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Securities Lending Report
HSBC CONTINENTAL EUROPE / HSBC MULTI FACTOR WRLDWDE EQTY UCITS ETF - 815970
Report as at 07/07/2025

Summary of policy

% limit on maximum percentage of book on loan

30%

Revenue Split

75/25*

Name of the Fund

HSBC CONTINENTAL EUROPE / HSBC MULTI FACTOR WRLDWDE EQTY UCITS ETF - 815970

Replication Mode

Physical replication

ISIN Code

IEO0BKZGB098

Total net assets (AuM)

1,450,285,624

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 07/07/2025

Currently on loan in USD (base currency)

188,121,033.17

Current percentage on loan (in % of the fund AuM) 12.97%
Collateral value (cash and securities) in USD (base currency) 200,452,415.46
Collateral value (cash and securities) in % of loan 107%

Securities lending statistics

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

223,943,423.84

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

16.89%

12-month maximum on loan in USD

301,649,810.90

12-month maximum on loan as a % of the fund AuM 22.44%
Gross Return for the fund over the last 12 months in (base currency fund) 454,924.53
Gross Return for the fund over the last 12 months in % of the fund AuM 0.0343%

Collateral data - as at 07/07/2025

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

ATOO00A3KPE3 ATGV 10/30/25 AUSTRIA GOV AT EUR AA1 913,920.37 1,076,465.24 0.54%
AU000000S320 SOUTH32 ODSH SOUTH32 COM AU AUD AAA 28,805.20 18,866.27 0.01%
AU000000TLX2 TELIX PHARMS ODSH TELIX PHARMS COM AU AUD AAA 28,811.89 18,870.65 0.01%
AUO00000WOR2 WORLEY ODSH WORLEY COM AU AUD AAA 28,797.78 18,861.41 0.01%
BE0000304130 BEGV 5.000 03/28/35 BELGIUM GOV BE EUR AA3 8,805,600.25 10,371,716.07 5.17%
BE0000336454 BEGV 1.900 06/22/38 BELGIUM GOV BE EUR AA3 913,959.18 1,076,510.96 0.54%
BE0000347568 BEGV 0.900 06/22/29 BELGIUM GOV BE EUR AA3 8,805,600.25 10,371,716.07 5.17%
CA0636711016 BMO ODSH BMO COM CA CAD AAA 2,807,157.59 2,062,563.48 1.03%
CA0641491075 BANK NOVA ODSH BANK NOVA COM CA CAD AAA 2,807,252.39 2,062,633.14 1.03%
CA8672241079 SUNCOR ENERGY ODSH SUNCOR ENERGY COM CA CAD AAA 986,891.50 725,120.09 0.36%




Collateral data - as at 07/07/2025

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

CA87807B1076 TC ENERGY ODSH TC ENERGY COM CA CAD AAA 2,807,208.70 2,062,601.03 1.03%
CA8911605092 TD ODSH TD COM CA CAD AAA 2,807,050.75 2,062,484.98 1.03%
CHO0009755197 CHGV 4.000 01/06/49 SWITZERLAND GOV CH CHF 14,074.17 17,735.71 0.01%
CHO0012005267 NOVARTIS ODSH NOVARTIS COM CH CHF 1,401,840.43 1,766,544.26 0.88%
CHO0024608827 PARTNERS GROUP ODSH PARTNERS GROUP COM CH CHF 329,367.50 415,055.98 0.21%
CHO0025751329 LOGITECH INTL ODSH LOGITECH INTL COM CH CHF 1,241,848.59 1,564,928.81 0.78%
CNE1000001Z5 BANK OF CHINA ODSH BANK OF CHINA COM CN HKD 156,509.57 19,938.20 0.01%
DE0005140008 DEUTSCHE BANK ODSH DEUTSCHE BANK COM DE EUR AAA 661,504.32 779,155.85 0.39%
DE0005557508 DEUTSCHE TELEKOM ODSH DEUTSCHE TELEKOM COM DE EUR AAA 1,850,230.19 2,179,301.99 1.09%
DEO0007030009 RHEINMETALL ODSH RHEINMETALL COM DE EUR AAA 989,879.99 1,165,934.63 0.58%
DE0007236101 SIEMENS ODSH SIEMENS COM DE EUR AAA 990,412.20 1,166,561.48 0.58%
DE0008404005 ALLIANZ ODSH ALLIANZ COM DE EUR AAA 990,605.00 1,166,788.58 0.58%
ES0177542018 ORD EURO0.5 (CREST LINE) INTERNATIONAL CONSOLIDATED AIRLINES CST GB GBP AA3 41,727.17 56,926.29 0.03%
F14000306758 FIGV 1.125 04/15/34 FINLAND GOV Fl EUR AA1 508,153.83 598,531.29 0.30%
F14000415153 FIGV 0.125 04/15/36 FINLAND GOV Fl EUR AA1 1,708,140.46 2,011,940.96 1.00%
F14000517677 FIGV 0.500 04/15/43 FINLAND GOV Fl EUR AA1 55,777.56 65,697.85 0.03%
FR0000120578 SANOFI FR ODSH SANOFI FR COM FR EUR AA2 3,764,374.84 4,433,885.92 2.21%
FR0000130809 SOCIETE GENERALE ODSH SOCIETE GENERALE COM FR EUR AA2 1,329,634.60 1,566,116.12 0.78%
GB0003718474 GAMES WORKSHOP ODSH GAMES WORKSHOP CST GB GBP AA3 6,034.40 8,232.43 0.00%
GB0007669376 ORD GBPO0.15 ST.JAMES PLACE CAP CST GB GBP AA3 11.68 15.93 0.00%
GB0007980591 ORD USDO0.25 BP PLC CST GB GBP AA3 531,424.06 724,995.27 0.36%
GB00OB10RZP78 ORD SHARES OF 3 1/9 PENCE UNILEVER PLC CST GB GBP AA3 2,394,227.30 3,266,324.59 1.63%
GB00B24CGK77 ORD GBPO0.10 RECKITT BENCKISER PLC CST GB GBP AA3 2,394,847.40 3,267,170.57 1.63%
GBO0OBL6K5J42 ENDEAVOUR MING ODSH ENDEAVOUR MING CST GB GBP AA3 45,943.04 62,677.79 0.03%
GBOOBMF9LH90 UKTI 0.5/8 03/22/45 UK Treasury GIL GB GBP AA3 916,492.40 1,250,324.76 0.62%
GBOOBPJJKN53 UKT 45/8 01/31/34 UK Treasury GIL GB GBP AA3 45.63 62.25 0.00%
GB00BZB26Y51 UKT 1T 09/07/37 UK TREASURY GIL GB GBP AA3 7,602,483.85 10,371,688.59 5.17%
HK0388045442 HKEX ODSH HKEX COM HK HKD 135,522.40 17,264.58 0.01%
IEOOBLP1HW54 AON ODSH AON COM us usD AAA 1,083,082.28 1,083,082.28 0.54%
ITO004764699 BRUNELLO ODSH BRUNELLO COM IT EUR 53,203.80 62,666.33 0.03%
JP1051471M45 JPGV 0.005 03/20/26 JAPAN GOV JP JPY A1l 155,538,165.40 1,076,202.66 0.54%
JP1051671Q49 JPGV 0.400 03/20/29 JAPAN GOV JP JPY A1l 320,041,791.66 2,214,439.32 1.10%
JP1103751Q74 JPGV 1.100 06/20/34 JAPAN GOV JP JPY A1l 1,498,951,687.33 10,371,575.33 5.17%
JP1103761QA5 JPGV 0.900 09/20/34 JAPAN GOV JP JPY A1l 1,498,938,011.74 10,371,480.71 5.17%
JP1201431D38 JPGV 1.600 03/20/33 JAPAN GOV JP JPY A1l 320,034,474.75 2,214,388.69 1.10%
JP1201621H91 JPGV 0.600 09/20/37 JAPAN GOV JP JPY A1l 320,037,897.59 2,214,412.37 1.10%
JP1300331A99 JPGV 2.000 09/20/40 JAPAN GOV JP JPY A1l 319,739,668.85 2,212,348.86 1.10%
JP1400081F45 JPGV 1.400 03/20/55 JAPAN GOV JP JPY A1l 1,496,494,924.24 10,354,576.45 5.17%
JP1743031R52 JPGV 08/04/25 JAPAN GOV JP JPY A1l 319,870,428.83 2,213,253.62 1.10%




Collateral data - as at 07/07/2025

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

JP1743081R51 JPGV 08/25/25 JAPAN GOV JP JPY A1l 155,564,546.51 1,076,385.20 0.54%
JP3188220002 OTSUKA HOLDINGS ODSH OTSUKA HOLDINGS COM JP JPY A1l 226,161,598.47 1,564,861.68 0.78%
JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1l 9,001,499.26 62,283.35 0.03%
JP3235700006 IDOM INC ODSH IDOM INC COM JP JPY A1l 98,142,498.44 679,069.46 0.34%
JP3312800000 SAKAI CHEM IND ODSH SAKAI CHEM IND COM JP JPY A1l 4,547,499.19 31,465.14 0.02%
JP3314200001 SAKAI MOVING SVC ODSH SAKAI MOVING SVC COM JP JPY A1l 80,043,199.03 553,836.44 0.28%
JP3330000005 SANGETSU ODSH SANGETSU COM JP JPY A1l 56,735,999.34 392,568.82 0.20%
JP3386450005 ENEOS HOLDINGS ODSH ENEOS HOLDINGS COM JP JPY A1l 226,274,599.51 1,565,643.56 0.78%
JP3549070005 DIGITAL GARAGE ODSH DIGITAL GARAGE COM JP JPY A1l 233,219,999.20 1,613,700.30 0.81%
JP3633400001 TOYOTA ODSH TOYOTA COM JP JPY A1l 226,212,698.55 1,565,215.25 0.78%
JP3694400007 NIPPON KAYAKU ODSH NIPPON KAYAKU COM JP JPY A1l 233,390,198.74 1,614,877.95 0.81%
JP3705200008 JAPAN AIRLINES ODSH JAPAN AIRLINES COM JP JPY A1l 12,168,799.36 84,198.59 0.04%
JP3723000000 NIPPN ODSH NIPPN COM JP JPY A1l 233,255,398.78 1,613,945.24 0.81%
JP3725400000 ZEON ODSH ZEON COM JP JPY A1l 150,690,398.76 1,042,659.90 0.52%
JP3811000003 FUJIKURA ODSH FUJIKURA COM JP JPY A1l 2,222,998.50 15,381.41 0.01%
JP3814000000 FUJIFILM ODSH FUJIFILM COM JP JPY A1l 2,725,199.71 18,856.25 0.01%
JP3818800009 FUJITEC ODSH FUJITEC COM JP JPY A1l 233,279,198.96 1,614,109.92 0.81%
JP3870400003 MARUI GROUP ODSH MARUI GROUP COM JP JPY A1l 7,389,597.96 51,130.25 0.03%
JP3893600001 MITSUI CO ODSH MITSUI CO COM JP JPY A1l 1,497,999.20 10,364.98 0.01%
JP3902900004 MUFG ODSH MUFG COM JP JPY A1l 2,559,698.69 17,711.12 0.01%
JP3918000005 MEIJI HOLDINGS ODSH MEIJI HOLDINGS COM JP JPY A1l 226,052,398.84 1,564,106.10 0.78%
JP3977400005 RINNAI ODSH RINNAI COM JP JPY A1l 233,107,199.28 1,612,919.81 0.80%
KYG070341048 BAIDU ODSH BAIDU COM HK HKD 7,571,913.14 964,607.57 0.48%
KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 6,168,575.80 785,832.43 0.39%
KYG9894K1085 ZHONGSHENG GROUP ODSH ZHONGSHENG GROUP COM HK HKD 12,293,709.04 1,566,130.60 0.78%
NLO0000395903 WOLTERS KLUWER ODSH WOLTERS KLUWER COM NL EUR AAA 990,574.19 1,166,752.29 0.58%
US00287Y1091 ABBVIE ODSH ABBVIE COM us usD AAA 980,223.01 980,223.01 0.49%
US00724F1012 ADOBE ODSH ADOBE COM us usD AAA 2,062,308.46 2,062,308.46 1.03%
US0079031078 AMD ODSH AMD COM us usD AAA 176,386.88 176,386.88 0.09%
Us0090661010 AIRBNB ODSH AIRBNB COM us usD AAA 980,377.13 980,377.13 0.49%
US02079K1079 ALPHABET ODSH ALPHABET COM us usD AAA 1,809,110.98 1,809,110.98 0.90%
US02079K3059 ALPHABET ODSH ALPHABET COM us usD AAA 4,038,886.40 4,038,886.40 2.01%
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us usD AAA 3,131,091.13 3,131,091.13 1.56%
US0378331005 APPLE ODSH APPLE COM us usD AAA 5,368,006.33 5,368,006.33 2.68%
US0530151036 ADP ODSH ADP COM us usD AAA 725,073.99 725,073.99 0.36%
US0530151036 ADP ODSH ADP COM us usD AAA 979,058.38 979,058.38 0.49%
US0605051046 BOFAML ODSH BOFAML COM us uUsD AAA 707,919.23 707,919.23 0.35%
US0846707026 BERKSHIRE ODSH BERKSHIRE COM us uUsD AAA 484,029.99 484,029.99 0.24%
US0970231058 BOEING ODSH BOEING COM us uUsD AAA 734,065.60 734,065.60 0.37%




Collateral data - as at 07/07/2025

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

US11135F1012 BROADCOM ODSH BROADCOM COM us usD AAA 1,797,750.93 1,797,750.93 0.90%
US1264081035 CSX ODSH CSX COM us usD AAA 275.03 275.03 0.00%
US17275R1023 CISCO SYSTEMS ODSH CISCO SYSTEMS COM us usD AAA 1,170,549.38 1,170,549.38 0.58%
US1890541097 CLOROX ODSH CLOROX COM us usD AAA 48,562.76 48,562.76 0.02%
US1912161007 COCA-COLA ODSH COCA-COLA COM us usD AAA 312,264.27 312,264.27 0.16%
US20030N1019 COMCAST ODSH COMCAST COM us usD AAA 59,599.43 59,599.43 0.03%
US20825C1045 CONOCOPHILLIPS ODSH CONOCOPHILLIPS COM us usD AAA 255.61 255.61 0.00%
US22160K1051 COSTCO WHOLESALE ODSH COSTCO WHOLESALE COM us usD AAA 2,992,644.64 2,992,644.64 1.49%
US2310211063 CUMMINS ODSH CUMMINS COM us usD AAA 59,397.56 59,397.56 0.03%
US2333311072 DTE ENERGY ODSH DTE ENERGY COM us usD AAA 424,582.91 424,582.91 0.21%
US2358511028 DANAHER ODSH DANAHER COM us usD AAA 346,862.38 346,862.38 0.17%
US2546871060 WALT DISNEY ODSH WALT DISNEY COM us usD AAA 2,992,740.00 2,992,740.00 1.49%
US2600031080 DOVER ODSH DOVER COM us uUsD AAA 752,633.70 752,633.70 0.38%
US45866F 1049 INTERCONTI EXC ODSH INTERCONTI EXC COM us uUsD AAA 980,245.88 980,245.88 0.49%
US46625H1005 JP MORGAN ODSH JP MORGAN COM us uUsD AAA 2,341,951.99 2,341,951.99 1.17%
US4878361082 KELLANOVA ODSH KELLANOVA COM us uUsD AAA 980,295.48 980,295.48 0.49%
US5949181045 MICROSOFT ODSH MICROSOFT COM us uUsD AAA 2,992,541.15 2,992,541.15 1.49%
US67066G1040 NVIDIA ODSH NVIDIA COM us uUsD AAA 5,887,294.30 5,887,294.30 2.94%
US67103H1077 OREILLY AUTO ODSH OREILLY AUTO COM us uUsD AAA 980,328.82 980,328.82 0.49%
US69331C1080 PG&E US ODSH PG&E US COM us uUsD AAA 399,370.00 399,370.00 0.20%
US7181721090 PHILIP MORRIS ODSH PHILIP MORRIS COM us uUsD AAA 48,476.47 48,476.47 0.02%
US7433151039 PROGRESSIVE ODSH PROGRESSIVE COM us uUsD AAA 1,170,405.18 1,170,405.18 0.58%
US7475251036 QUALCOMM ODSH QUALCOMM COM us usD AAA 1,305,952.71 1,305,952.71 0.65%
US7512121010 RALPH LAUREN ODSH RALPH LAUREN COM us usD AAA 33,017.58 33,017.58 0.02%
US75886F1075 REGENERON PHARMS ODSH REGENERON PHARMS COM us usD AAA 2,992,417.11 2,992,417 .11 1.49%
US79466L.3024 SALESFORCE ODSH SALESFORCE COM us usD AAA 48,442.69 48,442.69 0.02%
US87612E1064 TARGET ODSH TARGET COM us usD AAA 2,992,765.59 2,992,765.59 1.49%
US89832Q1094 TRUIST FINANCIAL ODSH TRUIST FINANCIAL COM us usD AAA 62.13 62.13 0.00%
US912810SX72 UST 2.375 05/15/51 US TREASURY GOV us usD AAA 1,076,523.11 1,076,523.11 0.54%
US912810TZ212 UST 4.500 02/15/44 US TREASURY GOV us usD AAA 66,177.90 66,177.90 0.03%
US91282CAD39 UST 0.375 07/31/27 US TREASURY GOV us usD AAA 2,214,596.86 2,214,596.86 1.10%
US91282CAE12 UST 0.625 08/15/30 US TREASURY GOV us usD AAA 1,870.73 1,870.73 0.00%
US91282CCF68 UST 0.750 05/31/26 US TREASURY GOV us usD AAA 1,076,464.71 1,076,464.71 0.54%
US91282CMX64 UST 4.441 04/30/27 FRN US TREASURY GOV us usD AAA 267,775.63 267,775.63 0.13%
US91324P1021 UNITEDHEALTH ODSH UNITEDHEALTH COM us usD AAA 48,442.35 48,442.35 0.02%
US92338C1036 VERALTO ODSH VERALTO COM us usD AAA 1,952,886.24 1,952,886.24 0.97%
US92343V1044 VERIZON ODSH VERIZON COM us uUsD AAA 65,455.64 65,455.64 0.03%
US92556V1061 VIATRIS ODSH VIATRIS COM us uUsD AAA 101.72 101.72 0.00%
US9694571004 WILLIAMS ODSH WILLIAMS COM us uUsD AAA 283,876.24 283,876.24 0.14%




Collateral data - as at 07/07/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
Unknown Company Description UNK CAD 1,049.10 770.83 0.00%
Total: 200,452,415.46 100.00%
Geographical allocation of collateral Currency allocation of collateral
0.54 % 0.03 %
0 % 0,03 % Drigin 1.48 %
1089 % m AT -1.88 %
448 % B AU Currency
3214 % 1.88 % 3214 % 19.59 %
0.01 %  BE W AUD
3.22 % cA B CcAD
/_‘1-34 o W CH M CHF
e 2.99 % CH EUR
H DE H GEP
9.48 % DK HKD
0.58 %
1.66 % M Fl H JPY
T 3% FR usD
H GB
3073 % 30,73 %
Counterparts

Number of counterparties with exposure exceeding 3% of the Fund's NAV

No.

Major Name Market Value

MERRILL LYNCH INTERNATIONAL (PAFR

61,735,763.15

Top 5 borrowers in last Month

No. | Counterparty Market Value
1 | MERRILL LYNCH INTERNATIONAL (PARENT) 72,921,140.73
2 | SKANDINAVISKA ENSKILDA BANKEN AB (PARENT) 19,839,813.65
3 | HSBC BANK PLC (PARENT) 19,460,442.45
4 | RBC DOMINION SECURITIES INC (PARENT) 16,262,136.53
5 | JP MORGAN SECS PLC (PARENT) 12,439,021.05
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