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HBCE / MSCI World Clim Paris Aligned UCITS ETF
Report as at 21/08/2025

Summary of policy

% limit on maximum percentage of book on loan

30%

Revenue Split

75/25*

Name of the Fund

HBCE / MSCI World Clim Paris Aligned UCITS ETF

Replication Mode

Physical replication

ISIN Code IEOOBP2C1V62
Total net assets (AuM) 609,524,337
Reference currency of the fund UsD

* The sub-fund will receive 75% of the gross revenue generated and the remaining 25% will be split between the Securities Lending Agent and the Management Company

Securities lending data - as at 21/08/2025

Currently on loan in USD (base currency)

18,090,648.55

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

2.97%

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

19,034,225.80

Collateral value (cash and securities) in % of loan 105%
Securities lending statistics

12-month average on loan in USD (base currency) N/A
12-month average on loan as a % of the fund AuM N/A
12-month maximum on loan in USD N/A
12-month maximum on loan as a % of the fund AuM N/A
Gross Return for the fund over the last 12 months in USD (base currency) N/A
Gross Return for the fund over the last 12 months in % of the fund AuM N/A

Collateral data - as at 21/08/2025

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

ATO000A2VB47 ATGV 10/20/28 AUSTRIA GOV AT EUR AA1 470,231.99 548,427.60 2.88%
DE0001108504 DEGV PO STR 07/04/39 GERMANY GOV DE EUR AAA 38,889.81 45,356.85 0.24%
DE0001135366 DEGV 4.750 07/04/40 GERMANY GOV DE EUR AAA 58,150.87 67,820.87 0.36%
DE0001142263 DEGV PO STR 01/04/37 GERMANY GOV DE EUR AAA 388,141.91 452,686.63 2.38%
DE0001142685 DEGV IO STR 01/04/35 GERMANY GOV DE EUR AAA 388,142.81 452,687.68 2.38%
FR0000187635 FRGV 5.750 10/25/32 FRANCE GOV FR EUR AA2 471,015.68 549,341.61 2.89%
FR0000571218 FRGV 5.500 04/25/29 FRANCE GOV FR EUR AA2 471,016.19 549,342.20 2.89%
FR0010773192 FRGV 4.500 04/25/41 FRANCE GOV FR EUR AA2 118,673.31 138,407.68 0.73%
GB00B3D4VD98 UKTI 1 1/4 11/22/32 UK TREASURY GIL GB GBP AA3 2,125.13 2,863.19 0.02%
GB00B46CGH68 UKTI 0 3/4 03/22/34 UK TREASURY GIL GB GBP AA3 1,003,976.55 1,352,657.61 711%




Collateral data - as at 21/08/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
GBOOBMF9LJ15 UKTI 0 3/4 11/22/33 UK Treasury GIL GB GBP AA3 1,003,981.77 1,352,664.64 7141%
GB00BQC4R999 UKT 3 3/4 01/29/38 UK Treasury GIL GB GBP AA3 1,004,135.37 1,352,871.58 711%
GB0OOBYMWG366 UKTI 0 1/8 03/22/46 UK TREASURY GIL GB GBP AA3 346,759.53 467,189.11 2.45%
GB00BZB26Y51 UKT 1T 09/07/37 UK TREASURY GIL GB GBP AA3 1,004,135.88 1,352,872.27 711%
JP1201571G68 JPGV 0.200 06/20/36 JAPAN GOV JP JPY A1 20,601,101.22 140,143.55 0.74%
JP1201651J76 JPGV 0.500 06/20/38 JAPAN GOV JP JPY A1 20,599,338.55 140,131.55 0.74%
JP1201671K12 JPGV 0.500 12/20/38 JAPAN GOV JP JPY A1 5,349,790.53 36,393.13 0.19%
JP1201701KA5 JPGV 0.300 09/20/39 JAPAN GOV JP JPY A1 20,602,905.48 140,155.82 0.74%
JP1201821NA5 JPGV 1.100 09/20/42 JAPAN GOV JP JPY A1 20,612,798.24 140,223.12 0.74%
JP1201891Q77 JPGV 1.900 06/20/44 JAPAN GOV JP JPY A1 20,576,061.37 139,973.21 0.74%
JP1300371C98 JPGV 1.900 09/20/42 JAPAN GOV JP JPY A1 80,752,198.39 549,334.68 2.89%
JP1300731N17 JPGV 0.700 12/20/51 JAPAN GOV JP JPY A1 57,825.56 393.37 0.00%
JP1300771P16 JPGV 1.600 12/20/52 JAPAN GOV JP JPY A1 20,537,862.86 139,713.35 0.73%
NL00150012X2 NLGV 2.000 01/15/54 NETHERLANDS GOV NL EUR AAA 388,146.52 452,692.01 2.38%
NLO015001RG8 NLGV 3.250 01/15/44 NETHERLANDS GOV NL EUR AAA 388,066.08 452,598.19 2.38%
NLO0015001XZ6 NLGV 2.500 07/15/34 NETHERLANDS GOV NL EUR AAA 387,730.68 452,207.02 2.38%
NLOO015002F72 NLGV 2.500 07/15/35 NETHERLANDS GOV NL EUR AAA 388,146.25 452,691.70 2.38%
US912810QH41 UST 4.375 05/15/40 US TREASURY GOV us USD AAA 589.05 589.05 0.00%
US9128287V59 UST 0.500 06/30/27 US TREASURY GOV us UsD AAA 1,286,504.93 1,286,504.93 6.76%
US91282CGJ45 UST 3.500 01/31/30 US TREASURY GOV us UsD AAA 990,430.27 990,430.27 5.20%
US91282CJL63 UST 4.875 11/30/25 US TREASURY GOV us UsD AAA 1,012,458.93 1,012,458.93 5.32%
US91282CKQ32 UST 4.375 05/15/34 US TREASURY GOV us UsD AAA 1,436,033.66 1,436,033.66 7.54%
US91282CLZ22 UST 4.125 11/30/31 US TREASURY GOV us UsD AAA 549,262.55 549,262.55 2.89%
US91282CMG32 UST 4.250 01/31/30 US TREASURY GOV us UsD AAA 549,276.51 549,276.51 2.89%
US912834DV73 UST 10 STR 05/15/39 US TREASURY GOV us UsD AAA 1,287,829.67 1,287,829.67 6.77%
Total: 19,034,225.8 100.00%
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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 | HSBC BANK PLC (PARENT) 7,197,011.49
2 | BARCLAYS CAPITAL SECURITIES LIMITED (PARENT) 2,078,543.23
3 | NATIXIS (PARENT) 1,139,979.72
4 | SCOTIA CAPITAL (USA) INC (PARENT) 1,048,982.17
5 | MIZUHO SECURITIES CO LTD (PARENT) 926,528.10
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