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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) 601,839,392
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 31/07/2025

Currently on loan in USD (base currency)

14,674,633.04

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

2.44%

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

15,798,859.96

Collateral value (cash and securities) in % of loan 108%
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 31/07/2025

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

DE0001102622 DEGV 2.100 11/15/29 GERMANY GOV DE EUR AAA 225,612.56 259,005.25 1.64%
DE0001108504 DEGV PO STR 07/04/39 GERMANY GOV DE EUR AAA 308,818.63 354,526.56 2.24%
DE0001108546 DEGV PO STR 07/04/40 GERMANY GOV DE EUR AAA 77,355.33 88,804.61 0.56%
DEO0001108595 DEGV PO STR 07/04/42 GERMANY GOV DE EUR AAA 307,385.48 352,881.29 2.23%
DE0001141869 DEGV 1.300 10/15/27 GERMANY GOV DE EUR AAA 225,612.56 259,005.25 1.64%
FR0000188799 FRGV 3.150 07/25/32 FRANCE GOV FR EUR AA2 1,246,786.09 1,431,321.63 9.06%
FR0011883966 FRGV 2.500 05/25/30 FRANCE GOV FR EUR AA2 225,612.25 259,004.89 1.64%
FR0013404969 FRGV 1.500 05/25/50 FRANCE GOV FR EUR AA2 225,612.47 259,005.14 1.64%
FR001400BKZ3 FRGV 2.000 11/25/32 FRANCE GOV FR EUR AA2 225,612.36 259,005.01 1.64%
FRO01400FYQ4 FRGV 2.500 09/24/26 FRANCE GOV FR EUR AA2 56,528.23 64,894.92 0.41%




Collateral data - as at 31/07/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
GB0031790826 UKTI 2 01/26/35 UK TREASURY GIL GB GBP AA3 11,088.25 14,736.84 0.09%
GBOOBFX0ZL78 GBGV 1.625 10/22/28 UNITED KINGDOM GIL GB GBP AA3 1,079,063.87 1,434,129.84 9.08%
GB00BQC82D08 UKT 4 3/8 01/31/2040 UK TREASURY GIL GB GBP AA3 1,027,679.17 1,365,837.00 8.65%
JP1051671Q49 JPGV 0.400 03/20/29 JAPAN GOV JP JPY A1l 19,935,076.40 133,850.86 0.85%
JP12011419C6 JPGV 2.100 12/20/29 JAPAN GOV JP JPY A1l 52,395.26 351.80 0.00%
JP1201571G68 JPGV 0.200 06/20/36 JAPAN GOV JP JPY A1l 23,937,902.10 160,727.19 1.02%
JP1201821NAS JPGV 1.100 09/20/42 JAPAN GOV JP JPY A1l 6,226,750.16 41,808.51 0.26%
JP1201891Q77 JPGV 1.900 06/20/44 JAPAN GOV JP JPY A1l 23,932,688.31 160,692.18 1.02%
JP1300371C98 JPGV 1.900 09/20/42 JAPAN GOV JP JPY A1l 38,553,790.66 258,863.22 1.64%
JP1300741N49 JPGV 1.000 03/20/52 JAPAN GOV JP JPY A1l 23,943,050.57 160,761.76 1.02%
JP1300781P48 JPGV 1.400 03/20/53 JAPAN GOV JP JPY A1l 23,915,578.20 160,577.30 1.02%
JP14000117B7 JPGV 2.400 03/20/48 JAPAN GOV JP JPY A1l 23,917,092.45 160,587.46 1.02%
JP1400031A58 JPGV 2.200 03/20/50 JAPAN GOV JP JPY A1l 23,795,389.76 159,770.31 1.01%
NLOO15000RP1 NLGV 0.500 07/15/32 NETHERLANDS GOV NL EUR AAA 307,961.47 353,542.53 2.24%
NL00150012X2 NLGV 2.000 01/15/54 NETHERLANDS GOV NL EUR AAA 308,232.64 353,853.83 2.24%
NLO015001RG8 NLGV 3.250 01/15/44 NETHERLANDS GOV NL EUR AAA 307,861.82 353,428.14 2.24%
NLO0015001XZ6 NLGV 2.500 07/15/34 NETHERLANDS GOV NL EUR AAA 308,256.18 353,880.87 2.24%
US912810RL44 UST 0.750 02/15/45 US TREASURY GOV us uUsD AAA 1,361,765.32 1,361,765.32 8.62%
US912810UG12 UST 4.625 02/15/55 US TREASURY GOV us uUsD AAA 629,984.16 629,984.16 3.99%
US9128282V59 UST 0.500 06/30/27 US TREASURY GOV us uUsD AAA 1,363,830.10 1,363,830.10 8.63%
US91282CEM91 UST 2.875 04/30/29 US TREASURY GOV us uUsD AAA 1,361,707.62 1,361,707.62 8.62%
US91282CKQ32 UST 4.375 05/15/34 US TREASURY GOV us uUsD AAA 1,420,834.14 1,420,834.14 8.99%
US91282CLF67 UST 3.875 08/15/34 US TREASURY GOV us usD AAA 445,884.45 445,884.45 2.82%
Total: 15,798,859.96 100.00%
Geographical allocation of collateral Currency allocation of collateral
8.32 % Drigin
H AT
AU
00 ¢0
14,39 % BE 3,66
.67 % cA 6T % Currency
H CH H EUR
DE GEP
B DK JPY
17.82 % Fl uso
H FR
GB
B HK 17.82 %
8.95 % 8.85 % 8.85 %

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) 7,099,523.58
2 | BARCLAYS CAPITAL SECURITIES LIMITED (PARENT) 2,050,388.10
3 | NATIXIS (PARENT) 1,124,538.00
4 | SCOTIA CAPITAL (USA) INC (PARENT) 1,034,773.07
5 | MIZUHO SECURITIES CO LTD (PARENT) 913,977.71
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