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HBCE / MSCI World Clim Paris Aligned UCITS ETF
Report as at 13/08/2026

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) 597,699,145
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 13/08/2026

Currently on loan in USD (base currency)

18,551,129.23

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

3.10%

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

19,752,675.65

Collateral value (cash and securities) in % of loan

106%

Securities lending statistics

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

20,019,075.31

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

3.54%

12-month maximum on loan in USD

31,046,280.92

12-month maximum on loan as a % of the fund AuM 5.71%

Gross Return for the fund over the last 12 months in (base currency fund) 70,059.17

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0124%

Collateral data - as at 13/08/2026

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
DE0001142263 DEGV PO STR 01/04/37 GERMANY GOV DE EUR AAA 221,205.61 255,310.66 1.29%
GB00B128DH60 UKTI 1 1/4 11/22/27 UK TREASURY GIL GB GBP AA3 940,630.53 1,270,650.75 6.43%
GB00B128DP45 UKT 4 1/4 12/07/46 UK TREASURY GIL GB GBP AA3 940,631.62 1,270,652.22 6.43%
GB00B1VWPJ53 UKT 4 1/2 12/07/42 UK TREASURY GIL GB GBP AA3 1,071.49 1,447 .42 0.01%
GB00BDOXH204 UKT 1T 07/22/57 UK TREASURY GIL GB GBP AA3 940,631.89 1,270,652.59 6.43%
GBOOBGDYHF49 GBGV 0.125 08/10/41 UNITED KINGDOM GIL GB GBP AA3 940,631.29 1,270,651.78 6.43%
GBO0OBZ1NTB69 UKTI 0 1/8 08/10/28 UK TREASURY GIL GB GBP AA3 940,630.76 1,270,651.06 6.43%
JP13002015A5 JPGV 2.500 09/20/35 JAPAN GOV JP JPY A1 99,070.04 622.20 0.00%
NL0015000B11 NLGV 01/15/38 NETHERLANDS GOV NL EUR AAA 884,706.17 1,021,108.45 5.17%
NL00150012X2 NLGV 2.000 01/15/54 NETHERLANDS GOV NL EUR AAA 884,764.43 1,021,175.69 5.17%




Collateral data - as at 13/08/2026

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
NL0015001AM2 NLGV 2.500 07/15/33 NETHERLANDS GOV NL EUR AAA 884,584.29 1,020,967.78 5.17%
NLO0015001XZ6 NLGV 2.500 07/15/34 NETHERLANDS GOV NL EUR AAA 884,764.10 1,021,175.31 5.17%
US912810SN90 UST 1.250 05/15/50 US TREASURY GOV us uUsD AAA 104,745.30 104,745.30 0.53%
US912810SP49 UST 1.375 08/15/50 US TREASURY GOV us uUsD AAA 610,021.52 610,021.52 3.09%
US912810SR05 UST 1.125 05/15/40 US TREASURY GOV us uUsD AAA 47,001.39 47,001.39 0.24%
US912810SW99 UST 1.875 02/15/41 US TREASURY GOV us uUsD AAA 1,087.66 1,087.66 0.01%
US9128282Q64 UST 0.625 05/15/30 US TREASURY GOV us uUsD AAA 610,020.87 610,020.87 3.09%
US91282CBL46 UST 1.125 02/15/31 US TREASURY GOV us uUsD AAA 609,940.51 609,940.51 3.09%
US91282CET45 UST 2.625 05/31/27 US TREASURY GOV us uUsD AAA 609,961.17 609,961.17 3.09%
US91282CHT18 UST 3.875 08/15/33 US TREASURY GOV us uUsD AAA 1,021,028.79 1,021,028.79 5.17%
US91282CHX20 UST 4.375 08/31/28 US TREASURY GOV us uUsD AAA 204,569.64 204,569.64 1.04%
US91282CJH51 UST 2.375 10/15/28 US TREASURY GOV us uUsD AAA 1,209,056.02 1,209,056.02 6.12%
US91282CJJ18 UST 4.500 11/15/33 US TREASURY GOV us uUsD AAA 1,310,842.98 1,310,842.98 6.64%
US91282CKP58 UST 4.625 04/30/29 US TREASURY GOV us uUsD AAA 609,961.19 609,961.19 3.09%
US91282CMN82 UST 4.250 02/15/28 US TREASURY GOV us uUsD AAA 204.42 204.42 0.00%
US91282CPE56 UST 3.500 10/31/27 US TREASURY GOV us uUsD AAA 100,250.77 100,250.77 0.51%
US91282CPJ44 UST 4.000 11/15/35 US TREASURY GOV us uUsD AAA 609,926.48 609,926.48 3.09%
US91282CPZ85 UST 4.125 02/15/36 US TREASURY GOV us uUsD AAA 1,021,173.02 1,021,173.02 5.17%
US91282CQF13 UST 4.250 03/31/33 US TREASURY GOV us uUsD AAA 377,817.98 377,817.98 1.91%
Total: 19,752,675.65 100.00%
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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 | HSBC BANK PLC (PARENT)

4,645,735.22




BARCLAYS CAPITAL SECURITIES LIMITED (PARENT) 4,270,591.37
NATIXIS (PARENT) 2,923,217.52
SCOTIA CAPITAL (USA) INC (PARENT) 1,733,497.41
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