
Securities Lending Report

HSBC CONTINENTAL EUROPE / HSBC MSCI WORLD UCITS ETF - 713472

Report as at 06/05/2025

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 IE00B4X9L533

Total net assets (AuM) 12,693,515,431

Reference currency of the fund USD

Securities lending data - as at 06/05/2025

Currently on loan in USD (base currency) 1,734,097,308.96

Current percentage on loan (in % of the fund AuM) 13.66%

Collateral value (cash and securities) in  USD (base currency) 1,886,310,443.35

Collateral value (cash and securities) in % of loan 109%

Collateral data - as at 06/05/2025

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

AU000000ANN9 ANSELL ODSH ANSELL COM AU AUD AAA 57,626.39 37,311.05 0.00%

AU000000QBE9 QBE INS GRP ODSH QBE INS GRP COM AU AUD AAA 21,478.10 13,906.31 0.00%

BE0165385973 MELEXIS ODSH MELEXIS COM BE EUR AA3 310,369.27 352,051.84 0.02%

BE0974320526 UM ODSH UM COM BE EUR AA3 56.97 64.62 0.00%

CA0158571053 ALGONQN PWR & UT ODSH ALGONQN PWR & UT COM CA CAD AAA 148.49 107.41 0.00%

CA0641491075 BANK NOVA ODSH BANK NOVA COM CA CAD AAA 45,446,774.88 32,873,262.78 1.74%

CA11271J1075 BROOKFIELD CO ODSH BROOKFIELD CO COM CA CAD AAA 1,433.74 1,037.07 0.00%

CA1350Z7DK77 CAGV 12/03/25 CANADA GOV CA CAD AAA 116,252.41 84,089.49 0.00%

CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 1,723,970.25 1,247,008.77 0.07%

CA1366812024 CDN TIRE ODSH CDN TIRE COM CA CAD AAA 1,723,942.88 1,246,988.98 0.07%

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 13.23%

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%

* 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 06/05/2025

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

CA25675T1075 DOLLARAMA ODSH DOLLARAMA COM CA CAD AAA 3,848,930.76 2,784,068.02 0.15%

CA45823T1066 INTACT FINANCIAL ODSH INTACT FINANCIAL COM CA CAD AAA 1,149,961.35 831,807.79 0.04%

CA7800871021 RBC ODSH RBC COM CA CAD AAA 1,727,280.97 1,249,403.54 0.07%

CA82509L1076 SHOPIFY ODSH SHOPIFY COM CA CAD AAA 3,865,340.03 2,795,937.42 0.15%

CA87807B1076 TC ENERGY ODSH TC ENERGY COM CA CAD AAA 45,446,770.69 32,873,259.75 1.74%

CA8911605092 TD ODSH TD COM CA CAD AAA 1,723,742.62 1,246,844.13 0.07%

CH0013841017 LONZA GROUP ODSH LONZA GROUP COM CH CHF 7,176.00 8,722.28 0.00%

CNE100000296 BYD ODSH BYD COM CN HKD 15,802,581.56 2,036,917.35 0.11%

CNE1000002L3 CHINA LIFE INS ODSH CHINA LIFE INS COM CN HKD 55,593,831.50 7,165,920.30 0.38%

CNE1000003W8 PETROCHINA ODSH PETROCHINA COM CN HKD 712,379.45 91,824.11 0.00%

DE0005140008 DEUTSCHE BANK ODSH DEUTSCHE BANK COM DE EUR AAA 4,306,798.85 4,885,201.70 0.26%

DE0007037129 RWE ODSH RWE COM DE EUR AAA 2,254,451.45 2,557,224.16 0.14%

DE0008404005 ALLIANZ ODSH ALLIANZ COM DE EUR AAA 7,996,386.61 9,070,300.90 0.48%

DE0008430026 MUNICH RE GROUP ODSH MUNICH RE GROUP COM DE EUR AAA 5,332,361.67 6,048,497.56 0.32%

FI0009000681 NOKIA ODSH NOKIA COM FI EUR AA1 288,074.27 326,762.63 0.02%

FR0000120271 TOTALENERGIES ODSH TOTALENERGIES COM FR EUR AA2 100.88 114.43 0.00%

FR0000120271 TOTALENERGIES ODSH TOTALENERGIES COM FR EUR AA2 3,093,227.63 3,508,647.94 0.19%

FR0000120578 SANOFI FR ODSH SANOFI FR COM FR EUR AA2 123,865.08 140,500.15 0.01%

FR0000121972 SCHNEIDER ODSH SCHNEIDER COM FR EUR AA2 21,791,231.18 24,717,792.35 1.31%

FR0000131104 BNP ODSH BNP COM FR EUR AA2 4,376,174.29 4,963,894.26 0.26%

FR0010447367 FRGV 1.800 07/25/40 FRANCE GOV FR EUR AA2 14,156,907.54 16,058,179.46 0.85%

FR001400FYQ4 FRGV 2.500 09/24/26 FRANCE GOV FR EUR AA2 14,156,979.44 16,058,261.01 0.85%

FR001400IKW5 FRGV 0.550 03/01/39 FRANCE GOV FR EUR AA2 1,828,629.72 2,074,214.59 0.11%

GB0002374006 ORD 28 101/108P DIAGEO CST GB GBP AA3 21,094.00 28,040.46 0.00%

GB0002634946 ORD 2.5P BAE SYSTEMS CST GB GBP AA3 1,272,643.23 1,691,736.99 0.09%

GB0002875804 ORD 25P BRITISH AMERICAN TOBACCO CST GB GBP AA3 653,610.75 868,851.11 0.05%

GB0003718474 GAMES WORKSHOP ODSH GAMES WORKSHOP CST GB GBP AA3 69,615.00 92,539.89 0.00%

GB0005576813 ORD GBP0.10 GALIFORM PLC CST GB GBP AA3 3,378,165.12 4,490,627.66 0.24%

GB0006776081 ORD GBP0.25 PEARSON CST GB GBP AA3 2,302,493.05 3,060,726.35 0.16%

GB0007188757 ORD GBP0.10(REGD) RIO TINTO CST GB GBP AA3 1,227,830.46 1,632,166.94 0.09%

GB0007908733 ORD GBP0.50 SCOT & SOUTHERN ENERGY CST GB GBP AA3 12,901,374.97 17,149,922.89 0.91%

GB0007980591 ORD USD0.25 BP PLC CST GB GBP AA3 6,823,483.19 9,070,522.39 0.48%

GB00B00NY175 UKT 4 3/4 12/07/38 UK TREASURY GIL GB GBP AA3 129,375.72 171,980.40 0.01%

GB00B0744B38 ORD SHS 32 1/7 GBP BUNZL PLC CST GB GBP AA3 4,417,089.60 5,871,680.05 0.31%

GB00B0SWJX34 ORD GBP5 LONDON STOCK EXCHANGE CST GB GBP AA3 938,037.15 1,246,941.88 0.07%

GB00B3D4VD98 UKTI 1 1/4 11/22/32 UK TREASURY GIL GB GBP AA3 12,080,020.55 16,058,088.49 0.85%

GB00B63H8491 ROLLS ROYCE ODSH ROLLS ROYCE CST GB GBP AA3 1,923,740.00 2,557,246.24 0.14%

GB00BBJNQY21 UKT 3 1/2 07/22/68 UK TREASURY GIL GB GBP AA3 9,937,532.51 13,210,058.36 0.70%

GB00BD6K4575 COMPASS GROUP ODSH COMPASS GROUP CST GB GBP AA3 18,594,561.04 24,717,930.36 1.31%



Collateral data - as at 06/05/2025

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

GB00BDR05C01 NATIONAL GRID ODSH NATIONAL GRID CST GB GBP AA3 3,674,903.04 4,885,084.26 0.26%

GB00BGDT3G23 RIGHTMOVE ODSH RIGHTMOVE CST GB GBP AA3 636,545.07 846,165.54 0.04%

GB00BMJ6DW54 INFORMA ODSH INFORMA CST GB GBP AA3 470,908.62 625,983.40 0.03%

HK0000069689 AIA GROUP ODSH AIA GROUP COM HK HKD 1,139.99 146.94 0.00%

HK0388045442 HKEX ODSH HKEX COM HK HKD 460,853.59 59,403.00 0.00%

HK1093012172 CSPC PHARMA ODSH CSPC PHARMA COM HK HKD 54,402,017.71 7,012,298.17 0.37%

HK2388011192 BOC HONG KONG ODSH BOC HONG KONG COM HK HKD 16,115,615.51 2,077,266.73 0.11%

IE000IVNQZ81 TE CONNECTITY ODSH TE CONNECTITY COM US USD AAA 21,157,670.59 21,157,670.59 1.12%

IE000S9YS762 LINDE ODSH LINDE COM US USD AAA 28,281,362.87 28,281,362.87 1.50%

IE00B8KQN827 EATON CORP ODSH EATON CORP COM US USD AAA 2,556,455.42 2,556,455.42 0.14%

IE00BTN1Y115 MEDTRONIC ODSH MEDTRONIC COM US USD AAA 38,981,781.90 38,981,781.90 2.07%

IT0003128367 ENEL ODSH ENEL COM IT EUR 86,124.06 97,690.52 0.01%

IT0003828271 RECORDATI ODSH RECORDATI COM IT EUR 264,649.27 300,191.66 0.02%

IT0004176001 PRYSMIAN ODSH PRYSMIAN COM IT EUR 886,632.82 1,005,707.56 0.05%

IT0004965148 MONCLER ODSH MONCLER COM IT EUR 1,502,278.37 1,704,034.27 0.09%

JE00BJ1F3079 AMCR ODSH AMCR COM US USD AAA 11,238,382.04 11,238,382.04 0.60%

JP1024511P82 JPGV 0.005 08/01/25 JAPAN GOV JP JPY A1 3,426,500,671.76 23,808,308.46 1.26%

JP1024691R25 JPGV 0.700 02/01/27 JAPAN GOV JP JPY A1 4,384,477,348.12 30,464,604.89 1.62%

JP1051701Q76 JPGV 0.600 06/20/29 JAPAN GOV JP JPY A1 99,600.37 692.05 0.00%

JP1103581L42 JPGV 0.100 03/20/30 JAPAN GOV JP JPY A1 6,820,780,654.74 47,392,738.33 2.51%

JP1200881660 JPGV 2.300 06/20/26 JAPAN GOV JP JPY A1 1,900,230,528.81 13,203,346.18 0.70%

JP1201251B37 JPGV 2.200 03/20/31 JAPAN GOV JP JPY A1 2,310,673,422.64 16,055,221.01 0.85%

JP1201701KA5 JPGV 0.300 09/20/39 JAPAN GOV JP JPY A1 8,721,960,713.09 60,602,682.12 3.21%

JP1201711L13 JPGV 0.300 12/20/39 JAPAN GOV JP JPY A1 6,820,785,630.84 47,392,772.91 2.51%

JP1201751M13 JPGV 0.500 12/20/40 JAPAN GOV JP JPY A1 3,302,698,096.18 22,948,092.69 1.22%

JP1201801N46 JPGV 0.800 03/20/42 JAPAN GOV JP JPY A1 108,677,550.93 755,122.76 0.04%

JP1201861PA6 JPGV 1.500 09/20/43 JAPAN GOV JP JPY A1 2,236,942,795.67 15,542,919.49 0.82%

JP1201881Q46 JPGV 1.600 03/20/44 JAPAN GOV JP JPY A1 1,934,015,856.57 13,438,096.32 0.71%

JP1300691M16 JPGV 0.700 12/20/50 JAPAN GOV JP JPY A1 6,820,786,489.84 47,392,778.88 2.51%

JP1300731N17 JPGV 0.700 12/20/51 JAPAN GOV JP JPY A1 6,380,765,799.97 44,335,389.05 2.35%

JP1400051C51 JPGV 2.000 03/20/52 JAPAN GOV JP JPY A1 88,374.02 614.05 0.00%

JP1400061D58 JPGV 1.900 03/20/53 JAPAN GOV JP JPY A1 51,476,034.34 357,670.24 0.02%

JP1480021Q54 JPGV 1.000 03/20/34 JAPAN GOV JP JPY A1 475,160,954.60 3,301,554.46 0.18%

JP1742811R19 JPGV 01/20/26 JAPAN GOV JP JPY A1 2,528,503,585.82 17,568,767.40 0.93%

JP3122400009 ADVANTEST ODSH ADVANTEST COM JP JPY A1 9,505,498.22 66,046.93 0.00%

JP3131200002 IINO KAIUN ODSH IINO KAIUN COM JP JPY A1 8,327,999.94 57,865.33 0.00%

JP3205800000 KAO ODSH KAO COM JP JPY A1 603,699.43 4,194.68 0.00%

JP3224200000 KAWASAKI HEAVY ODSH KAWASAKI HEAVY COM JP JPY A1 298,492,798.88 2,074,013.49 0.11%

JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1 1,009,085,849.36 7,011,417.61 0.37%



Collateral data - as at 06/05/2025

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

JP3236200006 KEYENCE ODSH KEYENCE COM JP JPY A1 295,347,999.54 2,052,162.53 0.11%

JP3242800005 CANON ODSH CANON COM JP JPY A1 113,828,499.70 790,913.03 0.04%

JP3243200007 CANON ELEC ODSH CANON ELEC COM JP JPY A1 22,909,998.71 159,185.24 0.01%

JP3258000003 KIRIN HOLDINGS ODSH KIRIN HOLDINGS COM JP JPY A1 58,827,799.11 408,752.40 0.02%

JP3304200003 KOMATSU ODSH KOMATSU COM JP JPY A1 91,503,998.74 635,796.00 0.03%

JP3381000003 NIPPON STEEL ODSH NIPPON STEEL COM JP JPY A1 1,301,626,997.51 9,044,077.33 0.48%

JP3500610005 RESONA ODSH RESONA COM JP JPY A1 298,999,999.15 2,077,537.67 0.11%

JP3629000005 TOPPAN HOLDINGS ODSH TOPPAN HOLDINGS COM JP JPY A1 533,597,899.59 3,707,591.10 0.20%

JP3633400001 TOYOTA ODSH TOYOTA COM JP JPY A1 9,729,998.43 67,606.82 0.00%

JP3651080008 EIZO ODSH EIZO COM JP JPY A1 410,798.68 2,854.35 0.00%

JP3695200000 NGK INSULATORS ODSH NGK INSULATORS COM JP JPY A1 249,991,498.46 1,737,012.56 0.09%

JP3726800000 JAPAN TOBACCO ODSH JAPAN TOBACCO COM JP JPY A1 1,795,198.13 12,473.55 0.00%

JP3733000008 NEC ODSH NEC COM JP JPY A1 1,091,138,998.94 7,581,546.41 0.40%

JP3734800000 NIDEC ODSH NIDEC COM JP JPY A1 703,329,099.18 4,886,932.10 0.26%

JP3735400008 NTT ODSH NTT COM JP JPY A1 2,003,721,986.46 13,922,434.48 0.74%

JP3756100008 NITORI HOLDINGS ODSH NITORI HOLDINGS COM JP JPY A1 441,313,998.62 3,066,376.11 0.16%

JP3756600007 NINTENDO ODSH NINTENDO COM JP JPY A1 2,024,567,997.46 14,067,278.54 0.75%

JP3759500006 NORITSU KOKI ODSH NORITSU KOKI COM JP JPY A1 15,732,498.71 109,313.91 0.01%

JP3788600009 HITACHI ODSH HITACHI COM JP JPY A1 1,836,499.16 12,760.52 0.00%

JP3816800001 FUJITA KANKO ODSH FUJITA KANKO COM JP JPY A1 1,757,998.89 12,215.08 0.00%

JP3818800009 FUJITEC ODSH FUJITEC COM JP JPY A1 22,399,999.50 155,641.61 0.01%

JP3866800000 PANASONIC HD ODSH PANASONIC HD COM JP JPY A1 101,051,299.24 702,133.38 0.04%

JP3890310000 MS&AD INSURANCE ODSH MS&AD INSURANCE COM JP JPY A1 1,322,819,699.54 9,191,330.30 0.49%

JP3890350006 SMFG ODSH SMFG COM JP JPY A1 1,030,547,997.17 7,160,542.77 0.38%

JP3893200000 MITSUI FUDOSAN ODSH MITSUI FUDOSAN COM JP JPY A1 145,598.18 1,011.66 0.00%

JP3898400001 MITSUBISHI ODSH MITSUBISHI COM JP JPY A1 912,556,798.45 6,340,706.11 0.34%

JP3899600005 MITSUBISHI EST ODSH MITSUBISHI EST COM JP JPY A1 48,475,798.16 336,823.74 0.02%

JP3902400005 MITSUBISHI ELEC ODSH MITSUBISHI ELEC COM JP JPY A1 1,091,036,098.38 7,580,831.42 0.40%

JP3902900004 MUFG ODSH MUFG COM JP JPY A1 1,211,384,996.96 8,417,050.05 0.45%

JP3906000009 MINEBEA MITSUMI ODSH MINEBEA MITSUMI COM JP JPY A1 1,091,081,598.77 7,581,147.57 0.40%

JP3910660004 TOKIO MARINEHLDG ODSH TOKIO MARINEHLDG COM JP JPY A1 973,887,599.04 6,766,850.08 0.36%

JP3914400001 MURATA MFG ODSH MURATA MFG COM JP JPY A1 744,235,797.10 5,171,163.56 0.27%

JP3970300004 RECRUIT HOLDINGS ODSH RECRUIT HOLDINGS COM JP JPY A1 32,174,998.99 223,561.11 0.01%

JP3976000004 MITSUBISHI SHOKU ODSH MITSUBISHI SHOKU COM JP JPY A1 18,724,998.12 130,106.65 0.01%

KYG017191142 ALIBABA ODSH ALIBABA COM HK HKD 73,784.78 9,510.69 0.00%

KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 54,415,726.75 7,014,065.24 0.37%

NL0000235190 AIRBUS NL ODSH AIRBUS NL COM FR EUR AA2 7,996,451.44 9,070,374.44 0.48%

NL0000235190 AIRBUS NL ODSH AIRBUS NL COM FR EUR AA2 4,306,337.20 4,884,678.05 0.26%

NL0000334118 ASM INTL ODSH ASM INTL COM NL EUR AAA 7,996,223.63 9,070,116.04 0.48%



Collateral data - as at 06/05/2025

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

NL0009538784 NXP SEMICONDTRS ODSH NXP SEMICONDTRS COM US USD AAA 15,341,093.34 15,341,093.34 0.81%

NL0013654783 PROSUS ODSH PROSUS COM NL EUR AAA 4,306,791.76 4,885,193.66 0.26%

SE0000667891 SANDVIK ODSH SANDVIK COM SE SEK AAA 2,097,192.87 217,428.89 0.01%

SE0000695876 ALFA LAVAL AB ODSH ALFA LAVAL AB COM SE SEK AAA 24,665,575.77 2,557,231.98 0.14%

SE0012673267 EVOLUTION AB ODSH EVOLUTION AB COM SE SEK AAA 12,716,401.50 1,318,387.57 0.07%

SE0017486897 ATLAS COPCO ODSH ATLAS COPCO COM SE SEK AAA 24,501,882.79 2,540,260.92 0.13%

US00287Y1091 ABBVIE ODSH ABBVIE COM US USD AAA 2,946,791.14 2,946,791.14 0.16%

US0079031078 AMD ODSH AMD COM US USD AAA 19,047,818.04 19,047,818.04 1.01%

US00846U1016 AGILENT ODSH AGILENT COM US USD AAA 7,012,224.42 7,012,224.42 0.37%

US02079K1079 ALPHABET ODSH ALPHABET COM US USD AAA 6,366,838.18 6,366,838.18 0.34%

US02079K3059 ALPHABET ODSH ALPHABET COM US USD AAA 42,874,561.78 42,874,561.78 2.27%

US02209S1033 ALTRIA GROUP ODSH ALTRIA GROUP COM US USD AAA 59.81 59.81 0.00%

US0236081024 AMEREN ODSH AMEREN COM US USD AAA 530,842.69 530,842.69 0.03%

US0258161092 AMERICAN EXPRESS ODSH AMERICAN EXPRESS COM US USD AAA 5,276,773.08 5,276,773.08 0.28%

US03662Q1058 ANSYS ODSH ANSYS COM US USD AAA 10,179,528.27 10,179,528.27 0.54%

US0378331005 APPLE ODSH APPLE COM US USD AAA 63,786,920.93 63,786,920.93 3.38%

US0378331005 APPLE ODSH APPLE COM US USD AAA 27,739,421.74 27,739,421.74 1.47%

US0527691069 AUTODESK ODSH AUTODESK COM US USD AAA 2,248,011.29 2,248,011.29 0.12%

US0605051046 BOFAML ODSH BOFAML COM US USD AAA 1,840,921.47 1,840,921.47 0.10%

US0640581007 BONY MELLON ODSH BONY MELLON COM US USD AAA 2,148,912.58 2,148,912.58 0.11%

US0846707026 BERKSHIRE ODSH BERKSHIRE COM US USD AAA 423,105.52 423,105.52 0.02%

US0846707026 BERKSHIRE ODSH BERKSHIRE COM US USD AAA 4,884,871.99 4,884,871.99 0.26%

US1011371077 BOSTON ODSH BOSTON COM US USD AAA 42,081,456.58 42,081,456.58 2.23%

US1101221083 BRISTOL-MYERS ODSH BRISTOL-MYERS COM US USD AAA 2,810,032.55 2,810,032.55 0.15%

US11135F1012 BROADCOM ODSH BROADCOM COM US USD AAA 12,234,937.38 12,234,937.38 0.65%

US11135F1012 BROADCOM ODSH BROADCOM COM US USD AAA 4,884,403.48 4,884,403.48 0.26%

US12541W2098 CH ROBINSON ODSH CH ROBINSON COM US USD AAA 2,326,113.75 2,326,113.75 0.12%

US1264081035 CSX ODSH CSX COM US USD AAA 870.45 870.45 0.00%

US1266501006 CVS HEALTH ODSH CVS HEALTH COM US USD AAA 9,838,393.90 9,838,393.90 0.52%

US14149Y1082 CARDINAL HEALTH ODSH CARDINAL HEALTH COM US USD AAA 33,628,182.07 33,628,182.07 1.78%

US1491231015 CATERPILLAR ODSH CATERPILLAR COM US USD AAA 21,658,352.03 21,658,352.03 1.15%

US15135B1017 CENTENE ODSH CENTENE COM US USD AAA 314,830.88 314,830.88 0.02%

US1713401024 CHURCH & DWIGHT ODSH CHURCH & DWIGHT COM US USD AAA 450,810.42 450,810.42 0.02%

US1720621010 CINCINNATI FIN ODSH CINCINNATI FIN COM US USD AAA 7,151,748.80 7,151,748.80 0.38%

US1729674242 CITIGROUP ODSH CITIGROUP COM US USD AAA 1,840,896.98 1,840,896.98 0.10%

US1890541097 CLOROX ODSH CLOROX COM US USD AAA 304,416.39 304,416.39 0.02%

US1912161007 COCA-COLA ODSH COCA-COLA COM US USD AAA 117,751.64 117,751.64 0.01%

US1941621039 COLGATE ODSH COLGATE COM US USD AAA 1,697,421.93 1,697,421.93 0.09%

US2058871029 CONAGRA BRANDS ODSH CONAGRA BRANDS COM US USD AAA 30,930.31 30,930.31 0.00%



Collateral data - as at 06/05/2025

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

US21036P1084 CONSTELLATION ODSH CONSTELLATION COM US USD AAA 575,401.31 575,401.31 0.03%

US2193501051 CORNING ODSH CORNING COM US USD AAA 729,928.89 729,928.89 0.04%

US23331A1097 DR HORTON ODSH DR HORTON COM US USD AAA 821,525.25 821,525.25 0.04%

US2333311072 DTE ENERGY ODSH DTE ENERGY COM US USD AAA 521,883.35 521,883.35 0.03%

US2358511028 DANAHER ODSH DANAHER COM US USD AAA 4,368,236.14 4,368,236.14 0.23%

US2371941053 DARDEN ODSH DARDEN COM US USD AAA 202.47 202.47 0.00%

US2435371073 DECKERS OUTDOOR ODSH DECKERS OUTDOOR COM US USD AAA 14,775.80 14,775.80 0.00%

US2546871060 WALT DISNEY ODSH WALT DISNEY COM US USD AAA 11,238,282.29 11,238,282.29 0.60%

US2600031080 DOVER ODSH DOVER COM US USD AAA 172.84 172.84 0.00%

US2788651006 ECOLAB ODSH ECOLAB COM US USD AAA 796,864.27 796,864.27 0.04%

US28176E1082 EDWARDS LIFESCI ODSH EDWARDS LIFESCI COM US USD AAA 10,912,399.49 10,912,399.49 0.58%

US2910111044 EMERSON ELECTRIC ODSH EMERSON ELECTRIC COM US USD AAA 402,752.37 402,752.37 0.02%

US3032501047 FAIR ISAAC ODSH FAIR ISAAC COM US USD AAA 831,294.56 831,294.56 0.04%

US31428X1063 FEDEX ODSH FEDEX COM US USD AAA 5,615,036.29 5,615,036.29 0.30%

US3167731005 FIFTH THIRD ODSH FIFTH THIRD COM US USD AAA 34,671.41 34,671.41 0.00%

US3377381088 FISERV ODSH FISERV COM US USD AAA 370.61 370.61 0.00%

US35137L2043 FOX ODSH FOX COM US USD AAA 60.91 60.91 0.00%

US35671D8570 FREEPORT MCMORAN ODSH FREEPORT MCMORAN COM US USD AAA 1,237,269.31 1,237,269.31 0.07%

US3635761097 ARTHUR J. GALLAG ODSH ARTHUR J. GALLAG COM US USD AAA 2,250,584.23 2,250,584.23 0.12%

US3666511072 GARTNER ODSH GARTNER COM US USD AAA 755,818.06 755,818.06 0.04%

US3703341046 GENERAL MILLS ODSH GENERAL MILLS COM US USD AAA 219.96 219.96 0.00%

US3724601055 GENUINE PARTS ODSH GENUINE PARTS COM US USD AAA 830.02 830.02 0.00%

US37940X1028 GLOBAL PAYMENTS ODSH GLOBAL PAYMENTS COM US USD AAA 11,238,291.94 11,238,291.94 0.60%

US3848021040 WW GRAINGER ODSH WW GRAINGER COM US USD AAA 1,087,782.86 1,087,782.86 0.06%

US4165151048 HARTFORD INSUR ODSH HARTFORD INSUR COM US USD AAA 1,840,856.47 1,840,856.47 0.10%

US4364401012 HOLOGIC ODSH HOLOGIC COM US USD AAA 11,238,321.36 11,238,321.36 0.60%

US4370761029 HOME DEPOT ODSH HOME DEPOT COM US USD AAA 18,162,277.68 18,162,277.68 0.96%

US4612021034 INTUIT ODSH INTUIT COM US USD AAA 19,945,912.07 19,945,912.07 1.06%

US4781601046 JOHNSON&JOHNSON ODSH JOHNSON&JOHNSON COM US USD AAA 27,743,278.34 27,743,278.34 1.47%

US5128073062 LAM RESEARCH ODSH LAM RESEARCH COM US USD AAA 27,743,729.92 27,743,729.92 1.47%

US5184391044 ESTEE LAUDER ODSH ESTEE LAUDER COM US USD AAA 115.28 115.28 0.00%

US55261F1049 M&T BNK US ODSH M&T BNK US COM US USD AAA 574,984.46 574,984.46 0.03%

US5717481023 MARSH MCLENNAN ODSH MARSH MCLENNAN COM US USD AAA 3,723,462.78 3,723,462.78 0.20%

US5732841060 MARTIN MARI MAT ODSH MARTIN MARI MAT COM US USD AAA 6,042,893.68 6,042,893.68 0.32%

US58155Q1031 MCKESSON ODSH MCKESSON COM US USD AAA 2,450,726.82 2,450,726.82 0.13%

US59156R1086 METLIFE ODSH METLIFE COM US USD AAA 1,840,914.34 1,840,914.34 0.10%

US5926881054 METTLER-TOLEDO ODSH METTLER-TOLEDO COM US USD AAA 451,255.86 451,255.86 0.02%

US5949181045 MICROSOFT ODSH MICROSOFT COM US USD AAA 64,701,394.15 64,701,394.15 3.43%

US5949181045 MICROSOFT ODSH MICROSOFT COM US USD AAA 27,742,510.21 27,742,510.21 1.47%



Collateral data - as at 06/05/2025

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

US60855R1005 MOLINA HEALTH ODSH MOLINA HEALTH COM US USD AAA 350,267.76 350,267.76 0.02%

US61174X1090 MONSTER BEVERAGE ODSH MONSTER BEVERAGE COM US USD AAA 4,856,817.44 4,856,817.44 0.26%

US6153691059 MOODY S ODSH MOODY S COM US USD AAA 1,506,311.17 1,506,311.17 0.08%

US6174464486 MORGAN STANLEY ODSH MORGAN STANLEY COM US USD AAA 1,840,892.41 1,840,892.41 0.10%

US6293775085 NRG ENERGY ODSH NRG ENERGY COM US USD AAA 465,130.90 465,130.90 0.02%

US65339F1012 NEXTERA ENERGY ODSH NEXTERA ENERGY COM US USD AAA 2,220,158.27 2,220,158.27 0.12%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 35,035,396.64 35,035,396.64 1.86%

US6934751057 PNC FINL SVC ODSH PNC FINL SVC COM US USD AAA 2,790,008.80 2,790,008.80 0.15%

US7185461040 PHILLIPS 66 ODSH PHILLIPS 66 COM US USD AAA 284.21 284.21 0.00%

US7607591002 REPUBLIC SERVS ODSH REPUBLIC SERVS COM US USD AAA 1,173,192.30 1,173,192.30 0.06%

US7739031091 ROCKWELL AUTOMAT ODSH ROCKWELL AUTOMAT COM US USD AAA 11,535,786.90 11,535,786.90 0.61%

US79466L3024 SALESFORCE ODSH SALESFORCE COM US USD AAA 506,017.30 506,017.30 0.03%

US8760301072 TAPESTRY ODSH TAPESTRY COM US USD AAA 11,238,375.90 11,238,375.90 0.60%

US88160R1014 TESLA ODSH TESLA COM US USD AAA 1,369,039.54 1,369,039.54 0.07%

US88160R1014 TESLA ODSH TESLA COM US USD AAA 27,743,227.40 27,743,227.40 1.47%

US9113631090 UNITED RENTALS ODSH UNITED RENTALS COM US USD AAA 898,177.52 898,177.52 0.05%

US912797MG92 UST BILL 08/07/25 US TREASURY GOV US USD AAA 691.75 691.75 0.00%

US912810PX00 UST 4.500 05/15/38 US TREASURY GOV US USD AAA 1,326.13 1,326.13 0.00%

US912810QN19 UST 4.750 02/15/41 US TREASURY GOV US USD AAA 974,730.95 974,730.95 0.05%

US912810QW18 UST 3.000 05/15/42 US TREASURY GOV US USD AAA 13,189,035.51 13,189,035.51 0.70%

US912810RC45 UST 3.625 08/15/43 US TREASURY GOV US USD AAA 65,396.97 65,396.97 0.00%

US912810TC27 UST 2.000 11/15/41 US TREASURY GOV US USD AAA 91.51 91.51 0.00%

US912810TJ79 UST 3.000 08/15/52 US TREASURY GOV US USD AAA 13,172,953.79 13,172,953.79 0.70%

US912810TX63 UST 4.250 02/15/54 US TREASURY GOV US USD AAA 3,612,390.77 3,612,390.77 0.19%

US912810UG12 UST 4.625 02/15/55 US TREASURY GOV US USD AAA 17,051,896.03 17,051,896.03 0.90%

US912828Y958 UST 1.875 07/31/26 US TREASURY GOV US USD AAA 3,877,313.11 3,877,313.11 0.21%

US91282CAL54 UST 0.375 09/30/27 US TREASURY GOV US USD AAA 12,982.20 12,982.20 0.00%

US91282CBS98 UST 1.250 03/31/28 US TREASURY GOV US USD AAA 465,591.23 465,591.23 0.02%

US91282CCW91 UST 0.750 08/31/26 US TREASURY GOV US USD AAA 480,179.30 480,179.30 0.03%

US91282CEP23 UST 2.875 05/15/32 US TREASURY GOV US USD AAA 16,058,017.67 16,058,017.67 0.85%

US91282CGT27 UST 3.625 03/31/28 US TREASURY GOV US USD AAA 699,002.59 699,002.59 0.04%

US91282CJC64 UST 4.625 10/15/26 US TREASURY GOV US USD AAA 17,549,836.99 17,549,836.99 0.93%

US91282CJZ59 UST 4.000 02/15/34 US TREASURY GOV US USD AAA 16,176,559.76 16,176,559.76 0.86%

US91282CKA89 UST 4.125 02/15/27 US TREASURY GOV US USD AAA 17,549,905.87 17,549,905.87 0.93%

US91282CKG59 UST 4.125 03/31/29 US TREASURY GOV US USD AAA 16,057,781.89 16,057,781.89 0.85%

US91282CKS97 UST 4.875 05/31/26 US TREASURY GOV US USD AAA 3,365,900.21 3,365,900.21 0.18%

US91282CKU44 UST 4.625 05/31/31 US TREASURY GOV US USD AAA 15,819,687.81 15,819,687.81 0.84%

US91282CLH24 UST 3.750 08/31/26 US TREASURY GOV US USD AAA 2,110,615.74 2,110,615.74 0.11%

US91282CMM00 UST 4.625 02/15/35 US TREASURY GOV US USD AAA 1,010,985.57 1,010,985.57 0.05%



Collateral data - as at 06/05/2025

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

US91282CMN82 UST 4.250 02/15/28 US TREASURY GOV US USD AAA 17,549,900.67 17,549,900.67 0.93%

US92840M1027 VISTRA CORP ODSH VISTRA CORP COM US USD AAA 4,577,552.41 4,577,552.41 0.24%

US9884981013 YUM! BRANDS ODSH YUM! BRANDS COM US USD AAA 138,812.65 138,812.65 0.01%

Total: 1,886,310,443.35 100.00%

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) 232,893,452.59

2 MERRILL LYNCH INTERNATIONAL (PARENT) 203,570,374.65

3 BNP PARIBAS PRIME BROKERAGE INTL LTD (PARENT) 142,373,036.38

4 RBC DOMINION SECURITIES INC (PARENT) 131,226,194.78

5 HSBC BANK PLC (PARENT) 111,990,372.81
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