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Securities Lending Report
HSBC CONTINENTAL EUROPE / HSBC MSCI EMERGING MARKETS UCITS ETF - 706054
Report as at 03/07/2025

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 EMERGING MARKETS UCITS ETF - 706054

Replication Mode

Physical replication

ISIN Code

IEO0B5SSQT16

Total net assets (AuM)

2,886,024,859

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 03/07/2025

Currently on loan in USD (base currency)

210,166,391.22

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

7.28%

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

226,564,469.04

Collateral value (cash and securities) in % of loan

108%

Securities lending statistics

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

248,165,867.36

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

8.98%

12-month maximum on loan in USD

314,003,466.58

12-month maximum on loan as a % of the fund AuM 11.38%

Gross Return for the fund over the last 12 months in (base currency fund) 1,470,441.01

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0532%

Collateral data - as at 03/07/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
AUO000000AMP6 AMP ODSH AMP COM AU AUD AAA 7,499,736.65 4,922,511.29 2.17%
AU000000CBA7 CBA ODSH CBA COM AU AUD AAA 1,237,165.64 812,023.42 0.36%
AU000000CSL8 CSL ODSH CSL COM AU AUD AAA 1,238,016.98 812,582.21 0.36%
AU000000CWY3 CLEANAWAY WASTE ODSH CLEANAWAY WASTE COM AU AUD AAA 247.49 162.44 0.00%
AUOO0000EVN4 EVOLUTION MINING ODSH EVOLUTION MINING COM AU AUD AAA 834,468.36 547,709.89 0.24%
AUOO0000FLT9 FLIGHT CENTRE ODSH FLIGHT CENTRE COM AU AUD AAA 7,499,736.17 4,922,510.98 2.17%
AU000000HUB4 HUB24 ODSH HUB24 COM AU AUD AAA 1,833,176.28 1,203,219.71 0.53%
AUO0O0000IAG3 IAG AU ODSH IAG AU COM AU AUD AAA 81,201.11 53,296.99 0.02%
AU000000MIN4 MINERAL ODSH MINERAL COM AU AUD AAA 7,499,731.72 4,922,508.06 2.17%
AU000000PRU3 PERSEUS MINING ODSH PERSEUS MINING COM AU AUD AAA 1,846,249.99 1,211,800.74 0.53%




Collateral data - as at 03/07/2025

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

AU000000TLX2 TELIX PHARMS ODSH TELIX PHARMS COM AU AUD AAA 7,499,726.94 4,922,504.92 217%
AUOOOOOO0TNES8 TECHNOLOGYONE ODSH TECHNOLOGYONE COM AU AUD AAA 990,434.49 650,079.49 0.29%
AUO00000WHCS8 WHITEHAVEN COAL ODSH WHITEHAVEN COAL COM AU AUD AAA 1,775,820.97 1,165,574.10 0.51%
AUO000000WOR2 WORLEY ODSH WORLEY COM AU AUD AAA 7,499,728.47 4,922,505.92 217%
BE0000291972 BEGV 5.500 03/28/28 BELGIUM GOV BE EUR AA3 270,770.09 318,635.09 0.14%
BE0003739530 UCB SA ODSH UCB SA COM BE EUR AA3 2,821,230.79 3,319,949.86 1.47%
CA1363751027 CA NATL RLWY ODSH CA NATL RLWY COM CA CAD AAA 2,623,849.19 1,923,957.93 0.85%
CA7800871021 RBC ODSH RBC COM CA CAD AAA 560,868.38 411,261.12 0.18%
CA8672241079 SUNCOR ENERGY ODSH SUNCOR ENERGY COM CA CAD AAA 1,952,703.99 1,431,835.46 0.63%
CA8911605092 TD ODSH TD COM CA CAD AAA 348,795.00 255,756.66 0.11%
CHO0012005267 NOVARTIS ODSH NOVARTIS COM CH CHF 188,198.15 237,184.46 0.10%
CHO0126881561 SWISS RE ODSH SWISS RE COM CH CHF 35,164.99 44,318.13 0.02%
CH1300646267 BUNGE GLOBAL ODSH BUNGE GLOBAL COM us uUsD AAA 90,390.83 90,390.83 0.04%
CNE1000002L3 CHINA LIFE INS ODSH CHINA LIFE INS COM CN HKD 848,317.48 108,067.41 0.05%
CNE1000003W8 PETROCHINA ODSH PETROCHINA COM CN HKD 8,102,026.02 1,032,119.49 0.46%
DE0001102481 DEGV 08/15/50 GERMANY GOV DE EUR AAA 15,683.66 18,456.11 0.01%
DE0005439004 CONTINENT ODSH CONTINENT COM DE EUR AAA 458,084.25 539,061.44 0.24%
DE0005557508 DEUTSCHE TELEKOM ODSH DEUTSCHE TELEKOM COM DE EUR AAA 690,553.20 812,624.76 0.36%
DE0006599905 MERCK ODSH MERCK COM DE EUR AAA 3,400,328.74 4,001,417.02 1.77%
DEO0007030009 RHEINMETALL ODSH RHEINMETALL COM DE EUR AAA 4,228,241.99 4,975,683.46 2.20%
DEO0007100000 MERCEDES BENZ GR ODSH MERCEDES BENZ GR COM DE EUR AAA 4,229,299.80 4,976,928.26 2.20%
DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 7,714,746.39 9,078,509.73 4.01%
DE0007236101 SIEMENS ODSH SIEMENS COM DE EUR AAA 690,568.30 812,642.53 0.36%
DE0008404005 ALLIANZ ODSH ALLIANZ COM DE EUR AAA 4,229,129.60 4,976,727.98 2.20%
DEOOOBASF111 BASF ODSH BASF COM DE EUR AAA 1,634,982.13 1,924,003.78 0.85%
ES0177542018 ORD EURO0.5 (CREST LINE) INTERNATIONAL CONSOLIDATED AIRLINES CST GB GBP AA3 3,017,567.36 4,101,930.19 1.81%
F10009003727 WARTSILA ODSH WARTSILA COM Fl EUR AA1 19.89 23.41 0.00%
FR0000120578 SANOFI FR ODSH SANOFI FR COM FR EUR AA2 2,862,890.01 3,368,973.32 1.49%
FR0000121014 LVMH ODSH LVMH COM FR EUR AA2 240,342.00 282,828.11 0.12%
FR0000121485 KERING ODSH KERING COM FR EUR AA2 13,374.89 15,739.22 0.01%
FR0000124141 VEOLIA ENVIRON ODSH VEOLIA ENVIRON COM FR EUR AA2 4,229,312.99 4,976,943.79 2.20%
FR0000130809 SOCIETE GENERALE ODSH SOCIETE GENERALE COM FR EUR AA2 976,881.52 1,149,568.37 0.51%
GB0002634946 ORD 2.5P BAE SYSTEMS CST GB GBP AA3 116,167.09 157,911.73 0.07%
GB0007188757 ORD GBPO0.10(REGD) RIO TINTO CST GB GBP AA3 5,362,782.10 7,289,897.85 3.22%
GB0007908733 ORD GBPO0.50 SCOT & SOUTHERN ENERGY CST GB GBP AA3 601,874.56 818,158.18 0.36%
GB0007980591 ORD USDO0.25 BP PLC CST GB GBP AA3 3,479,955.44 4,730,477.43 2.09%
GB0031274896 ORD GBPO0.25 MARKS & SPENCER CST GB GBP AA3 11,996.11 16,306.91 0.01%
GB0032089863 ORD GBPO0.50 NEXT PLC CST GB GBP AA3 302,507.70 411,213.84 0.18%
GB0O0OBOSWJX34 ORD GBP5 LONDON STOCK EXCHANGE CST GB GBP AA3 354,944 .25 482,493.47 0.21%




Collateral data - as at 03/07/2025

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

GB00B24FF097 UKT 4 3/4 12/07/30 UK TREASURY GIL GB GBP AA3 253,126.62 344,087.67 0.15%
GBOOBFMCNG652 UKT 158 10/22/71 UK Treasury GIL GB GBP AA3 176.67 240.16 0.00%
GBOOBJQWYH73 UKT 1 1/4 10/22/41 UNITED KINGDOM GIL GB GBP AA3 5.79 7.87 0.00%
GB00BLGZ9862 TESCO ODSH TESCO CST GB GBP AA3 3,017,659.96 4,102,056.07 1.81%
GB0O0OBPCJD997 UKT 3 3/4 10/22/53 UK Treasury GIL GB GBP AA3 10,085.40 13,709.59 0.01%
GBOOBYY5F 144 UKTI 018 03/22/26 UK TREASURY GIL GB GBP AA3 12,008.61 16,323.90 0.01%
HK0285041858 BYD ELECTRONIC ODSH BYD ELECTRONIC COM HK HKD 944,976.44 120,380.83 0.05%
IEOOBK9ZQ967 TRANE TECH ODSH TRANE TECH COM us usD AAA 647,024.77 647,024.77 0.29%
IEOOBKVD2N49 SEAGATE ODSH SEAGATE COM us usD AAA 30,084.11 30,084.11 0.01%
IT0O003132476 ENI ODSH ENI COM IT EUR 24,318.23 28,617.05 0.01%
JP1024681R19 JPGV 0.600 01/01/27 JAPAN GOV JP JPY A1l 414,982,522.20 2,881,322.60 1.27%
JP1051671Q49 JPGV 0.400 03/20/29 JAPAN GOV JP JPY A1l 984,054.94 6,832.53 0.00%
JP1103431G66 JPGV 0.100 06/20/26 JAPAN GOV JP JPY A1l 2,588,606.49 17,973.31 0.01%
JP1200851630 JPGV 2.100 03/20/26 JAPAN GOV JP JPY A1l 1,220,829.80 8,476.51 0.00%
JP1200961785 JPGV 2.100 06/20/27 JAPAN GOV JP JPY A1l 51,378.65 356.73 0.00%
JP1201001839 JPGV 2.200 03/20/28 JAPAN GOV JP JPY A1l 9,765,690.81 67,805.52 0.03%
JP1201111968 JPGV 2.200 06/20/29 JAPAN GOV JP JPY A1l 840,902.27 5,838.58 0.00%
JP1201161A37 JPGV 2.200 03/20/30 JAPAN GOV JP JPY A1l 28,947,784.53 200,991.37 0.09%
JP1201401C92 JPGV 1.700 09/20/32 JAPAN GOV JP JPY A1l 52,140.24 362.02 0.00%
JP1201461D98 JPGV 1.700 09/20/33 JAPAN GOV JP JPY A1l 9,831,985.97 68,265.82 0.03%
JP1201521F37 JPGV 1.200 03/20/35 JAPAN GOV JP JPY A1l 50,190,880.05 348,487.25 0.15%
JP1201541F90 JPGV 1.200 09/20/35 JAPAN GOV JP JPY A1l 22,900,523.45 159,003.79 0.07%
JP1201641J38 JPGV 0.500 03/20/38 JAPAN GOV JP JPY A1l 1,501,616.09 10,426.08 0.00%
JP1201671K12 JPGV 0.500 12/20/38 JAPAN GOV JP JPY A1l 16,706,049.21 115,994.08 0.05%
JP1201701KA5 JPGV 0.300 09/20/39 JAPAN GOV JP JPY A1l 3,594,087.64 24,954.61 0.01%
JP1201741LA9 JPGV 0.400 09/20/40 JAPAN GOV JP JPY A1l 2,246,672.11 15,599.18 0.01%
JP1201761M45 JPGV 0.500 03/20/41 JAPAN GOV JP JPY A1l 2,253,142.65 15,644.11 0.01%
JP1201861PA6 JPGV 1.500 09/20/43 JAPAN GOV JP JPY A1l 9,302,053.45 64,586.38 0.03%
JP1201881Q46 JPGV 1.600 03/20/44 JAPAN GOV JP JPY A1l 413,862,282.41 2,873,544.51 1.27%
JP1300671L78 JPGV 0.600 06/20/50 JAPAN GOV JP JPY A1l 2,098,055.21 14,567.30 0.01%
JP1300741N49 JPGV 1.000 03/20/52 JAPAN GOV JP JPY A1l 1,979,535.62 13,744.39 0.01%
JP1300781P48 JPGV 1.400 03/20/53 JAPAN GOV JP JPY A1l 5,150,009.30 35,757.74 0.02%
JP1400031A58 JPGV 2.200 03/20/50 JAPAN GOV JP JPY A1l 46,388.21 322.08 0.00%
JP1400041B55 JPGV 2.200 03/20/51 JAPAN GOV JP JPY A1l 455,516.38 3,162.76 0.00%
JP1400131L54 JPGV 0.500 03/20/60 JAPAN GOV JP JPY A1l 281,249,173.52 1,952,780.07 0.86%
JP1742811R19 JPGV 01/20/26 JAPAN GOV JP JPY A1l 25,486,864.76 176,961.38 0.08%
JP3116000005 ASAHI GROUP ODSH ASAHI GROUP COM JP JPY A1l 5,431,999.64 37,715.67 0.02%
JP3143600009 ITOCHU ODSH ITOCHU COM JP JPY A1l 148,043,999.24 1,027,904.79 0.45%
JP3188220002 OTSUKA HOLDINGS ODSH OTSUKA HOLDINGS COM JP JPY A1l 143,880,897.41 998,999.38 0.44%




Collateral data - as at 03/07/2025

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

JP3205800000 KAO ODSH KAO COM JP JPY A1l 164,171,597.64 1,139,882.55 0.50%
JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1l 15,516,448.34 107,734.40 0.05%
JP3236200006 KEYENCE ODSH KEYENCE COM JP JPY A1l 100,853,998.09 700,253.36 0.31%
JP3249600002 KYOCERA ODSH KYOCERA COM JP JPY A1l 11,206,799.01 77,811.48 0.03%
JP3258000003 KIRIN HOLDINGS ODSH KIRIN HOLDINGS COM JP JPY A1l 80,332,948.51 557,770.82 0.25%
JP3294460005 INPEX ODSH INPEX COM JP JPY A1l 2,457,598.08 17,063.69 0.01%
JP3311400000 CYBERAGENT ODSH CYBERAGENT COM JP JPY A1l 8,914,799.82 61,897.58 0.03%
JP3386450005 ENEOS HOLDINGS ODSH ENEOS HOLDINGS COM JP JPY A1l 64,387,329.95 447,056.58 0.20%
JP3401400001 SUMITOMO CHEM ODSH SUMITOMO CHEM COM JP JPY A1l 15,554,558.96 107,999.01 0.05%
JP3475350009 DAIICHI SANKYO ODSH DAIICHI SANKYO COM JP JPY A1l 15,484,798.49 107,514.65 0.05%
JP3519400000 CHUGAI PHARM ODSH CHUGAI PHARM COM JP JPY A1l 78,099,599.26 542,264.14 0.24%
JP3566800003 CENTRAL JPN RAIL ODSH CENTRAL JPN RAIL COM JP JPY A1l 157,398,398.50 1,092,854.61 0.48%
JP3726800000 JAPAN TOBACCO ODSH JAPAN TOBACCO COM JP JPY A1l 79,644,598.33 552,991.44 0.24%
JP3788600009 HITACHI ODSH HITACHI COM JP JPY A1l 148,439,199.60 1,030,648.76 0.45%
JP3802300008 FAST RETAILING ODSH FAST RETAILING COM JP JPY A1l 263,724,997.17 1,831,105.54 0.81%
JP3830800003 BRIDGESTONE ODSH BRIDGESTONE COM JP JPY A1l 12,698,698.52 88,170.09 0.04%
JP3837800006 HOYA ODSH HOYA COM JP JPY A1l 15,236,999.23 105,794.12 0.05%
JP3854600008 HONDA ODSH HONDA COM JP JPY A1l 80,157,349.16 556,551.59 0.25%
JP3890310000 MS&AD INSURANCE ODSH MS&AD INSURANCE COM JP JPY A1l 173,154,599.53 1,202,253.67 0.53%
JP3900000005 MHI ODSH MHI COM JP JPY A1l 4,501,899.82 31,257.76 0.01%
JP3902900004 MUFG ODSH MUFG COM JP JPY A1l 118,395,399.20 822,047.49 0.36%
JP3955800002 YOKOHAMA RUBBER ODSH YOKOHAMA RUBBER COM JP JPY A1l 84,508,899.41 586,765.44 0.26%
KYG2108Y1052 CHINA RSRCS LND ODSH CHINA RSRCS LND COM HK HKD 9,445,231.44 1,203,230.83 0.53%
KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 37,982,813.88 4,838,641.90 2.14%
KYG9830T1067 XIAOMI ODSH XIAOMI COM HK HKD 37,134,533.75 4,730,579.24 2.09%
NL0000235190 AIRBUS NL ODSH AIRBUS NL COM FR EUR AA2 700.71 824.58 0.00%
NL0000395903 WOLTERS KLUWER ODSH WOLTERS KLUWER COM NL EUR AAA 10,610.60 12,486.27 0.01%
NL0013654783 PROSUS ODSH PROSUS COM NL EUR AAA 1,206,574.31 1,419,864.77 0.63%
NZXROE0001S2 XERO ODSH XERO COM AU AUD AAA 7,499,661.49 4,922,461.96 217%
SE0017486889 ATLAS COPCO ODSH ATLAS COPCO COM SE SEK AAA 99,287.79 10,395.90 0.00%
US00287Y1091 ABBVIE ODSH ABBVIE COM us usD AAA 696,469.09 696,469.09 0.31%
Us0090661010 AIRBNB ODSH AIRBNB COM us usD AAA 25,581.89 25,581.89 0.01%
US02079K3059 ALPHABET ODSH ALPHABET COM us usD AAA 150,071.59 150,071.59 0.07%
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us usD AAA 4,730,479.19 4,730,479.19 2.09%
US0258161092 AMERICAN EXPRESS ODSH AMERICAN EXPRESS COM us usD AAA 1,302.43 1,302.43 0.00%
US0378331005 APPLE ODSH APPLE COM us usD AAA 4,066,738.90 4,066,738.90 1.79%
US1101221083 BRISTOL-MYERS ODSH BRISTOL-MYERS COM us uUsD AAA 598,057.33 598,057.33 0.26%
US11135F1012 BROADCOM ODSH BROADCOM COM us uUsD AAA 1,923,847.19 1,923,847.19 0.85%
US1264081035 CSX ODSH CSX COM us uUsD AAA 255,622.98 255,622.98 0.11%




Collateral data - as at 03/07/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
US14040H1059 CAPITAL ONE FIN ODSH CAPITAL ONE FIN COM us usD AAA 218.80 218.80 0.00%
US20030N1019 COMCAST ODSH COMCAST COM us usD AAA 247,034.35 247,034.35 0.11%
US2358511028 DANAHER ODSH DANAHER COM us usD AAA 144,515.90 144,515.90 0.06%
US26884L1098 EQT CORP ODSH EQT CORP COM us usD AAA 328,302.44 328,302.44 0.14%
US37940X1028 GLOBAL PAYMENTS ODSH GLOBAL PAYMENTS COM us usD AAA 2,451.97 2,451.97 0.00%
US4385161066 HONEYWELL INTL ODSH HONEYWELL INTL COM us usD AAA 4,229,159.75 4,229,159.75 1.87%
US46625H1005 JP MORGAN ODSH JP MORGAN COM us usD AAA 42,923.99 42,923.99 0.02%
US5486611073 LOWE S ODSH LOWE S COM us usD AAA 16,658.51 16,658.51 0.01%
US55354G 1004 MSCI ODSH MSCI COM us usD AAA 108,544.71 108,544.71 0.05%
US5801351017 MCDONALD S CORP ODSH MCDONALD S CORP COM us usD AAA 105,772.17 105,772.17 0.05%
US5949181045 MICROSOFT ODSH MICROSOFT COM us usD AAA 412,200.96 412,200.96 0.18%
US6153691059 MOODY S ODSH MOODY S COM us usD AAA 612,238.63 612,238.63 0.27%
US64110L1061 NETFLIX ODSH NETFLIX COM us uUsD AAA 89,940.20 89,940.20 0.04%
US67066G1040 NVIDIA ODSH NVIDIA COM us uUsD AAA 6,900,916.23 6,900,916.23 3.05%
US7433151039 PROGRESSIVE ODSH PROGRESSIVE COM us uUsD AAA 588,041.79 588,041.79 0.26%
US8581191009 STEEL DYNAMICS ODSH STEEL DYNAMICS COM us uUsD AAA 696,500.11 696,500.11 0.31%
US912810FM54 UST 6.250 05/15/30 US TREASURY GOV us uUsD AAA 690,946.35 690,946.35 0.30%
US912810RY64 UST 2.750 08/15/47 US TREASURY GOV us uUsD AAA 2,881,552.47 2,881,5652.47 1.27%
US912810SQ22 UST 1.125 08/15/40 US TREASURY GOV us uUsD AAA 5,298,833.61 5,298,833.61 2.34%
US912810SY55 UST 2.250 05/15/41 US TREASURY GOV us uUsD AAA 2,881,573.52 2,881,573.52 1.27%
US912810TV08 UST 4.750 11/15/53 US TREASURY GOV us uUsD AAA 2,869,390.65 2,869,390.65 1.27%
US912810UD80 UST 4.125 08/15/44 US TREASURY GOV us uUsD AAA 5,298,450.64 5,298,450.64 2.34%
US912810UE63 UST 4.500 11/15/54 US TREASURY GOV us usD AAA 1,963,625.20 1,963,625.20 0.87%
US912810UG12 UST 4.625 02/15/55 US TREASURY GOV us usD AAA 1,964,180.19 1,964,180.19 0.87%
US912810UJ50 UST 4.750 02/15/45 US TREASURY GOV us usD AAA 971,560.04 971,560.04 0.43%
US91282CAD39 UST 0.375 07/31/27 US TREASURY GOV us usD AAA 586,444.14 586,444.14 0.26%
US91282CAU53 UST 0.500 10/31/27 US TREASURY GOV us usD AAA 723,207.25 723,207.25 0.32%
US91282CCV19 UST 1.125 08/31/28 US TREASURY GOV us usD AAA 1,271,248.01 1,271,248.01 0.56%
US91282CEB37 UST 1.875 02/28/29 US TREASURY GOV us usD AAA 5,298,987.34 5,298,987.34 2.34%
US91282CEV90 UST 3.250 06/30/29 US TREASURY GOV us usD AAA 569,776.66 569,776.66 0.25%
US91282CFJ53 UST 3.125 08/31/29 US TREASURY GOV us usD AAA 5,298,988.43 5,298,988.43 2.34%
US91282CGT27 UST 3.625 03/31/28 US TREASURY GOV us usD AAA 2,011,668.94 2,011,668.94 0.89%
US91282CKF76 UST 4.125 03/31/31 US TREASURY GOV us usD AAA 5,298,502.19 5,298,502.19 2.34%
US91282CKNO01 UST 4.625 04/30/31 US TREASURY GOV us usD AAA 5,298,201.01 5,298,201.01 2.34%
US91282CMX64 UST 4.441 04/30/27 FRN US TREASURY GOV us usD AAA 2,869,252.82 2,869,252.82 1.27%
US91324P1021 UNITEDHEALTH ODSH UNITEDHEALTH COM us usD AAA 2,460.48 2,460.48 0.00%
US9892071054 ZEBRA TECH ODSH ZEBRA TECH COM us uUsD AAA 23,953.72 23,953.72 0.01%
Total: 226,564,469.04 100.00%




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 | JP MORGAN SECS PLC (PARENT)

51,309,009.22

NATIXIS (PARENT)

38,746,987.55

MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT)

36,717,440.55

GOLDMAN SACHS INTERNATIONAL (PARENT)

28,182,897.08

o B~ w DN

MACQUARIE BANK LTD (PARENT)

25,464,223.95
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