
Securities Lending Report

HSBC CONTINENTAL EUROPE / HSBC MSCI WORLD UCITS ETF - 713472

Report as at 02/09/2025

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 IE00B4X9L533

Total net assets (AuM) 14,976,177,750

Reference currency of the fund USD

Securities lending data - as at 02/09/2025

Currently on loan in USD (base currency) 2,243,838,134.26

Current percentage on loan (in % of the fund AuM) 14.98%

Collateral value (cash and securities) in  USD (base currency) 2,522,079,416.03

Collateral value (cash and securities) in % of loan 112%

Collateral data - as at 02/09/2025

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

AT0000A2NW83 ATGV 02/20/31 AUSTRIA GOV AT EUR AA1 30,250,772.49 35,427,878.64 1.40%

AU000000ALL7 ARISTOCRAT LEIS ODSH ARISTOCRAT LEIS COM AU AUD AAA 698.89 458.30 0.00%

AU000000NXT8 NEXTDC ODSH NEXTDC COM AU AUD AAA 918,591.19 602,369.09 0.02%

AU0000390544 DYNO NOBEL AU ODSH DYNO NOBEL AU COM AU AUD AAA 7,967,447.83 5,224,679.22 0.21%

BE0000291972 BEGV 5.500 03/28/28 BELGIUM GOV BE EUR AA3 3,267,781.92 3,827,028.92 0.15%

BE0000304130 BEGV 5.000 03/28/35 BELGIUM GOV BE EUR AA3 10,924,805.87 12,794,473.15 0.51%

BE0000331406 BEGV 3.750 06/22/45 BELGIUM GOV BE EUR AA3 1,457,722.51 1,707,196.61 0.07%

BE0003565737 KBC GROEP ODSH KBC GROEP COM BE EUR AA3 100.79 118.04 0.00%

BE0003797140 GBL ODSH GBL COM BE EUR AA3 22,755.60 26,649.98 0.00%

BE0974264930 AGEAS ODSH AGEAS COM BE EUR AA3 113,846.75 133,330.44 0.01%

Securities lending statistics

12-month average on loan in USD (base currency) 1,575,915,869.46

12-month average on loan as a % of the fund AuM 12.64%

12-month maximum on loan in USD 2,260,737,025.26

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) 3,194,518.23

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0256%

* 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



Collateral data - as at 02/09/2025

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

BE0974293251 A B I ODSH A B I COM BE EUR AA3 42,642,089.39 49,939,840.98 1.98%

CA0158571053 ALGONQN PWR & UT ODSH ALGONQN PWR & UT COM CA CAD AAA 41,392.00 30,105.80 0.00%

CA05534B7604 BCE ODSH BCE COM CA CAD AAA 488,107.59 355,017.12 0.01%

CA0636711016 BMO ODSH BMO COM CA CAD AAA 34,336,349.70 24,973,985.20 0.99%

CA0641491075 BANK NOVA ODSH BANK NOVA COM CA CAD AAA 34,649,278.80 25,201,589.09 1.00%

CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 534,481.40 388,746.35 0.02%

CA33767E2024 FIRSTSERVICE ODSH FIRSTSERVICE REI CA CAD AAA 374.61 272.47 0.00%

CA4530384086 IMPERIAL OIL ODSH IMPERIAL OIL COM CA CAD AAA 488,136.53 355,038.16 0.01%

CA56501R1064 MANULIFE FINANCI ODSH MANULIFE FINANCI COM CA CAD AAA 488,114.25 355,021.95 0.01%

CA6330671034 NATL BK CANADA ODSH NATL BK CANADA COM CA CAD AAA 531,966.59 386,917.25 0.02%

CA7800871021 RBC ODSH RBC COM CA CAD AAA 45,105.08 32,806.44 0.00%

CA8672241079 SUNCOR ENERGY ODSH SUNCOR ENERGY COM CA CAD AAA 34,486,753.11 25,083,378.67 0.99%

CA87807B1076 TC ENERGY ODSH TC ENERGY COM CA CAD AAA 34,161,098.87 24,846,519.36 0.99%

CA8911605092 TD ODSH TD COM CA CAD AAA 34,160,974.88 24,846,429.17 0.99%

CH0011075394 ZURICH INS GROUP ODSH ZURICH INS GROUP COM CH CHF 30,567,353.39 38,204,257.43 1.51%

CH0012005267 NOVARTIS ODSH NOVARTIS COM CH CHF 406.16 507.63 0.00%

CH0012032048 ROCHE HLDG PART ROCHE HLDG COM CH CHF 30,567,255.20 38,204,134.70 1.51%

CH0012214059 HOLCIM ODSH HOLCIM COM CH CHF 22,723,640.23 28,400,882.14 1.13%

CH0025751329 LOGITECH INTL ODSH LOGITECH INTL COM CH CHF 21,325,438.99 26,653,356.29 1.06%

CH0038863350 NESTLE ODSH NESTLE COM CH CHF 20,034,140.12 25,039,441.15 0.99%

CH0210483332 CMPNE FINANCIERE ODSH CMPNE FINANCIERE COM CH CHF 30,567,272.10 38,204,155.82 1.51%

CH0210483332 CMPNE FINANCIERE ODSH CMPNE FINANCIERE COM CH CHF 1,349,619.17 1,686,806.10 0.07%

CH0244767585 UBS GROUP ODSH UBS GROUP COM CH CHF 8,072,348.37 10,089,132.39 0.40%

CH0244767585 UBS GROUP ODSH UBS GROUP COM CH CHF 1,349,645.34 1,686,838.81 0.07%

CNE1000002L3 CHINA LIFE INS ODSH CHINA LIFE INS COM CN HKD 49,388,163.46 6,334,878.79 0.25%

DE0005557508 DEUTSCHE TELEKOM ODSH DEUTSCHE TELEKOM COM DE EUR AAA 462,876.93 542,093.52 0.02%

DE0006047004 HEIDELBERG MATER ODSH HEIDELBERG MATER COM DE EUR AAA 29,614,460.19 34,682,668.08 1.38%

DE0007030009 RHEINMETALL ODSH RHEINMETALL COM DE EUR AAA 775,914.50 908,704.22 0.04%

DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 10,537,855.00 12,341,299.65 0.49%

DE0008404005 ALLIANZ ODSH ALLIANZ COM DE EUR AAA 10,537,850.39 12,341,294.26 0.49%

DE0008430026 MUNICH RE GROUP ODSH MUNICH RE GROUP COM DE EUR AAA 10,537,705.20 12,341,124.21 0.49%

DE000BU25059 DEGV 2.200 10/10/30 GERMANY GOV DE EUR AAA 1,110,759.50 1,300,854.47 0.05%

DE000BU27006 DEGV 2.400 11/15/30 GERMANY GOV DE EUR AAA 1,560,500.63 1,827,564.13 0.07%

ES0177542018 ORD EUR0.5 (CREST LINE) INTERNATIONAL CONSOLIDATED AIRLINES CST GB GBP AA3 2,637,076.31 3,573,106.55 0.14%

FI0009000681 NOKIA ODSH NOKIA COM SE EUR AAA 7.39 8.66 0.00%

FI0009007132 FORTUM OYJ ODSH FORTUM OYJ COM FI EUR AA1 2,194.77 2,570.38 0.00%

FR0000073272 SAFRAN ODSH SAFRAN COM FR EUR AA2 19,076,651.99 22,341,423.24 0.89%

FR0000120073 AIR LIQUIDE ODSH AIR LIQUIDE COM FR EUR AA2 1,440,377.42 1,686,883.09 0.07%

FR0000131104 BNP ODSH BNP COM FR EUR AA2 9,190,601.04 10,763,477.15 0.43%



Collateral data - as at 02/09/2025

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

FR0013257524 FRGV 2.000 05/25/48 FRANCE GOV FR EUR AA2 37,045,492.63 43,385,444.69 1.72%

FR0014004J31 FRGV 0.750 05/25/53 FRANCE GOV FR EUR AA2 12,710,417.26 14,885,673.43 0.59%

FR001400NEF3 FRGV 3.000 06/25/49 FRANCE GOV FR EUR AA2 16,186,321.53 18,956,442.68 0.75%

FR001400OHF4 FRGV 3.250 05/25/55 FRANCE GOV FR EUR AA2 14,525,116.26 17,010,939.34 0.67%

FR001400XJJ3 FRGV 3.750 05/25/56 FRANCE GOV FR EUR AA2 22,417,163.50 26,253,628.66 1.04%

GB0002634946 ORD 2.5P BAE SYSTEMS CST GB GBP AA3 1,235.79 1,674.43 0.00%

GB0003718474 GAMES WORKSHOP ODSH GAMES WORKSHOP CST GB GBP AA3 24,883.20 33,715.49 0.00%

GB0004544929 ORD GBP0.10 IMPERIAL TOBACCO CST GB GBP AA3 464.55 629.44 0.00%

GB0007669376 ORD GBP0.15 ST.JAMES PLACE CAP CST GB GBP AA3 14,761.56 20,001.18 0.00%

GB0007980591 ORD USD0.25 BP PLC CST GB GBP AA3 24,906.06 33,746.47 0.00%

GB0008706128 ORD GBP0.25 LLOYDS BANKING GROUP CST GB GBP AA3 32.02 43.39 0.00%

GB0009223206 ORD USD0.20 SMITH & NEPHEW CST GB GBP AA3 53,829.47 72,936.24 0.00%

GB0031348658 ORD 25P BARCLAYS BANK PLC CST GB GBP AA3 38,559.15 52,245.72 0.00%

GB0032452392 UKT 4 1/4 03/07/36 UK TREASURY GIL GB GBP AA3 4,168,903.24 5,648,655.45 0.22%

GB00B0LCW083 ORD SHARES OF 10P EACH HIKMA PHARMACEUTICALS PLC CST GB GBP AA3 80,782.42 109,456.14 0.00%

GB00B10RZP78 ORD SHARES OF 3 1/9 PENCE UNILEVER PLC CST GB GBP AA3 94,119.52 127,527.24 0.01%

GB00B52WS153 UKT 4 1/2 09/07/34 UK TREASURY GIL GB GBP AA3 28,556.78 38,693.01 0.00%

GB00B63H8491 ROLLS ROYCE ODSH ROLLS ROYCE CST GB GBP AA3 20,977.00 28,422.79 0.00%

GB00BD9MZZ71 UKTI 018 11/22/65 UK TREASURY GIL GB GBP AA3 3,828,661.42 5,187,644.79 0.21%

GB00BDR05C01 NATIONAL GRID ODSH NATIONAL GRID CST GB GBP AA3 1,244,931.84 1,686,820.40 0.07%

GB00BGXQNP29 PHOENIX GROUP ODSH PHOENIX GROUP CST GB GBP AA3 193,505.11 262,189.75 0.01%

GB00BKFB1C65 M&G ODSH M&G CST GB GBP AA3 1,081,040.70 1,464,756.10 0.06%

GB00BMBL1D50 UKT 1/2 10/22/61 UK TREASURY GIL GB GBP AA3 639,825.64 866,931.75 0.03%

GB00BPJJKP77 UKT 43/4 10/22/43 UK Treasury GIL GB GBP AA3 19,428,592.09 26,324,770.85 1.04%

GB00BT7J0241 UKT 5 3/8 01/31/56 UK Treasury GIL GB GBP AA3 4,814,319.43 6,523,162.11 0.26%

GB00BZB26Y51 UKT 1T 09/07/37 UK TREASURY GIL GB GBP AA3 19,649,280.48 26,623,792.59 1.06%

HK0027032686 GALAXY ENT ODSH GALAXY ENT COM HK HKD 60,868,337.37 7,807,407.93 0.31%

HK0101000591 HANGLUNGPROPERTY ODSH HANGLUNGPROPERTY COM HK HKD 15,248,749.12 1,955,913.53 0.08%

IE000IVNQZ81 TE CONNECTITY ODSH TE CONNECTITY COM US USD AAA 25,181.75 25,181.75 0.00%

IE000IVNQZ81 TE CONNECTITY ODSH TE CONNECTITY COM US USD AAA 279.80 279.80 0.00%

IE00B8KQN827 EATON CORP ODSH EATON CORP COM US USD AAA 25,072.56 25,072.56 0.00%

IE00BK9ZQ967 TRANE TECH ODSH TRANE TECH COM US USD AAA 25,340.27 25,340.27 0.00%

IE00BKVD2N49 SEAGATE ODSH SEAGATE COM US USD AAA 25,403.69 25,403.69 0.00%

IE00BTN1Y115 MEDTRONIC ODSH MEDTRONIC COM US USD AAA 125.75 125.75 0.00%

IM00B5VQMV65 GVC HOLDINGS ODSH GVC HOLDINGS CST GB GBP AA3 24,788.30 33,586.91 0.00%

IT0003128367 ENEL ODSH ENEL COM IT EUR 503.42 589.58 0.00%

IT0003242622 TERNA ODSH TERNA COM IT EUR 1,440,401.95 1,686,911.82 0.07%

IT0003261697 AZIMUT ODSH AZIMUT COM IT EUR 108,879.77 127,513.41 0.01%

JP1051671Q49 JPGV 0.400 03/20/29 JAPAN GOV JP JPY A1 184,531,146.33 1,252,970.00 0.05%



Collateral data - as at 02/09/2025

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

JP1201051891 JPGV 2.100 09/20/28 JAPAN GOV JP JPY A1 2,744,441,449.71 18,634,809.74 0.74%

JP1300251715 JPGV 2.300 12/20/36 JAPAN GOV JP JPY A1 2,111,014,620.67 14,333,829.50 0.57%

JP1400131L54 JPGV 0.500 03/20/60 JAPAN GOV JP JPY A1 466,915.66 3,170.37 0.00%

JP3105250009 AIN HOLDINGS ODSH AIN HOLDINGS COM JP JPY A1 391,231,998.17 2,656,472.72 0.11%

JP3131200002 IINO KAIUN ODSH IINO KAIUN COM JP JPY A1 322,381,798.01 2,188,978.55 0.09%

JP3165000005 SOMPO HOLDINGS ODSH SOMPO HOLDINGS COM JP JPY A1 190,877,598.58 1,296,062.53 0.05%

JP3183200009 JAPAN EXCHANGE ODSH JAPAN EXCHANGE COM JP JPY A1 220,566,149.98 1,497,648.36 0.06%

JP3187000009 OSAKA ORGANIC ODSH OSAKA ORGANIC COM JP JPY A1 66,416,399.51 450,968.62 0.02%

JP3188220002 OTSUKA HOLDINGS ODSH OTSUKA HOLDINGS COM JP JPY A1 781,682,399.92 5,307,638.39 0.21%

JP3220200004 KYB ODSH KYB COM JP JPY A1 63,797,498.03 433,186.23 0.02%

JP3223800008 KAWASAKI KISEN ODSH KAWASAKI KISEN COM JP JPY A1 8,398,798.63 57,028.00 0.00%

JP3224200000 KAWASAKI HEAVY ODSH KAWASAKI HEAVY COM JP JPY A1 7,950,598.80 53,984.72 0.00%

JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1 1,149,229,898.65 7,803,292.91 0.31%

JP3256900006 KYOKUTO KAIHATSU ODSH KYOKUTO KAIHATSU COM JP JPY A1 182,858,198.85 1,241,610.65 0.05%

JP3266400005 KUBOTA ODSH KUBOTA COM JP JPY A1 8,227,349.05 55,863.86 0.00%

JP3292200007 JTEKT ODSH JTEKT COM JP JPY A1 258,097,798.47 1,752,488.97 0.07%

JP3297000006 KOKUYO ODSH KOKUYO COM JP JPY A1 136,426,499.46 926,338.53 0.04%

JP3311400000 CYBERAGENT ODSH CYBERAGENT COM JP JPY A1 7,812,198.72 53,044.98 0.00%

JP3321400008 SATO CORP ODSH SATO CORP COM JP JPY A1 47,007,998.51 319,185.21 0.01%

JP3352000008 77 BANK ODSH 77 BANK COM JP JPY A1 72,638,998.90 493,220.19 0.02%

JP3361200003 SHOEI FOODS ODSH SHOEI FOODS COM JP JPY A1 18,859,998.99 128,059.75 0.01%

JP3362700001 MITSUI OSK ODSH MITSUI OSK COM JP JPY A1 7,723,199.31 52,440.67 0.00%

JP3371600002 SHIN-ETSU POLY ODSH SHIN-ETSU POLY COM JP JPY A1 221,128,799.87 1,501,468.76 0.06%

JP3386450005 ENEOS HOLDINGS ODSH ENEOS HOLDINGS COM JP JPY A1 796,197,317.94 5,406,194.96 0.21%

JP3397200001 SUZUKI MOTOR ODSH SUZUKI MOTOR COM JP JPY A1 31,596,249.79 214,539.14 0.01%

JP3401400001 SUMITOMO CHEM ODSH SUMITOMO CHEM COM JP JPY A1 882,649,799.75 5,993,208.96 0.24%

JP3404600003 SUMITOMO CORP ODSH SUMITOMO CORP COM JP JPY A1 4,263,999.72 28,952.64 0.00%

JP3422950000 SEVEN&I HLDGS ODSH SEVEN&I HLDGS COM JP JPY A1 781,933,499.99 5,309,343.36 0.21%

JP3423800006 SENKO GROUP HLDG ODSH SENKO GROUP HLDG COM JP JPY A1 408,443,999.45 2,773,342.54 0.11%

JP3435000009 SONY GROUP ODSH SONY GROUP COM JP JPY A1 932,853,599.51 6,334,093.72 0.25%

JP3440400004 DAIO PAPER ODSH DAIO PAPER COM JP JPY A1 145,143,498.93 985,527.12 0.04%

JP3460000007 TAKARA STANDARD ODSH TAKARA STANDARD COM JP JPY A1 9,801,299.65 66,551.01 0.00%

JP3475350009 DAIICHI SANKYO ODSH DAIICHI SANKYO COM JP JPY A1 785,569,397.34 5,334,031.18 0.21%

JP3476480003 DAI-ICHILIFEHLDG ODSH DAI-ICHILIFEHLDG COM JP JPY A1 2,243,388,948.99 15,232,653.71 0.60%

JP3496400007 KDDI ODSH KDDI COM JP JPY A1 23,073,249.09 156,667.80 0.01%

JP3546800008 TERUMO ODSH TERUMO COM JP JPY A1 2,932,049.69 19,908.67 0.00%

JP3548600000 DISCO ODSH DISCO COM JP JPY A1 7,591,999.01 51,549.82 0.00%

JP3633400001 TOYOTA ODSH TOYOTA COM JP JPY A1 771,187,198.20 5,236,375.77 0.21%

JP3667600005 JGC HOLDINGS ODSH JGC HOLDINGS COM JP JPY A1 316,808,798.54 2,151,137.78 0.09%



Collateral data - as at 02/09/2025

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

JP3694400007 NIPPON KAYAKU ODSH NIPPON KAYAKU COM JP JPY A1 10,184,998.86 69,156.34 0.00%

JP3723000000 NIPPN ODSH NIPPN COM JP JPY A1 378,050,399.10 2,566,969.41 0.10%

JP3735000006 JEOL ODSH JEOL COM JP JPY A1 683,328,599.52 4,639,814.21 0.18%

JP3740200005 NIPPON ROAD ODSH NIPPON ROAD COM JP JPY A1 49,215,598.98 334,174.85 0.01%

JP3743000006 NH FOODS ODSH NH FOODS COM JP JPY A1 1,149,754,999.17 7,806,858.35 0.31%

JP3753800006 LOGISNEXT ODSH LOGISNEXT COM JP JPY A1 17,465,398.17 118,590.39 0.00%

JP3788600009 HITACHI ODSH HITACHI COM JP JPY A1 34,116,198.29 231,649.64 0.01%

JP3789000001 KANADEVIA ODSH KANADEVIA COM JP JPY A1 41,707,498.88 283,194.71 0.01%

JP3816800001 FUJITA KANKO ODSH FUJITA KANKO COM JP JPY A1 623,275,999.16 4,232,055.91 0.17%

JP3818000006 FUJITSU ODSH FUJITSU COM JP JPY A1 932,755,199.29 6,333,425.58 0.25%

JP3818800009 FUJITEC ODSH FUJITEC COM JP JPY A1 1,085,062,498.31 7,367,595.04 0.29%

JP3833600004 PRESS KOGYO ODSH PRESS KOGYO COM JP JPY A1 33,116,098.33 224,858.94 0.01%

JP3868500004 MATSUDA SANGYO ODSH MATSUDA SANGYO COM JP JPY A1 82,868,499.46 562,678.69 0.02%

JP3870400003 MARUI GROUP ODSH MARUI GROUP COM JP JPY A1 143,022,998.15 971,128.88 0.04%

JP3879400004 MANDOM ODSH MANDOM COM JP JPY A1 46,748,399.60 317,422.52 0.01%

JP3888300005 MITSUI CHEMICALS ODSH MITSUI CHEMICALS COM JP JPY A1 1,149,605,599.89 7,805,843.93 0.31%

JP3889200006 SUMI MITSU CONST ODSH SUMI MITSU CONST COM JP JPY A1 635,075,998.11 4,312,178.13 0.17%

JP3890310000 MS&AD INSURANCE ODSH MS&AD INSURANCE COM JP JPY A1 31,247,898.91 212,173.83 0.01%

JP3890350006 SMFG ODSH SMFG COM JP JPY A1 540,864,998.58 3,672,483.65 0.15%

JP3891200002 MITSUI SOKO HLDG ODSH MITSUI SOKO HLDG COM JP JPY A1 850,652,998.73 5,775,950.07 0.23%

JP3894000003 MITSUI MATSU ODSH MITSUI MATSU COM JP JPY A1 61,287,999.99 416,146.69 0.02%

JP3895200008 MITSUBA ODSH MITSUBA COM JP JPY A1 121,635,998.56 825,910.75 0.03%

JP3902400005 MITSUBISHI ELEC ODSH MITSUBISHI ELEC COM JP JPY A1 8,443,198.56 57,329.48 0.00%

JP3902900004 MUFG ODSH MUFG COM JP JPY A1 940,153,598.64 6,383,660.85 0.25%

JP3918000005 MEIJI HOLDINGS ODSH MEIJI HOLDINGS COM JP JPY A1 14,170,498.27 96,217.95 0.00%

JP3922400001 MOS FOOD SERVICE ODSH MOS FOOD SERVICE COM JP JPY A1 157,405,498.61 1,068,786.33 0.04%

JP3942400007 ASTELLAS PHARMA ODSH ASTELLAS PHARMA COM JP JPY A1 278,380,199.62 1,890,206.86 0.07%

JP3976000004 MITSUBISHI SHOKU ODSH MITSUBISHI SHOKU COM JP JPY A1 442,259,998.33 3,002,953.82 0.12%

JP3984200000 ROCK FIELD ODSH ROCK FIELD COM JP JPY A1 55,648,799.72 377,856.41 0.01%

KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 128,803,046.41 16,521,199.20 0.66%

NL0000102234 NLGV 4.000 01/15/37 NETHERLANDS GOV NL EUR AAA 37,045,492.14 43,385,444.12 1.72%

NL0000334118 ASM INTL ODSH ASM INTL COM NL EUR AAA 6,250,916.69 7,320,696.29 0.29%

NL0009446418 NLGV 3.750 01/15/42 NETHERLANDS GOV NL EUR AAA 37,045,492.02 43,385,443.98 1.72%

NL0010071189 NLGV 2.500 01/15/33 NETHERLANDS GOV NL EUR AAA 37,045,492.19 43,385,444.18 1.72%

NL0010721999 NLGV 2.750 01/15/47 NETHERLANDS GOV NL EUR AAA 1,708,767.72 2,001,205.60 0.08%

NL0012818504 NLGV 0.750 07/15/28 NETHERLANDS GOV NL EUR AAA 17,513,341.95 20,510,568.89 0.81%

NL0015000LU4 IVECO GROUP ODSH IVECO GROUP COM IT EUR 108,651.37 127,245.93 0.01%

NL0015001RG8 NLGV 3.250 01/15/44 NETHERLANDS GOV NL EUR AAA 1.97 2.30 0.00%

US0188021085 ALLIANT ENERGY ODSH ALLIANT ENERGY COM US USD AAA 8,910,997.91 8,910,997.91 0.35%



Collateral data - as at 02/09/2025

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

US02079K1079 ALPHABET ODSH ALPHABET COM US USD AAA 31,914,004.76 31,914,004.76 1.27%

US02079K3059 ALPHABET ODSH ALPHABET COM US USD AAA 46,011,129.92 46,011,129.92 1.82%

US0231351067 AMAZON.COM ODSH AMAZON.COM COM US USD AAA 63,343,460.95 63,343,460.95 2.51%

US0231351067 AMAZON.COM ODSH AMAZON.COM COM US USD AAA 23,114,883.34 23,114,883.34 0.92%

US0255371017 AEP INC ODSH AEP INC COM US USD AAA 1,376,092.90 1,376,092.90 0.05%

US03076C1062 AMERIPRISE FIN ODSH AMERIPRISE FIN COM US USD AAA 23,406,351.46 23,406,351.46 0.93%

US0311621009 AMGEN ODSH AMGEN COM US USD AAA 6,327,606.03 6,327,606.03 0.25%

US0378331005 APPLE ODSH APPLE COM US USD AAA 66,484,663.82 66,484,663.82 2.64%

US0378331005 APPLE ODSH APPLE COM US USD AAA 23,115,404.45 23,115,404.45 0.92%

US0404132054 ARISTA NETWORKS ODSH ARISTA NETWORKS COM US USD AAA 23,116,201.71 23,116,201.71 0.92%

US0530151036 ADP ODSH ADP COM US USD AAA 348,745.34 348,745.34 0.01%

US0605051046 BOFAML ODSH BOFAML COM US USD AAA 20,286,511.61 20,286,511.61 0.80%

US0846707026 BERKSHIRE ODSH BERKSHIRE COM US USD AAA 8,778,509.94 8,778,509.94 0.35%

US09857L1089 BOOKING HLDG ODSH BOOKING HLDG COM US USD AAA 11,830,792.64 11,830,792.64 0.47%

US1011371077 BOSTON ODSH BOSTON COM US USD AAA 7,121,144.50 7,121,144.50 0.28%

US1011371077 BOSTON ODSH BOSTON COM US USD AAA 8,798,544.65 8,798,544.65 0.35%

US1101221083 BRISTOL-MYERS ODSH BRISTOL-MYERS COM US USD AAA 604,941.95 604,941.95 0.02%

US11135F1012 BROADCOM ODSH BROADCOM COM US USD AAA 25,385.76 25,385.76 0.00%

US11135F1012 BROADCOM ODSH BROADCOM COM US USD AAA 23,116,354.17 23,116,354.17 0.92%

US1667641005 CHEVRON ODSH CHEVRON COM US USD AAA 8,322,519.68 8,322,519.68 0.33%

US1924461023 COGNIZANT TECH ODSH COGNIZANT TECH COM US USD AAA 8,778,880.74 8,778,880.74 0.35%

US20030N1019 COMCAST ODSH COMCAST COM US USD AAA 664,079.52 664,079.52 0.03%

US2058871029 CONAGRA BRANDS ODSH CONAGRA BRANDS COM US USD AAA 6,244,356.06 6,244,356.06 0.25%

US2091151041 CONSOLIDATED EDI ODSH CONSOLIDATED EDI COM US USD AAA 52,061.89 52,061.89 0.00%

US22160N1090 COSTAR GRP ODSH COSTAR GRP COM US USD AAA 1,226,013.00 1,226,013.00 0.05%

US22788C1053 CROWDSTRIKE HLDG ODSH CROWDSTRIKE HLDG COM US USD AAA 574.09 574.09 0.00%

US23331A1097 DR HORTON ODSH DR HORTON COM US USD AAA 1,392,956.12 1,392,956.12 0.06%

US2358511028 DANAHER ODSH DANAHER COM US USD AAA 934,422.79 934,422.79 0.04%

US2441991054 DEERE ODSH DEERE COM US USD AAA 8,778,736.24 8,778,736.24 0.35%

US25179M1036 DEVON ENERGY ODSH DEVON ENERGY COM US USD AAA 48.91 48.91 0.00%

US26884L1098 EQT CORP ODSH EQT CORP COM US USD AAA 140.48 140.48 0.00%

US2810201077 EDISON INTL ODSH EDISON INTL COM US USD AAA 8,798,535.26 8,798,535.26 0.35%

US30303M1027 META PLATFORMS ODSH META PLATFORMS COM US USD AAA 23,116,822.55 23,116,822.55 0.92%

US34959J1088 FORTIVE ODSH FORTIVE COM US USD AAA 64.85 64.85 0.00%

US3695501086 GENERAL DYNAMICS ODSH GENERAL DYNAMICS COM US USD AAA 8,798,161.09 8,798,161.09 0.35%

US3802371076 GODADDY ODSH GODADDY COM US USD AAA 3,456,586.27 3,456,586.27 0.14%

US4385161066 HONEYWELL INTL ODSH HONEYWELL INTL COM US USD AAA 22,341,368.50 22,341,368.50 0.89%

US46625H1005 JP MORGAN ODSH JP MORGAN COM US USD AAA 85,603.27 85,603.27 0.00%

US4781601046 JOHNSON&JOHNSON ODSH JOHNSON&JOHNSON COM US USD AAA 159,397.51 159,397.51 0.01%



Collateral data - as at 02/09/2025

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

US49338L1035 KEYSIGHT TECH ODSH KEYSIGHT TECH COM US USD AAA 8,826,799.05 8,826,799.05 0.35%

US5253271028 LEIDOS HOLDINGS ODSH LEIDOS HOLDINGS COM US USD AAA 6,027,442.18 6,027,442.18 0.24%

US57060D1081 MARKETAXESS ODSH MARKETAXESS COM US USD AAA 22,592,649.11 22,592,649.11 0.90%

US5717481023 MARSH MCLENNAN ODSH MARSH MCLENNAN COM US USD AAA 13,349,865.64 13,349,865.64 0.53%

US5949181045 MICROSOFT ODSH MICROSOFT COM US USD AAA 8,408,520.54 8,408,520.54 0.33%

US6153691059 MOODY S ODSH MOODY S COM US USD AAA 1,254,009.60 1,254,009.60 0.05%

US6311031081 NASDAQ ODSH NASDAQ COM US USD AAA 27,598,709.39 27,598,709.39 1.09%

US6516391066 NEWMONT CORP ODSH NEWMONT CORP COM US USD AAA 1,518,876.00 1,518,876.00 0.06%

US65249B1098 NEWS CORP ODSH NEWS CORP COM US USD AAA 39.85 39.85 0.00%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 14,666,826.88 14,666,826.88 0.58%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 8,798,509.53 8,798,509.53 0.35%

US69331C1080 PG&E US ODSH PG&E US COM US USD AAA 62.11 62.11 0.00%

US7170811035 PFIZER ODSH PFIZER COM US USD AAA 67.10 67.10 0.00%

US74762E1029 QUANTA SERVICES ODSH QUANTA SERVICES COM US USD AAA 344,321.55 344,321.55 0.01%

US7607591002 REPUBLIC SERVS ODSH REPUBLIC SERVS COM US USD AAA 4,081,138.71 4,081,138.71 0.16%

US78409V1044 S&P GLOBAL ODSH S&P GLOBAL COM US USD AAA 25,265.70 25,265.70 0.00%

US79466L3024 SALESFORCE ODSH SALESFORCE COM US USD AAA 900,999.41 900,999.41 0.04%

US87612E1064 TARGET ODSH TARGET COM US USD AAA 8,778,906.68 8,778,906.68 0.35%

US88160R1014 TESLA ODSH TESLA COM US USD AAA 1,686,700.69 1,686,700.69 0.07%

US9113631090 UNITED RENTALS ODSH UNITED RENTALS COM US USD AAA 265,862.52 265,862.52 0.01%

US912797RG48 UST BILL 08/06/26 US TREASURY GOV US USD AAA 3,475.60 3,475.60 0.00%

US912810FG86 UST 5.250 02/15/29 US TREASURY GOV US USD AAA 10,023,496.05 10,023,496.05 0.40%

US912810QS06 UST 3.750 08/15/41 US TREASURY GOV US USD AAA 9,774,920.71 9,774,920.71 0.39%

US912810QY73 UST 2.750 11/15/42 US TREASURY GOV US USD AAA 18,663,187.81 18,663,187.81 0.74%

US912810RE01 UST 3.625 02/15/44 US TREASURY GOV US USD AAA 9,451,456.18 9,451,456.18 0.37%

US912810RN00 UST 2.875 08/15/45 US TREASURY GOV US USD AAA 6,969,963.68 6,969,963.68 0.28%

US912810SC36 UST 3.125 05/15/48 US TREASURY GOV US USD AAA 41,140,389.87 41,140,389.87 1.63%

US912810SE91 UST 3.375 11/15/48 US TREASURY GOV US USD AAA 57,614,942.66 57,614,942.66 2.28%

US912810SP49 UST 1.375 08/15/50 US TREASURY GOV US USD AAA 18,663,594.76 18,663,594.76 0.74%

US912810SS87 UST 1.625 11/15/50 US TREASURY GOV US USD AAA 19,537,618.64 19,537,618.64 0.77%

US912810ST60 UST 1.375 11/15/40 US TREASURY GOV US USD AAA 10,023,503.17 10,023,503.17 0.40%

US912810TA60 UST 1.750 08/15/41 US TREASURY GOV US USD AAA 37,685,117.30 37,685,117.30 1.49%

US912810TC27 UST 2.000 11/15/41 US TREASURY GOV US USD AAA 27,049,703.34 27,049,703.34 1.07%

US912810TT51 UST 4.125 08/15/53 US TREASURY GOV US USD AAA 10,213,157.55 10,213,157.55 0.40%

US912810UC08 UST 4.250 08/15/54 US TREASURY GOV US USD AAA 16,473,409.77 16,473,409.77 0.65%

US912810UD80 UST 4.125 08/15/44 US TREASURY GOV US USD AAA 18,655,443.56 18,655,443.56 0.74%

US912810UF39 UST 4.625 11/15/44 US TREASURY GOV US USD AAA 14,244,324.82 14,244,324.82 0.56%

US912810UL07 UST 5.000 05/15/45 US TREASURY GOV US USD AAA 390,254.92 390,254.92 0.02%

US9128282A70 UST 1.500 08/15/26 US TREASURY GOV US USD AAA 26,325,178.08 26,325,178.08 1.04%



Collateral data - as at 02/09/2025

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

US912828ZQ64 UST 0.625 05/15/30 US TREASURY GOV US USD AAA 13,304,721.35 13,304,721.35 0.53%

US91282CCH25 UST 1.250 06/30/28 US TREASURY GOV US USD AAA 9,514,744.21 9,514,744.21 0.38%

US91282CCV19 UST 1.125 08/31/28 US TREASURY GOV US USD AAA 56,882,978.74 56,882,978.74 2.26%

US91282CDY49 UST 1.875 02/15/32 US TREASURY GOV US USD AAA 18,663,911.88 18,663,911.88 0.74%

US91282CEP23 UST 2.875 05/15/32 US TREASURY GOV US USD AAA 18,653,233.04 18,653,233.04 0.74%

US91282CEZ05 UST 0.625 07/15/32 US TREASURY GOV US USD AAA 2,369,573.14 2,369,573.14 0.09%

US91282CGJ45 UST 3.500 01/31/30 US TREASURY GOV US USD AAA 796,841.39 796,841.39 0.03%

US91282CGT27 UST 3.625 03/31/28 US TREASURY GOV US USD AAA 13,116,794.50 13,116,794.50 0.52%

US91282CHW47 UST 4.125 08/31/30 US TREASURY GOV US USD AAA 18,937,819.47 18,937,819.47 0.75%

US91282CJG78 UST 4.875 10/31/30 US TREASURY GOV US USD AAA 10,021,763.01 10,021,763.01 0.40%

US91282CJL63 UST 4.875 11/30/25 US TREASURY GOV US USD AAA 810,763.44 810,763.44 0.03%

US91282CJZ59 UST 4.000 02/15/34 US TREASURY GOV US USD AAA 3,484,409.18 3,484,409.18 0.14%

US91282CKG59 UST 4.125 03/31/29 US TREASURY GOV US USD AAA 26,326,045.70 26,326,045.70 1.04%

US91282CKP58 UST 4.625 04/30/29 US TREASURY GOV US USD AAA 73,184,660.91 73,184,660.91 2.90%

US91282CKQ32 UST 4.375 05/15/34 US TREASURY GOV US USD AAA 13,009,159.81 13,009,159.81 0.52%

US91282CLC37 UST 4.000 07/31/29 US TREASURY GOV US USD AAA 11,614,298.20 11,614,298.20 0.46%

US91282CLJ89 UST 3.750 08/31/31 US TREASURY GOV US USD AAA 54,871,040.14 54,871,040.14 2.18%

US91282CMP31 UST 4.125 02/28/27 US TREASURY GOV US USD AAA 51,756,649.33 51,756,649.33 2.05%

US91282CNJ61 UST 4.000 06/30/32 US TREASURY GOV US USD AAA 2,155,293.86 2,155,293.86 0.09%

Total: 2,522,079,416.03 100.00%

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) 240,245,674.01



2 BARCLAYS BANK PLC (PARENT) 232,057,501.32

3 RBC DOMINION SECURITIES INC (PARENT) 231,362,935.83

4 MERRILL LYNCH INTERNATIONAL (PARENT) 210,557,355.63

5 BNP PARIBAS FINANCIAL MARKETS (PARENT) 169,207,941.90
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