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HBCE / MSCI World Clim Paris Aligned UCITS ETF
Report as at 11/12/2025

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) 569,344,570
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 11/12/2025

Currently on loan in USD (base currency)

13,912,772.22

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

2.44%

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

14,838,366.19

Collateral value (cash and securities) in % of loan 107%
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 11/12/2025

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

CA135087M680 CAGV 1.750 12/01/53 CANADA GOV CA CAD AAA 643.53 464.55 0.00%
DE0001108504 DEGV PO STR 07/04/39 GERMANY GOV DE EUR AAA 288,338.27 335,676.45 2.26%
DE0001108546 DEGV PO STR 07/04/40 GERMANY GOV DE EUR AAA 13,976.51 16,271.11 0.11%
DEO0001108595 DEGV PO STR 07/04/42 GERMANY GOV DE EUR AAA 288,337.83 335,675.93 2.26%
DE0001135366 DEGV 4.750 07/04/40 GERMANY GOV DE EUR AAA 57,804.09 67,294.13 0.45%
DE0001142263 DEGV PO STR 01/04/37 GERMANY GOV DE EUR AAA 288,257.94 335,582.93 2.26%
DEO000BU25000 DEGV 2.200 04/13/28 GERMANY GOV DE EUR AAA 143,917.34 167,545.09 1.13%
FR0000187635 FRGV 5.750 10/25/32 FRANCE GOV FR EUR AA2 574,369.58 668,667.19 4.51%
FR0010371401 FRGV 4.000 10/25/38 FRANCE GOV FR EUR AA2 574,369.41 668,666.99 4.51%
FRO014001NN8 FRGV 0.500 05/25/72 FRANCE GOV FR EUR AA2 424,454.78 494,140.00 3.33%




Collateral data - as at 11/12/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
FRO014000HF4 FRGV 3.250 05/25/55 FRANCE GOV FR EUR AA2 221,353.60 257,694.52 1.74%
GB00B128DH60 UKTI 1 1/4 11/22/27 UK TREASURY GIL GB GBP AA3 627,646.47 836,056.48 5.63%
GB00B24FFM16 UKTI 0 3/4 11/22/47 UK TREASURY GIL GB GBP AA3 574,658.14 765,473.38 5.16%
GB00B421JZ66 UKTI 0 1/2 03/22/50 UK TREASURY GIL GB GBP AA3 627,647.26 836,057.53 5.63%
GB00BM8Z2\W66 UKTI 0 1/8 03/22/73 UK Treasury GIL GB GBP AA3 346,324.87 461,322.04 3.11%
GBOOBMF9LH90 UKTI 0.5/8 03/22/45 UK Treasury GIL GB GBP AA3 46,200.60 61,541.51 0.41%
GB00OBPCJD997 UKT 3 3/4 10/22/53 UK Treasury GIL GB GBP AA3 389,248.65 518,498.66 3.49%
JP1300371C98 JPGV 1.900 09/20/42 JAPAN GOV JP JPY A1 104,586,499.07 668,391.19 4.50%
NL00150012X2 NLGV 2.000 01/15/54 NETHERLANDS GOV NL EUR AAA 288,338.18 335,676.35 2.26%
NLO015001RG8 NLGV 3.250 01/15/44 NETHERLANDS GOV NL EUR AAA 288,338.11 335,676.27 2.26%
NL0015001XZ6 NLGV 2.500 07/15/34 NETHERLANDS GOV NL EUR AAA 288,324.98 335,660.98 2.26%
UsS912810UC08 UST 4.250 08/15/54 US TREASURY GOV us USD AAA 494,908.91 494,908.91 3.34%
US9128282A70 UST 1.500 08/15/26 US TREASURY GOV us USD AAA 668,629.64 668,629.64 4.51%
US91282CBF77 UST 0.125 01/15/31 US TREASURY GOV us USD AAA 492,097.90 492,097.90 3.32%
US91282CBL46 UST 1.125 02/15/31 US TREASURY GOV us USD AAA 660,745.65 660,745.65 4.45%
US91282CGJ45 UST 3.500 01/31/30 US TREASURY GOV us USD AAA 100,610.56 100,610.56 0.68%
US91282CKQ32 UST 4.375 05/15/34 US TREASURY GOV us USD AAA 308,378.34 308,378.34 2.08%
US91282CLD10 UST 4.125 07/31/31 US TREASURY GOV us USD AAA 1,959,871.27 1,959,871.27 13.21%
US91282CLZ22 UST 4.125 11/30/31 US TREASURY GOV us USD AAA 668,648.46 668,648.46 4.51%
US91282CMDO01 UST 4.375 12/31/29 US TREASURY GOV us USD AAA 313,816.43 313,816.43 2.11%
US91282CNV99 UST 3.625 08/31/27 US TREASURY GOV us USD AAA 668,625.76 668,625.76 4.51%
Total: 14,838,366.19 100.00%
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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) 8,516,912.86
2 | NATIXIS (PARENT) 6,356,245.02
3 | SCOTIA CAPITAL (USA) INC (PARENT) 3,694,615.34
4 | BARCLAYS CAPITAL SECURITIES LIMITED (PARENT) 3,5672,644.66




	Report 1

