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Securities Lending Report
HSBC CNTL EURPE / HSBC GBL FD ICAV - MULTI FACTOR WRLDWD EQ FD - 305389
Report as at 08/08/2025

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

IEOOBFZN8B54

Total net assets (AuM)

2,862,920,108

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 08/08/2025

Currently on loan in USD (base currency)

417,467,137.87

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

14.58%

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

457,695,612.74

Collateral value (cash and securities) in % of loan

110%

Securities lending statistics

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

337,124,348.80

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

13.77%

12-month maximum on loan in USD

445,775,556.13

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) 712,319.70
Gross Return for the fund over the last 12 months in % of the fund AuM 0.0291%

Collateral data - as at 08/08/2025

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

ATO000A04967 ATGV 4.150 03/15/37 AUSTRIA GOV AT EUR AA1 41,427.56 48,148.94 0.01%
ATO000AOVRQ6 ATGV 3.150 06/20/44 AUSTRIA GOV AT EUR AA1 10,664.11 12,394.30 0.00%
BE0000333428 BEGV 3.000 06/22/34 BELGIUM GOV BE EUR AA3 1,215,386.39 1,412,575.77 0.31%
BMG491BT1088 INVESCO ODSH INVESCO COM us uUsD AAA 20.56 20.56 0.00%
CA0636711016 BMO ODSH BMO COM CA CAD AAA 2,282,039.36 1,658,146.68 0.36%
CA0641491075 BANK NOVA ODSH BANK NOVA COM CA CAD AAA 12,449,253.69 9,045,719.79 1.98%
CA6330671034 NATL BK CANADA ODSH NATL BK CANADA COM CA CAD AAA 2,281,979.99 1,658,103.53 0.36%
CA8672241079 SUNCOR ENERGY ODSH SUNCOR ENERGY COM CA CAD AAA 1,742,649.99 1,266,222.37 0.28%
CA87807B1076 TC ENERGY ODSH TC ENERGY COM CA CAD AAA 10,167,215.16 7,387,573.72 1.61%
CA8911605092 TD ODSH TD COM CA CAD AAA 10,167,142.70 7,387,521.07 1.61%




Collateral data - as at 08/08/2025

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

CHO0012214059 HOLCIM ODSH HOLCIM COM CH CHF 34,155.00 42,267.62 0.01%
CHO0012549785 SONOVA HLDG ODSH SONOVA HLDG COM CH CHF 5,251,476.79 6,498,826.78 1.42%
CHO0210483332 CMPNE FINANCIERE ODSH CMPNE FINANCIERE COM CH CHF 6,827,231.24 8,448,860.19 1.85%
CH1430134226 AMRIZE ODSH AMRIZE COM CH CHF 55,904.44 69,183.07 0.02%
CNE1000001Z5 BANK OF CHINA ODSH BANK OF CHINA COM CN HKD 917,614.79 116,897.55 0.03%
CNE1000002L3 CHINA LIFE INS ODSH CHINA LIFE INS COM CN HKD 6,086.61 775.39 0.00%
CNE100003F19 WUXI APPTEC ODSH WUXI APPTEC COM CN HKD 297.43 37.89 0.00%
DE0001102432 DEGV 1.250 08/15/48 GERMANY GOV DE EUR AAA 42,234.59 49,086.91 0.01%
DE0005557508 DEUTSCHE TELEKOM ODSH DEUTSCHE TELEKOM COM DE EUR AAA 5,950,339.19 6,915,747.16 1.51%
DE0006231004 INFINEON TECHNOL ODSH INFINEON TECHNOL COM DE EUR AAA 955,960.49 1,111,059.52 0.24%
DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 5,950,326.90 6,915,732.87 1.51%
DE0007236101 SIEMENS ODSH SIEMENS COM DE EUR AAA 5,950,299.35 6,915,700.85 1.51%
DE0008404005 ALLIANZ ODSH ALLIANZ COM DE EUR AAA 5,950,017.59 6,915,373.37 1.51%
DE000BU22080 DEGV 2.200 03/11/27 GERMANY GOV DE EUR AAA 1,215,509.69 1,412,719.08 0.31%
DEO000BU25042 DEGV 2.400 04/18/30 GERMANY GOV DE EUR AAA 149,131.36 173,327.06 0.04%
DEOOOBU2F009 DEGV 2.600 05/15/41 GERMANY GOV DE EUR AAA 2,924,614.32 3,399,116.00 0.74%
ES0177542018 ORD EURO0.5 (CREST LINE) INTERNATIONAL CONSOLIDATED AIRLINES CST GB GBP AA3 850,687.86 1,140,176.94 0.25%
F10009007132 FORTUM OYJ ODSH FORTUM OYJ COM Fl EUR AA1 156,363.93 181,733.07 0.04%
F10009013296 NESTE ODSH NESTE COM Fl EUR AA1 14.66 17.04 0.00%
FR0000130809 SOCIETE GENERALE ODSH SOCIETE GENERALE COM FR EUR AA2 3,011,492.15 3,500,089.26 0.76%
FR0010171975 FRGV 4.000 04/25/55 FRANCE GOV FR EUR AA2 42,234.36 49,086.64 0.01%
FR0010870956 FRGV 4.000 04/25/60 FRANCE GOV FR EUR AA2 10,558.96 12,272.10 0.00%
FR0013313582 FRGV 1.250 05/25/34 FRANCE GOV FR EUR AA2 3,635,450.41 4,225,281.11 0.92%
FR0013404969 FRGV 1.500 05/25/50 FRANCE GOV FR EUR AA2 1.20 1.39 0.00%
FR0013407236 FRGV 0.500 05/25/29 FRANCE GOV FR EUR AA2 2,821,581.20 3,279,366.36 0.72%
GB0031790826 UKTI 2 01/26/35 UK TREASURY GIL GB GBP AA3 4,154,888.44 5,568,796.98 1.22%
GBOOBOONY 175 UKT 4 3/4 12/07/38 UK TREASURY GIL GB GBP AA3 4,479,383.99 6,003,718.36 1.31%
GB00B1YW4409 ORD GBP73 19/22P 31 GROUP PLC CST GB GBP AA3 40,632.34 54,459.53 0.01%
GB00B1YW4409 ORD GBP73 19/22P 31 GROUP PLC CST GB GBP AA3 389,965.45 522,670.69 0.11%
GB00B3MYD345 UKTI 0 5/8 11/22/42 UK TREASURY GIL GB GBP AA3 2,965,411.08 3,974,540.47 0.87%
GB00B3MYD345 UKTI 0 5/8 11/22/42 UK TREASURY GIL GB GBP AA3 4,154,709.84 5,568,557.60 1.22%
GB0OOBJLR0J16 UKT 158 10/22/54 UK Tresury GIL GB GBP AA3 1,119,845.59 1,500,929.04 0.33%
GB00BM8Q5M07 JD SPORTS FASHION ORD GBP0.0005 JD SPORTS FASHION ORD GBP0.0005 CST GB GBP AA3 288,072.51 386,103.59 0.08%
GB00BM822T38 UKT 1 01/31/32 UK Treasury GIL GB GBP AA3 741,297.81 993,561.45 0.22%
GBOOBMF9LJ15 UKTI 0 3/4 11/22/33 UK Treasury GIL GB GBP AA3 8.33 11.16 0.00%
GBOOBVYVFW23 AUTO TRADER ODSH AUTO TRADER CST GB GBP AA3 4,239,396.16 5,682,062.67 1.24%
GBOOBZ1NTB69 UKTI 0 1/8 08/10/28 UK TREASURY GIL GB GBP AA3 36,623.99 49,087.13 0.01%
IEO00S9YS762 LINDE ODSH LINDE COM us uUsD AAA 1,658,026.76 1,658,026.76 0.36%
IEOOB8KQN827 EATON CORP ODSH EATON CORP COM us uUsD AAA 6,576,521.60 6,576,521.60 1.44%




Collateral data - as at 08/08/2025

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

IT0O000062072 GENERALI ODSH GENERALI COM IT EUR 10,319,610.95 11,993,907.87 2.62%
ITO000062957 MEDIOBANCA ODSH MEDIOBANCA COM IT EUR 1,025.56 1,191.96 0.00%
ITO000066123 BPER BANCA ODSH BPER BANCA COM IT EUR 10,622,426.63 12,345,853.64 2.70%
ITO000072618 INTESA SANPAOLO ODSH INTESA SANPAOLO COM IT EUR 10,319,613.69 11,993,911.06 2.62%
ITO001347308 BUZZI ODSH BUZzZI COM IT EUR 10,320,194.71 11,994,586.34 2.62%
ITO001347308 BUZZI ODSH BUZzZI COM IT EUR 449,720.47 522,685.01 0.11%
IT0003242622 TERNA ODSH TERNA COM IT EUR 373,842.08 434,495.79 0.09%
IT0O003261697 AZIMUT ODSH AZIMUT COM IT EUR 5,603,955.27 6,513,164.45 1.42%
IT0003492391 DIASORIN ODSH DIASORIN COM IT EUR 197,906.26 230,015.40 0.05%
ITO004764699 BRUNELLO ODSH BRUNELLO COM IT EUR 274,427.87 318,952.20 0.07%
IT0O004810054 UNIPOL ODSH UNIPOL COM IT EUR 2,417,419.04 2,809,631.23 0.61%
IT0005218380 BANCO BPM ODSH BANCO BPM COM IT EUR 959,051.62 1,114,652.17 0.24%
ITO005366767 NEXI ODSH NEXI COM IT EUR 103,924.53 120,785.68 0.03%
ITO005495657 SAIPEM ODSH SAIPEM COM IT EUR 3,533,045.17 4,106,261.23 0.90%
JP1120241K56 JPGV 0.100 03/10/29 JAPAN GOV JP JPY A1l 583,320,280.02 3,954,310.72 0.86%
JP1120261M59 JPGV 0.005 03/10/31 JAPAN GOV JP JPY A1l 17,833,745.95 120,894.43 0.03%
JP1120281P52 JPGV 0.005 03/10/33 JAPAN GOV JP JPY A1l 582,764,593.82 3,950,543.74 0.86%
JP1201111968 JPGV 2.200 06/20/29 JAPAN GOV JP JPY A1l 208,390,236.17 1,412,671.17 0.31%
JP1201321BC7 JPGV 1.700 12/20/31 JAPAN GOV JP JPY A1l 208,384,055.62 1,412,629.28 0.31%
JP1201481E36 JPGV 1.500 03/20/34 JAPAN GOV JP JPY A1l 768,103,448.47 5,206,950.29 1.14%
JP1201631HC6 JPGV 0.600 12/20/37 JAPAN GOV JP JPY A1l 208,392,559.32 1,412,686.92 0.31%
JP1201641J38 JPGV 0.500 03/20/38 JAPAN GOV JP JPY A1l 7,219,470.14 48,940.57 0.01%
JP1201651J76 JPGV 0.500 06/20/38 JAPAN GOV JP JPY A1l 296,411.45 2,009.36 0.00%
JP1201881Q46 JPGV 1.600 03/20/44 JAPAN GOV JP JPY A1l 821,484,339.55 5,568,817.75 1.22%
JP1201891Q77 JPGV 1.900 06/20/44 JAPAN GOV JP JPY A1l 46,051.64 312.18 0.00%
JP1300341B39 JPGV 2.200 03/20/41 JAPAN GOV JP JPY A1l 208,347,644.53 1,412,382.45 0.31%
JP1300681LA7 JPGV 0.600 09/20/50 JAPAN GOV JP JPY A1l 429,620,741.43 2,912,386.15 0.64%
JP14000117B7 JPGV 2.400 03/20/48 JAPAN GOV JP JPY A1l 807,870,999.25 5,476,533.32 1.20%
JP1400051C51 JPGV 2.000 03/20/52 JAPAN GOV JP JPY A1l 26,626,834.89 180,502.52 0.04%
JP1400181R57 JPGV 3.100 03/20/65 JAPAN GOV JP JPY A1l 584,564,322.76 3,962,744.05 0.87%
JP3112000009 AGC INC ODSH AGC INC COM JP JPY A1l 463,598.75 3,142.72 0.00%
JP3116000005 ASAHI GROUP ODSH ASAHI GROUP COM JP JPY A1l 197,898.27 1,341.55 0.00%
JP3164720009 RENESAS ODSH RENESAS COM JP JPY A1l 44,383,899.29 300,877.12 0.07%
JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1l 151,020,449.16 1,023,763.10 0.22%
JP3242800005 CANON ODSH CANON COM JP JPY A1l 3,080,698.79 20,883.96 0.00%
JP3249600002 KYOCERA ODSH KYOCERA COM JP JPY A1l 151,239,999.14 1,025,251.43 0.22%
JP3294460005 INPEX ODSH INPEX COM JP JPY A1l 222,998.12 1,511.70 0.00%
JP3300200007 KONAMI GROUP ODSH KONAMI GROUP COM JP JPY A1l 2,455,998.39 16,649.14 0.00%
JP3386450005 ENEOS HOLDINGS ODSH ENEOS HOLDINGS COM JP JPY A1l 250,108.72 1,695.48 0.00%




Collateral data - as at 08/08/2025

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

JP3422950000 SEVEN&I HLDGS ODSH SEVEN&I HLDGS COM JP JPY A1l 204,499.96 1,386.30 0.00%
JP3475350009 DAIICHI SANKYO ODSH DAIICHI SANKYO COM JP JPY A1l 354,998.18 2,406.52 0.00%
JP3476480003 DAI-ICHILIFEHLDG ODSH DAI-ICHILIFEHLDG COM JP JPY A1l 242,099.31 1,641.18 0.00%
JP3494600004 SCREEN HLDG ODSH SCREEN HLDG COM JP JPY A1l 31,329,999.79 212,385.13 0.05%
JP3496400007 KDDI ODSH KDDI COM JP JPY A1l 5,673,798.27 38,462.51 0.01%
JP3502200003 DAIWA SECS GRP ODSH DAIWA SECS GRP COM JP JPY A1l 1,318,798.55 8,940.10 0.00%
JP3511800009 CHIBA BANK ODSH CHIBA BANK COM JP JPY A1l 730,999.57 4,955.42 0.00%
JP3519400000 CHUGAI PHARM ODSH CHUGAI PHARM COM JP JPY A1l 4,264,399.08 28,908.23 0.01%
JP3526600006 CHUBU ELEC ODSH CHUBU ELEC COM JP JPY A1l 592,049.84 4,013.49 0.00%
JP3548600000 DISCO ODSH DISCO COM JP JPY A1l 4,055,998.22 27,495.49 0.01%
JP3566800003 CENTRAL JPN RAIL ODSH CENTRAL JPN RAIL COM JP JPY A1l 1,141,498.16 7,738.18 0.00%
JP3633400001 TOYOTA ODSH TOYOTA COM JP JPY A1l 277,298.40 1,879.80 0.00%
JP3726800000 JAPAN TOBACCO ODSH JAPAN TOBACCO COM JP JPY A1l 64,489,498.37 437,172.38 0.10%
JP3734800000 NIDEC ODSH NIDEC COM JP JPY A1l 6,052,199.91 41,027.68 0.01%
JP3735400008 NTT ODSH NTT COM JP JPY A1l 2,431,999.82 16,486.45 0.00%
JP3762600009 NOMURA HLDGS ODSH NOMURA HLDGS COM JP JPY A1l 30,764,999.26 208,555.01 0.05%
JP3783600004 EAST JAPAN RAIL ODSH EAST JAPAN RAIL COM JP JPY A1l 703,198.94 4,766.96 0.00%
JP3788600009 HITACHI ODSH HITACHI COM JP JPY A1l 7,610,398.96 51,590.67 0.01%
JP3792600003 HINO MOTORS ODSH HINO MOTORS COM JP JPY A1l 292,559.97 1,983.26 0.00%
JP3818000006 FUJITSU ODSH FUJITSU COM JP JPY A1l 64,123,198.84 434,689.25 0.09%
JP3854600008 HONDA ODSH HONDA COM JP JPY A1l 7,068,598.23 47,917.82 0.01%
JP3866800000 PANASONIC HD ODSH PANASONIC HD COM JP JPY A1l 151,123,499.88 1,024,461.68 0.22%
JP3890350006 SMFG ODSH SMFG COM JP JPY A1l 198,326,498.08 1,344,449.39 0.29%
JP3893200000 MITSUI FUDOSAN ODSH MITSUI FUDOSAN COM JP JPY A1l 779,498.91 5,284.20 0.00%
JP3900000005 MHI ODSH MHI COM JP JPY A1l 63,887,999.76 433,094.84 0.09%
JP3902400005 MITSUBISHI ELEC ODSH MITSUBISHI ELEC COM JP JPY A1l 63,967,799.27 433,635.80 0.09%
JP3902900004 MUFG ODSH MUFG COM JP JPY A1l 64,949,745.86 440,292.38 0.10%
JP3910660004 TOKIO MARINEHLDG ODSH TOKIO MARINEHLDG COM JP JPY A1l 63,749,999.07 432,159.34 0.09%
KYG5074A1004 JD HEALTH INTL ODSH JD HEALTH INTL COM HK HKD 4,637,212.71 590,747.67 0.13%
KYG532631028 KUAISHOU TECH ODSH KUAISHOU TECH COM HK HKD 11,074,034.79 1,410,752.67 0.31%
KYG8208B1014 JD.COM ODSH JD.COM COM HK HKD 729,903.00 92,984.41 0.02%
KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 104,036,327.74 13,253,482.57 2.90%
KYG960071028 WH GROUP ODSH WH GROUP COM HK HKD 895,245.25 114,047.83 0.02%
KYG9830T1067 XIAOMI ODSH XIAOMI COM HK HKD 648,722.44 82,642.59 0.02%
LU2598331598 TENARIS ODSH TENARIS COM IT EUR 6,795.42 7,897.93 0.00%
LU2598331598 TENARIS ODSH TENARIS COM IT EUR 67,403.41 78,339.22 0.02%
NL0000226223 STMICROELECTRON ODSH STMICROELECTRON COM FR EUR AA2 5,950,340.63 6,915,748.83 1.51%
NL0010721999 NLGV 2.750 01/15/47 NETHERLANDS GOV NL EUR AAA 32,504.41 37,778.06 0.01%
NLO0015000LU4 IVECO GROUP ODSH IVECO GROUP COM IT EUR 73.71 85.67 0.00%




Collateral data - as at 08/08/2025

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

NL0015002CX3 QIAGEN ODSH QIAGEN COM us usD AAA 194 .45 194.45 0.00%
NL0015614579 NLGV 01/15/52 NETHERLANDS GOV NL EUR AAA 3,549,645.14 4,125,554.44 0.90%
SE0000113250 SKANSKA AB ODSH SKANSKA AB COM SE SEK AAA 5,019,768.77 522,708.96 0.11%
SE0000667891 SANDVIK ODSH SANDVIK COM SE SEK AAA 5,019,815.49 522,713.82 0.11%
US0010551028 AFLAC ODSH AFLAC COM us usD AAA 2,940,766.38 2,940,766.38 0.64%
US00206R1023 AT&T ODSH AT&T COM us usD AAA 252.54 252.54 0.00%
US0079031078 AMD ODSH AMD COM us usD AAA 2,940,798.87 2,940,798.87 0.64%
UsS0200021014 ALLSTATE ODSH ALLSTATE COM us usD AAA 2,747.62 2,747.62 0.00%
US02079K1079 ALPHABET ODSH ALPHABET COM us usD AAA 284,872.31 284,872.31 0.06%
US02079K1079 ALPHABET ODSH ALPHABET COM us usD AAA 2,940,552.36 2,940,552.36 0.64%
US02079K3059 ALPHABET ODSH ALPHABET COM us usD AAA 4,371,390.88 4,371,390.88 0.96%
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us usD AAA 7,387,388.03 7,387,388.03 1.61%
US03076C1062 AMERIPRISE FIN ODSH AMERIPRISE FIN COM us uUsD AAA 996.89 996.89 0.00%
US0320951017 AMPHENOL ODSH AMPHENOL COM us uUsD AAA 358,049.82 358,049.82 0.08%
US0326541051 ANALOG DEVICES ODSH ANALOG DEVICES COM us uUsD AAA 9,817.27 9,817.27 0.00%
US0378331005 APPLE ODSH APPLE COM us uUsD AAA 570,938.42 570,938.42 0.12%
US0605051046 BOFAML ODSH BOFAML COM us uUsD AAA 1,106,199.92 1,106,199.92 0.24%
UsS0640581007 BONY MELLON ODSH BONY MELLON COM us uUsD AAA 2,431,167.05 2,431,167.05 0.53%
US11133T1034 BROADRIDGE ODSH BROADRIDGE COM us uUsD AAA 266.48 266.48 0.00%
US11135F1012 BROADCOM ODSH BROADCOM COM us uUsD AAA 20,351.92 20,351.92 0.00%
US11135F1012 BROADCOM ODSH BROADCOM COM us uUsD AAA 407.13 407.13 0.00%
US12008R1077 BUILDERS FRSTSRC ODSH BUILDERS FRSTSRC COM us uUsD AAA 306,623.35 306,623.35 0.07%
US14040H1059 CAPITAL ONE FIN ODSH CAPITAL ONE FIN COM us usD AAA 3,620,319.85 3,620,319.85 0.79%
US1431301027 CARMAX ODSH CARMAX COM us usD AAA 279,288.74 279,288.74 0.06%
US1598641074 CHARLES RIVER LB ODSH CHARLES RIVER LB COM us usD AAA 2,940,788.71 2,940,788.71 0.64%
US1667641005 CHEVRON ODSH CHEVRON COM us usD AAA 1,991.07 1,991.07 0.00%
US1696561059 CHIPOTLE ODSH CHIPOTLE COM us usD AAA 1,909,694.45 1,909,694.45 0.42%
US2091151041 CONSOLIDATED EDI ODSH CONSOLIDATED EDI COM us usD AAA 140.73 140.73 0.00%
US2473617023 DELTA AIR ODSH DELTA AIR COM us usD AAA 114,553.67 114,553.67 0.03%
US2521311074 DEXCOM ODSH DEXCOM COM us usD AAA 76.40 76.40 0.00%
US2566771059 DOLLAR GENERAL ODSH DOLLAR GENERAL COM us usD AAA 578.14 578.14 0.00%
US26884L1098 EQT CORP ODSH EQT CORP COM us usD AAA 68.68 68.68 0.00%
US29414B1044 EPAM ODSH EPAM COM us usD AAA 64,988.87 64,988.87 0.01%
US29414B1044 EPAM ODSH EPAM COM us usD AAA 422.84 422.84 0.00%
US35137L1052 FOX ODSH FOX COM us usD AAA 1,696,818.29 1,696,818.29 0.37%
US35137L2043 FOX ODSH FOX COM us usD AAA 1,373.67 1,373.67 0.00%
US36828A1016 GE VERNOVA ODSH GE VERNOVA COM us uUsD AAA 37,459.87 37,459.87 0.01%
US3755581036 GILEAD SCIENCES ODSH GILEAD SCIENCES COM us uUsD AAA 1,024,501.19 1,024,501.19 0.22%
US37940X1028 GLOBAL PAYMENTS ODSH GLOBAL PAYMENTS COM us uUsD AAA 82.01 82.01 0.00%




Collateral data - as at 08/08/2025

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

US40412C1018 HCA HEALTHCARE ODSH HCA HEALTHCARE COM us usD AAA 67,946.05 67,946.05 0.01%
US4165151048 HARTFORD INSUR ODSH HARTFORD INSUR COM us usD AAA 4,925,571.19 4,925,571.19 1.08%
US4581401001 INTEL ODSH INTEL COM us usD AAA 7,387,475.66 7,387,475.66 1.61%
US4581401001 INTEL ODSH INTEL COM us usD AAA 26.50 26.50 0.00%
US45866F 1049 INTERCONTI EXC ODSH INTERCONTI EXC COM us usD AAA 506,525.87 506,525.87 0.11%
US4606901001 INTERPUBLIC GRP ODSH INTERPUBLIC GRP COM us usD AAA 1,024,560.29 1,024,560.29 0.22%
US46625H1005 JP MORGAN ODSH JP MORGAN COM us usD AAA 1,657,939.32 1,657,939.32 0.36%
UsS49177J1025 KENVUE ODSH KENVUE COM us usD AAA 291.65 291.65 0.00%
US49456B1017 KINDER MORGAN DE ODSH KINDER MORGAN DE COM us usD AAA 1,717,617.36 1,717,617.36 0.38%
US5324571083 LILLY ODSH LILLY COM us usD AAA 6,576,505.31 6,576,505.31 1.44%
US5500211090 LULULEMON ODSH LULULEMON COM us usD AAA 632,673.39 632,673.39 0.14%
US55354G 1004 MSCI ODSH MSCI COM us usD AAA 2,095,227.07 2,095,227.07 0.46%
US56585A1025 MARATHON PTRLUM ODSH MARATHON PTRLUM COM us uUsD AAA 87,538.41 87,538.41 0.02%
US5717481023 MARSH MCLENNAN ODSH MARSH MCLENNAN COM us uUsD AAA 1,219.85 1,219.85 0.00%
US5926881054 METTLER-TOLEDO ODSH METTLER-TOLEDO COM us uUsD AAA 863,398.07 863,398.07 0.19%
US5949181045 MICROSOFT ODSH MICROSOFT COM us uUsD AAA 4,431,827.54 4,431,827.54 0.97%
US5949181045 MICROSOFT ODSH MICROSOFT COM us uUsD AAA 569,634.79 569,634.79 0.12%
US5951121038 MICRON TECH ODSH MICRON TECH COM us uUsD AAA 687,217.41 687,217.41 0.15%
US6153691059 MOODY S ODSH MOODY S COM us uUsD AAA 264,573.93 264,573.93 0.06%
US6174464486 MORGAN STANLEY ODSH MORGAN STANLEY COM us uUsD AAA 1,658,064.72 1,658,064.72 0.36%
US61945C1036 MOSAIC ODSH MOSAIC COM us uUsD AAA 133,436.15 133,436.15 0.03%
US6200763075 MOTOROLA ODSH MOTOROLA COM us uUsD AAA 909,784.39 909,784.39 0.20%
US6541061031 NIKE ODSH NIKE COM us usD AAA 74.35 74.35 0.00%
US67066G 1040 NVIDIA ODSH NVIDIA COM us usD AAA 20,551,018.17 20,551,018.17 4.49%
US67066G1040 NVIDIA ODSH NVIDIA COM us usD AAA 573,733.32 573,733.32 0.13%
US6937181088 PACCAR DE ODSH PACCAR DE COM us usD AAA 96.77 96.77 0.00%
US69608A1088 PALANTIR TECH ODSH PALANTIR TECH COM us usD AAA 1,474,544.60 1,474,544 .60 0.32%
US69608A1088 PALANTIR TECH ODSH PALANTIR TECH COM us usD AAA 572,411.04 572,411.04 0.13%
US7170811035 PFIZER ODSH PFIZER COM us usD AAA 96.92 96.92 0.00%
US7181721090 PHILIP MORRIS ODSH PHILIP MORRIS COM us usD AAA 4,371,410.97 4,371,410.97 0.96%
US7427181091 PROCTER GAMBLE ODSH PROCTER GAMBLE COM us usD AAA 306.97 306.97 0.00%
US7433151039 PROGRESSIVE ODSH PROGRESSIVE COM us usD AAA 66,233.70 66,233.70 0.01%
US7443201022 PRUDENTIAL FINL ODSH PRUDENTIAL FINL COM us usD AAA 4,631.27 4,631.27 0.00%
US7445731067 PSEG ODSH PSEG COM us usD AAA 262.40 262.40 0.00%
US7591EP1005 REGIONS FINCL ODSH REGIONS FINCL COM us usD AAA 735,405.43 735,405.43 0.16%
US7611521078 RESMED ODSH RESMED COM us usD AAA 695,662.10 695,662.10 0.15%
US7782961038 ROSS STORES ODSH ROSS STORES COM us uUsD AAA 2,940,540.80 2,940,540.80 0.64%
US79466L.3024 SALESFORCE ODSH SALESFORCE COM us uUsD AAA 574,029.90 574,029.90 0.13%
US81762P1021 SERVICENOW ODSH SERVICENOW COM us uUsD AAA 93,530.84 93,530.84 0.02%




Collateral data - as at 08/08/2025

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

US8326964058 J M SMUCKER ODSH J M SMUCKER COM us usD AAA 831,570.24 831,570.24 0.18%
US8725401090 TJX ODSH TJX COM us usD AAA 653,696.93 653,696.93 0.14%
UsS8807701029 TERADYNE ODSH TERADYNE COM us usD AAA 2,224,939.25 2,224,939.25 0.49%
US88160R1014 TESLA ODSH TESLA COM us usD AAA 3,461,739.89 3,461,739.89 0.76%
US8936411003 TRANSDIGM GROUP ODSH TRANSDIGM GROUP COM us usD AAA 738,870.55 738,870.55 0.16%
US9029733048 US BANCORP ODSH US BANCORP COM us usD AAA 186,015.71 186,015.71 0.04%
UsS912810QD37 UST 4.375 11/15/39 US TREASURY GOV us usD AAA 59,524.16 59,524.16 0.01%
US912810SC36 UST 3.125 05/15/48 US TREASURY GOV us usD AAA 6,066,722.22 6,066,722.22 1.33%
US912810SD19 UST 3.000 08/15/48 US TREASURY GOV us usD AAA 3,955,754.77 3,955,754.77 0.86%
US912810SK51 UST 2.375 11/15/49 US TREASURY GOV us usD AAA 147,353.36 147,353.36 0.03%
US912810TE82 UST 0.125 02/15/52 US TREASURY GOV us usD AAA 1,793,200.01 1,793,200.01 0.39%
US912810TM09 UST 4.000 11/15/42 US TREASURY GOV us usD AAA 123.68 123.68 0.00%
US912810TS78 UST 3.875 05/15/43 US TREASURY GOV us uUsD AAA 5,906,980.36 5,906,980.36 1.29%
US912810TT51 UST 4.125 08/15/53 US TREASURY GOV us uUsD AAA 2,302,247.34 2,302,247.34 0.50%
US912810TU25 UST 4.375 08/15/43 US TREASURY GOV us uUsD AAA 55,897.79 55,897.79 0.01%
US912810TZ12 UST 4.500 02/15/44 US TREASURY GOV us uUsD AAA 5,811,278.54 5,811,278.54 1.27%
US9128285M81 UST 3.125 11/15/28 US TREASURY GOV us uUsD AAA 429,887.96 429,887.96 0.09%
US912828N712 UST 0.625 01/15/26 US TREASURY GOV us uUsD AAA 180.87 180.87 0.00%
US912828YX25 UST 1.750 12/31/26 US TREASURY GOV us uUsD AAA 3,496,258.06 3,496,258.06 0.76%
US9128287763 UST 0.125 07/15/30 US TREASURY GOV us uUsD AAA 5,906,914.64 5,906,914.64 1.29%
US91282CCAT71 UST 0.125 04/15/26 US TREASURY GOV us uUsD AAA 746,248.84 746,248.84 0.16%
US91282CDC29 UST 0.125 10/15/26 US TREASURY GOV us uUsD AAA 990,134.72 990,134.72 0.22%
US91282CDG33 UST 1.125 10/31/26 US TREASURY GOV us usD AAA 5,711,432.28 5,711,432.28 1.25%
US91282CEZ05 UST 0.625 07/15/32 US TREASURY GOV us usD AAA 26,810.01 26,810.01 0.01%
US91282CFB28 UST 2.750 07/31/27 US TREASURY GOV us usD AAA 131.62 131.62 0.00%
US91282CHP95 UST 1.375 07/15/33 US TREASURY GOV us usD AAA 24,035.02 24,035.02 0.01%
US91282CJL63 UST 4.875 11/30/25 US TREASURY GOV us usD AAA 202,170.64 202,170.64 0.04%
US91282CJY84 UST 1.750 01/15/34 US TREASURY GOV us usD AAA 3,453,447.46 3,453,447.46 0.75%
US91282CJz59 UST 4.000 02/15/34 US TREASURY GOV us usD AAA 5,880,476.93 5,880,476.93 1.28%
US91282CKQ32 UST 4.375 05/15/34 US TREASURY GOV us usD AAA 2,668,693.08 2,668,693.08 0.58%
US91282CLD10 UST 4.125 07/31/31 US TREASURY GOV us usD AAA 5,568,905.77 5,568,905.77 1.22%
US91282CLE92 UST 1.875 07/15/34 US TREASURY GOV us usD AAA 310,422.08 310,422.08 0.07%
US91282CMZ13 UST 3.875 04/30/30 US TREASURY GOV us usD AAA 5,568,276.75 5,568,276.75 1.22%
US92556V1061 VIATRIS ODSH VIATRIS COM us usD AAA 427.90 427.90 0.00%
US9311421039 WALMART ODSH WALMART COM us usD AAA 6,576,684.23 6,576,684.23 1.44%
US9497461015 WELLS FARGO ODSH WELLS FARGO COM us usD AAA 113,571.69 113,571.69 0.02%
US9553061055 WEST PHARM SVC ODSH WEST PHARM SVC COM us uUsD AAA 240.53 240.53 0.00%
US9581021055 WESTERN DIGITAL ODSH WESTERN DIGITAL COM us uUsD AAA 446.63 446.63 0.00%
US9694571004 WILLIAMS ODSH WILLIAMS COM us uUsD AAA 631,348.33 631,348.33 0.14%




Collateral data - as at 08/08/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
US98419M1009 XYLM ODSH XYLM COM us UsD AAA 286.96 286.96 0.00%
US9892071054 ZEBRA TECH ODSH ZEBRA TECH COM us uUsD AAA 1,226,118.80 1,226,118.80 0.27%
Unknown Company Description UNK uUsD 574,174.60 574,174.60 0.13%
Total: 457,695,612.74 100.00%
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 | MERRILL LYNCH INTERNATIONAL (PARENT) 82,032,172.32
2 | RBC DOMINION SECURITIES INC (PARENT) 33,285,150.35
3 | NATIXIS (PARENT) 30,562,765.45
4 | HSBC BANK PLC (PARENT) 30,408,857.72
5 | THE BANK OF NOVA SCOTIA -HOUSTON BRANCH (PARENT) 27,593,117.42
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