Schroders

Material Portfolio Information Report

Schroder Real Return Active ETF

Exchange Code: GROW

Total Market Value (MV) of AUD 56,607,538 as at Tuesday, February 4, 2025

Fair Value (FV) Holding

FV ISIN

FV Sedol

FV

Portfolio MV

Portfolio %

SDR GLOBAL EQ ALPHA FUND ETF AU0000358962 |BTBJ8LS ETF AUD 15,542,941.68 27.46%
SDR AUS HIGH YIELD CREDIT FUND ETF AU0000365918 |BLPLJSS ETF AUD 9,441,314.49 16.68%
AUD Cash CURR |AUD 4,543,448.33 8.03%
SPI 200 MAR 25 (XPH5) IFUTEQ |AUD 2,320,007.53 4.10%
XTRACKERS S&P EQUAL WEIGHT ESG UC IEO0O04AMFRED4 |BP83HD7 ETF uUsD 2,275,503.79 4.02%
INVESCO DB COMMODITY INDEX TRACKING FUND ETF US46138B1035 |BZ03TM8 ETF uUsD 1,721,166.10 3.04%
SIMPLIFY MBS ETF US82889N5251 |BSBJXF7 ETF uUsD 1,716,194.35 3.03%
VanEck J. P. Morgan EM Local C ETF US92189H3003 |BGSDJR2 |ETF uUsD 1,699,155.35 3.00%
AMP BANK LTD FRN 14/11/2025 SERIES MTN AU3FN0093605 FRN AUD 1,214,400.00 2.15%
AUSTRALIA GOVERNMENT BOND INDEX LINK 2.0000 21/08/2035 SERIES 35CI |AUOOOXCLWAF4 [BDSTKVO |TIPS AUD 1,154,799.93 2.04%
SPDR BLOOMBERG EMERGING MARKETS US US78468R5155 |BMGDJ32 |ETF uUsD 1,134,660.39 2.00%
ISHARES CORE MSCI EMERGING ETF US46434G1031 |B8NDCB6 |ETF uUsD 1,131,108.44 2.00%
TREASURY (CPI) NOTE 1.7500 15/01/2034 SERIES GOVT US91282CJY84 |BRF20G5 |TIPS uUsD 1,131,015.90 2.00%
ISHARES JP MORGAN EM CORPORATE BON US4642862514 |B6YT6N9 ETF uUsD 1,128,393.37 1.99%
iShares AAA CLO Active ETF US0925285043 |BNTF352 ETF uUsD 1,121,770.20 1.98%
WESTCONNEX FINANCE COMPANY PT 3.1500 31/03/2031 SERIES MTN REGS AU3CB0279057 |BMW2461 |CB AUD 627,410.00 1.11%
VANECK GOLD MINERS ETF US92189F1066 |BZ6C4J1 ETF uUsD 600,967.17 1.06%
US TREASURY NOTES I/L 0.875% 15/01/2029 US9128285W63 (BIJBIOTW3 |TIPS uUsD 566,802.35 1.00%
AUSNET SERVICES HOLDINGS PTY LTD 6.1340 31/05/2033 SERIES MTN AU3CB0299816 |BRBMQK5 |CB AUD 524,810.00 0.93%
LLOYDS BANKING GROUP PLC 5.8020 17/03/2029 SERIES MTN AU3CB0297802 |BNYLDOO |CB AUD 523,850.00 0.93%

Disclaimer:

Units in the Schroder Real Return Active ETF (Exchange Code: GROW) (the Fund) are issued by Schroder Investment Management Australia Limited (ABN 22 000 443 274, AFSL 226473) (Schroders). The information contained in this report is general information only and does not
take into account your objectives, financial situation or needs. Before acting on the information contained in this report you should obtain a copy of the product disclosure statement for the Fund from Schroders’website (www.schroders.com.au) and consider the appropriateness of the
information in regards to your objective, financial situation and needs before making any decision about whether to invest, or continue to hold interests in the Fund.

Under the material portfolio information (MPI) requirements for Australian exchanges, rather than disclosing all the underlying fund assets, the Fund and the market maker will agree on an MPI basket that may contain a selection of assets/proxies or relevant classifications that are
expected to accurately track the fair value of the Fund on an intra-day basis. The Fund will disclose the MPI basket on a daily basis. The MPI is intended to represent the value of the Fund during the relevant exchange’s trading day. The MPI may or may not include a selection of the
underlying assets of the Fund, and may include other assets or proxies not held by the Fund.

Information contained in this report is believed by Schroders to be reliable but Schroders does not represent or warrant its completeness or accuracy. To the extent applicable by law, no responsibility or liability is accepted by Schroders, its officers, employees or agents for errors of fact

or opinion or for any loss arising from use of all or any part of the information in this report. Any data contained in this document has been obtained from sources Schroders considers to be reliable. Portfolio %s and Portfolio MVs are rounded to the nearest 2 decimal places and as a
result, rounding errors may occur. You should note that past performance is not a reliable indicator of future performance.
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