7,327.60 7,327.60 0.00%
US58933Y1055 MERCK & CO ODSH MERCK & CO COM us usD AAA 29,082,158.79 29,082,158.79 1.57%
US5949181045 MICROSOFT ODSH MICROSOFT COM us usD AAA 32,960,309.06 32,960,309.06 1.78%
US5949181045 MICROSOFT ODSH MICROSOFT COM us usD AAA 29,081,333.53 29,081,333.53 1.57%
US64110L1061 NETFLIX ODSH NETFLIX COM us usD AAA 1,514.60 1,514.60 0.00%
US65473P1057 NISOURCE ODSH NISOURCE COM us usD AAA 10,788,419.74 10,788,419.74 0.58%
US67066G1040 NVIDIA ODSH NVIDIA COM us uUsD AAA 33,496,265.58 33,496,265.58 1.81%
US68389X1054 ORACLE ODSH ORACLE COM us uUsD AAA 5,384,758.66 5,384,758.66 0.29%
US6935061076 PPG INDS ODSH PPG INDS COM us uUsD AAA 5,384,830.62 5,384,830.62 0.29%
US70450Y1038 PAYPAL HLDG ODSH PAYPAL HLDG COM us uUsD AAA 4,235,724.53 4,235,724.53 0.23%
US7134481081 PEPSICO ODSH PEPSICO COM us uUsD AAA 4,143,013.77 4,143,013.77 0.22%
US7181721090 PHILIP MORRIS ODSH PHILIP MORRIS COM us uUsD AAA 2,981.34 2,981.34 0.00%
US7607591002 REPUBLIC SERVS ODSH REPUBLIC SERVS COM us uUsD AAA 1,813,823.20 1,813,823.20 0.10%
US78409V1044 S&P GLOBAL ODSH S&P GLOBAL COM us uUsD AAA 119,121.94 119,121.94 0.01%
US8168511090 SEMPRA USA ODSH SEMPRA USA COM us uUsD AAA 1,637,064.34 1,637,064.34 0.09%
US8318652091 A O SMITH ODSH A O SMITH COM us uUsD AAA 1,787,934.93 1,787,934.93 0.10%
US8740541094 TAKE-TWO ODSH TAKE-TWO COM us usD AAA 13,737,190.58 13,737,190.58 0.74%
US8760301072 TAPESTRY ODSH TAPESTRY COM us usD AAA 7,880,053.87 7,880,053.87 0.42%
US8825081040 TEXAS INSTRUMENT ODSH TEXAS INSTRUMENT COM us usD AAA 5,977,389.70 5,977,389.70 0.32%
US8825081040 TEXAS INSTRUMENT ODSH TEXAS INSTRUMENT COM us usD AAA 29,082,424.18 29,082,424.18 1.57%
US90353T1007 UBER ODSH UBER COM us usD AAA BNSSN/S) 3,733.75 0.00%
US9078181081 UNION PACIFIC ODSH UNION PACIFIC COM us usD AAA 11,453,220.80 11,453,220.80 0.62%
US9078181081 UNION PACIFIC ODSH UNION PACIFIC COM us usD AAA 20,233,485.98 20,233,485.98 1.09%
US9113631090 UNITED RENTALS ODSH UNITED RENTALS COM us usD AAA 7,260,074.02 7,260,074.02 0.39%
US912797MG92 UST BILL 08/07/25 US TREASURY GOV us usD AAA 1,418,053.98 1,418,053.98 0.08%
US912797NX17 UST BILL 07/03/25 US TREASURY GOV us usD AAA 6,963,107.31 6,963,107.31 0.38%
US912810SD19 UST 3.000 08/15/48 US TREASURY GOV us usD AAA 14,861,897.71 14,861,897.71 0.80%
US912810SY55 UST 2.250 05/15/41 US TREASURY GOV us usD AAA 4,084,100.49 4,084,100.49 0.22%
US912810TL26 UST 4.000 11/15/52 US TREASURY GOV us usD AAA 14,889,959.79 14,889,959.79 0.80%
US912810TV08 UST 4.750 11/15/53 US TREASURY GOV us usD AAA 10,873,567.59 10,873,567.59 0.59%
US912810UE6G3 UST 4.500 11/15/54 US TREASURY GOV us uUsD AAA 14,261,733.33 14,261,733.33 0.77%
US9128284V99 UST 2.875 08/15/28 US TREASURY GOV us uUsD AAA 9,649,088.39 9,649,088.39 0.52%
US912828XZ81 UST 2.750 06/30/25 US TREASURY GOV us uUsD AAA 5,271,315.92 5,271,315.92 0.28%




Collateral data - as at 01/05/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
US912828YD60 UST 1.375 08/31/26 US TREASURY GOV us usD AAA 4,467.04 4,467.04 0.00%
US91282CBS98 UST 1.250 03/31/28 US TREASURY GOV us usD AAA 468,371.26 468,371.26 0.03%
US91282CCV19 UST 1.125 08/31/28 US TREASURY GOV us usD AAA 1,110,197.48 1,110,197.48 0.06%
US91282CCW91 UST 0.750 08/31/26 US TREASURY GOV us usD AAA 481,223.35 481,223.35 0.03%
US91282CGT27 UST 3.625 03/31/28 US TREASURY GOV us usD AAA 26,315,766.87 26,315,766.87 1.42%
US91282CGT27 UST 3.625 03/31/28 US TREASURY GOV us usD AAA 703,051.10 703,051.10 0.04%
US91282CHT18 UST 3.875 08/15/33 US TREASURY GOV us usD AAA 3,163,300.69 3,163,300.69 0.17%
US91282CHUS80 UST 4.375 08/15/26 US TREASURY GOV us usD AAA 3,229,990.99 3,229,990.99 0.17%
US91282CJC64 UST 4.625 10/15/26 US TREASURY GOV us usD AAA 9,567,909.32 9,567,909.32 0.52%
US91282CJJ18 UST 4.500 11/15/33 US TREASURY GOV us usD AAA 26,315,808.74 26,315,808.74 1.42%
US91282CJR34 UST 3.750 12/31/28 US TREASURY GOV us usD AAA 2,133,527.29 2,133,527.29 0.12%
US91282CJT99 UST 4.000 01/15/27 US TREASURY GOV us usD AAA 15,704,521.04 15,704,521.04 0.85%
US91282CKP58 UST 4.625 04/30/29 US TREASURY GOV us uUsD AAA 12,117,119.15 12,117,119.15 0.65%
US91282CLB53 UST 4.375 07/31/26 US TREASURY GOV us uUsD AAA 17,530,363.58 17,530,363.58 0.95%
US91282CLF67 UST 3.875 08/15/34 US TREASURY GOV us uUsD AAA 1,5636,212.76 1,5636,212.76 0.08%
US91282CLG41 UST 3.750 08/15/27 US TREASURY GOV us uUsD AAA 5,728,863.47 5,728,863.47 0.31%
US91282CLH24 UST 3.750 08/31/26 US TREASURY GOV us uUsD AAA 26,315,788.84 26,315,788.84 1.42%
US91282CMS79 UST 3.875 03/15/28 US TREASURY GOV us uUsD AAA 4,817,808.71 4,817,808.71 0.26%
US9139031002 UNIVERSAL HEALTH ODSH UNIVERSAL HEALTH COM us uUsD AAA 1,814,046.84 1,814,046.84 0.10%
Total: 1,854,263,017.49 100.00%
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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 | BARCLAYS CAPITAL SECURITIES LIMITED (PARENT)

234,471,152.74




MERRILL LYNCH INTERNATIONAL (PARENT)

204,949,430.21

BNP PARIBAS PRIME BROKERAGE INTL LTD (PARENT)

143,337,520.18

RBC DOMINION SECURITIES INC (PARENT)

132,115,166.05

a |~ | W DN

HSBC BANK PLC (PARENT)

112,749,034.02
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