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

Report as at 29/04/2025

Summary of policy

% limit on maximum percentage of book on loan

25%

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)

1,324,853,728

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 29/04/2025

Currently on loan in USD (base currency)

225,420,918.93

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

17.01%

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

240,696,922.19

Collateral value (cash and securities) in % of loan

107%

Securities lending statistics

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

217,407,359.35

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

16.80%

12-month maximum on loan in USD

301,649,810.90

12-month maximum on loan as a % of the fund AuM 22.34%

Gross Return for the fund over the last 12 months in (base currency fund) 458,980.34

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0355%

Collateral data - as at 29/04/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
AT0000A2VB47 ATGV 10/20/28 AUSTRIA GOV AT EUR AA1 349,848.43 397,322.88 0.17%
BE0000304130 BEGV 5.000 03/28/35 BELGIUM GOV BE EUR AA3 1,023,045.33 1,161,872.65 0.48%
BE0000360694 BEGV 2.850 10/22/34 BELGIUM GOV BE EUR AA3 1,174,223.94 1,333,566.20 0.55%
BE0974293251 ABIODSHABI COM BE EUR AA3 1,794,786.44 2,038,339.07 0.85%
BMG4593F 1389 HISCOX ODSH HISCOX CST GB GBP AA3 1,919,820.06 2,5655,784.45 1.06%
CA0641491075 BANK NOVA ODSH BANK NOVA COM CA CAD AAA 1,886,675.97 1,355,712.61 0.56%
CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 4,363.05 3,135.16 0.00%
CA56501R1064 MANULIFE FINANCI ODSH MANULIFE FINANCI COM CA CAD AAA 1,891,032.48 1,358,843.08 0.56%
CA7800871021 RBC ODSH RBC COM CA CAD AAA 3,277.60 2,355.19 0.00%
CA87807B1076 TC ENERGY ODSH TC ENERGY COM CA CAD AAA 1,886,708.40 1,355,735.91 0.56%




Collateral data - as at 29/04/2025

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

CHO0224397346 CHGV 06/22/29 SWITZERLAND GOV CH CHF 964,485.80 1,161,555.79 0.48%
CNE1000002L3 CHINA LIFE INS ODSH CHINA LIFE INS COM CN HKD 1,211,926.13 1565,325.74 0.06%
DE0001135176 DEGV 5.500 01/04/31 GERMANY GOV DE EUR AAA 1,023,044.83 1,161,872.07 0.48%
FR0000125338 CAPGEMINI ODSH CAPGEMINI COM FR EUR AA2 633,506.49 719,473.36 0.30%
FR0000133308 ORANGE ODSH ORANGE COM FR EUR AA2 3,376,990.39 3,835,248.19 1.59%
FR0000187635 FRGV 5.750 10/25/32 FRANCE GOV FR EUR AA2 1,023,044.81 1,161,872.05 0.48%
FR0010171975 FRGV 4.000 04/25/55 FRANCE GOV FR EUR AA2 130,203.91 147,872.59 0.06%
FR0010773192 FRGV 4.500 04/25/41 FRANCE GOV FR EUR AA2 1,174,201.43 1,333,540.64 0.55%
FR0014002WK3 FRGV 11/25/31 FRANCE GOV FR EUR AA2 487,243.23 553,362.17 0.23%
GB0002634946 ORD 2.5P BAE SYSTEMS CST GB GBP AA3 2,369.50 3,154.43 0.00%
GB0004544929 ORD GBPO0.10 IMPERIAL TOBACCO CST GB GBP AA3 375,220.95 499,517.58 0.21%
GB0006825383 ORD GBP0.10 PERSIMMON CST GB GBP AA3 2,377.08 3,164.52 0.00%
GB0007980591 ORD USDO0.25 BP PLC CST GB GBP AA3 375,238.34 499,540.73 0.21%
GB0031638363 ORD GBPO0.01 INTERTEK GROUP CST GB GBP AA3 2,880,894.72 3,835,227 .11 1.59%
GB0032089863 ORD GBPO0.50 NEXT PLC CST GB GBP AA3 2,880,856.40 3,835,176.09 1.59%
GB00OBOSWJX34 ORD GBP5 LONDON STOCK EXCHANGE CST GB GBP AA3 2,384.55 3,174.46 0.00%
GBOOB1FH8J72 ORD 97 17/19P SEVERN TRENT PLC CST GB GBP AA3 1,322,242.74 1,760,252.18 0.73%
GB00OB1L6W962 UKTI 1 1/8 11/22/37 UK TREASURY GIL GB GBP AA3 370,738.29 493,549.98 0.21%
GB00B24CGK77 ORD GBPO0.10 RECKITT BENCKISER PLC CST GB GBP AA3 1,322,199.52 1,760,194.64 0.73%
GB00B63H8491 ROLLS ROYCE ODSH ROLLS ROYCE CST GB GBP AA3 914,393.15 1,217,297.31 0.51%
GB00B8479V04 UKT 3 1/4 01/22/44 UK TREASURY GIL GB GBP AA3 185,338.82 246,734.62 0.10%
GBO0OBH4HKS39 VODAFONE GROUP ODSH VODAFONE GROUP CST GB GBP AA3 1,444,446.78 1,922,937.83 0.80%
GB0O0OBMBL1G81 UKT 0 1/8 01/31/28 UK TREASURY GIL GB GBP AA3 1,001,728.06 1,333,563.00 0.55%
GB00BMX86B70 HALEON PLC ORD GBP1.25 HALEON PLC ORD GBP1.25 CST GB GBP AA3 1,322,242.60 1,760,251.99 0.73%
GBOOBPORGDO03 BERKELEY GROUP ODSH BERKELEY GROUP CST GB GBP AA3 1,193,211.00 1,588,477.06 0.66%
GB00OBP6MXD84 SHELL ODSH SHELL CST GB GBP AA3 914,400.58 1,217,307.20 0.51%
HK0388045442 HKEX ODSH HKEX COM HK HKD 1,187,986.76 1562,257.57 0.06%
IEO00S9YS762 LINDE ODSH LINDE COM us usD AAA 902,302.01 902,302.01 0.37%
JEOOB4T3BW64 ORD USDO0.01 GLENCORE INTERNATIONAL CST GB GBP AA3 2,880,919.26 3,835,259.78 1.59%
JEOOBTDN8H13 APTIV ODSH APTIV COM us usD AAA 5,619.26 5,619.26 0.00%
JP1024681R19 JPGV 0.600 01/01/27 JAPAN GOV JP JPY A1l 49,955.29 347.63 0.00%
JP1024691R25 JPGV 0.700 02/01/27 JAPAN GOV JP JPY A1l 54,282,277.56 377,743.52 0.16%
JP1051781R45 JPGV 1.000 03/20/30 JAPAN GOV JP JPY A1l 217,117,327.81 1,510,892.11 0.63%
JP1103581L42 JPGV 0.100 03/20/30 JAPAN GOV JP JPY A1l 2,451,501,870.08 17,059,692.38 7.09%
JP1201201A88 JPGV 1.600 06/20/30 JAPAN GOV JP JPY A1l 6,091,180.56 42,387.76 0.02%
JP1201251B37 JPGV 2.200 03/20/31 JAPAN GOV JP JPY A1l 15,651,743.04 108,918.51 0.05%
JP1201681K44 JPGV 0.400 03/20/39 JAPAN GOV JP JPY A1l 2,451,502,788.34 17,059,698.77 7.09%
JP1201701KA5 JPGV 0.300 09/20/39 JAPAN GOV JP JPY A1l 2,451,492,008.34 17,059,623.75 7.09%
JP1201711L13 JPGV 0.300 12/20/39 JAPAN GOV JP JPY A1l 2,451,478,706.96 17,059,531.19 7.09%




Collateral data - as at 29/04/2025

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

JP1201751M13 JPGV 0.500 12/20/40 JAPAN GOV JP JPY A1l 613,001,281.18 4,265,798.62 1.77%
JP1201881Q46 JPGV 1.600 03/20/44 JAPAN GOV JP JPY A1l 1,687,361.32 11,742.13 0.00%
JP1300031000 JPGV 2.300 05/20/30 JAPAN GOV JP JPY A1l 41,985,361.50 292,170.84 0.12%
JP1300261748 JPGV 2.400 03/20/37 JAPAN GOV JP JPY A1l 191,601,290.36 1,333,329.22 0.55%
JP1300691M16 JPGV 0.700 12/20/50 JAPAN GOV JP JPY A1l 2,451,475,889.04 17,059,511.58 7.09%
JP1300731N17 JPGV 0.700 12/20/51 JAPAN GOV JP JPY A1l 2,451,499,639.47 17,059,676.85 7.09%
JP1742841R21 JPGV 05/07/25 JAPAN GOV JP JPY A1l 5,249,615.73 36,531.41 0.02%
JP1742891R20 JPGV 05/26/25 JAPAN GOV JP JPY A1l 217,293,054.20 1,512,114.96 0.63%
JP3102400003 AIDA ENGINEERING ODSH AIDA ENGINEERING COM JP JPY A1l 1,055,999.74 7,348.57 0.00%
JP3131200002 IINO KAIUN ODSH IINO KAIUN COM JP JPY A1l 18,374,999.93 127,869.31 0.05%
JP3143600009 ITOCHU ODSH ITOCHU COM JP JPY A1l 133,132,499.93 926,452.28 0.38%
JP3205800000 KAO ODSH KAO COM JP JPY A1l 604,299.68 4,205.25 0.00%
JP3236200006 KEYENCE ODSH KEYENCE COM JP JPY A1l 42,622,999.78 296,608.08 0.12%
JP3243200007 CANON ELEC ODSH CANON ELEC COM JP JPY A1l 23,659,999.30 164,646.95 0.07%
JP3269600007 KURARAY ODSH KURARAY COM JP JPY A1l 33,335,849.41 231,979.97 0.10%
JP3300200007 KONAMI GROUP ODSH KONAMI GROUP COM JP JPY A1l 42,734,998.88 297,387.47 0.12%
JP3304200003 KOMATSU ODSH KOMATSU COM JP JPY A1l 43,746,198.98 304,424.28 0.13%
JP3372800007 SINKO ODSH SINKO COM JP JPY A1l 9,247,699.60 64,353.58 0.03%
JP3381000003 NIPPON STEEL ODSH NIPPON STEEL COM JP JPY A1l 96,241,196.98 669,730.35 0.28%
JP3456000003 TAKASHIMAYA ODSH TAKASHIMAYA COM JP JPY A1l 65,899,598.48 458,587.00 0.19%
JP3539220008 T&D HOLDINGS ODSH T&D HOLDINGS COM JP JPY A1l 598,099.50 4,162.10 0.00%
JP3662200009 NICHIHA ODSH NICHIHA COM JP JPY A1l 21,630,199.46 150,521.83 0.06%
JP3665200006 NICHIREI ODSH NICHIREI COM JP JPY A1l 129,577,798.21 901,715.56 0.37%
JP3718800000 NISSUI ODSH NISSUI COM JP JPY A1l 1,384,798.26 9,636.64 0.00%
JP3735400008 NTT ODSH NTT COM JP JPY A1l 139,687,497.77 972,067.68 0.40%
JP3756600007 NINTENDO ODSH NINTENDO COM JP JPY A1l 138,363,497.93 962,854.13 0.40%
JP3759500006 NORITSU KOKI ODSH NORITSU KOKI COM JP JPY A1l 12,655,999.97 88,071.51 0.04%
JP3802300008 FAST RETAILING ODSH FAST RETAILING COM JP JPY A1l 43,163,998.77 300,372.82 0.12%
JP3811000003 FUJIKURA ODSH FUJIKURA COM JP JPY A1l 520,898.65 3,624.87 0.00%
JP3818800009 FUJITEC ODSH FUJITEC COM JP JPY A1l 2,769,498.96 19,272.59 0.01%
JP3837800006 HOYA ODSH HOYA COM JP JPY A1l 43,198,999.81 300,616.39 0.12%
JP3888300005 MITSUI CHEMICALS ODSH MITSUI CHEMICALS COM JP JPY A1l 193,687,997.49 1,347,850.35 0.56%
JP3888400003 MITSUI MIN & SML ODSH MITSUI MIN & SML COM JP JPY A1l 193,736,697.83 1,348,189.25 0.56%
JP3890350006 SMFG ODSH SMFG COM JP JPY A1l 6,042,598.84 42,049.68 0.02%
JP3893600001 MITSUI CO ODSH MITSUI CO COM JP JPY A1l 133,462,398.46 928,748.00 0.39%
JP3898400001 MITSUBISHI ODSH MITSUBISHI COM JP JPY A1l 5,960,898.51 41,481.14 0.02%
JP3902400005 MITSUBISHI ELEC ODSH MITSUBISHI ELEC COM JP JPY A1l 133,619,998.77 929,844.72 0.39%
JP3902900004 MUFG ODSH MUFG COM JP JPY A1l 49,793,199.73 346,504.60 0.14%
JP3906000009 MINEBEA MITSUMI ODSH MINEBEA MITSUMI COM JP JPY A1l 133,635,748.85 929,954.32 0.39%




Collateral data - as at 29/04/2025

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

JP3910660004 TOKIO MARINEHLDG ODSH TOKIO MARINEHLDG COM JP JPY A1l 5,616,998.42 39,087.98 0.02%
LU2598331598 TENARIS ODSH TENARIS COM IT EUR 19,760.23 22,441.69 0.01%
SE0000695876 ALFA LAVAL AB ODSH ALFA LAVAL AB COM SE SEK AAA 11,776,567.87 1,217,250.78 0.51%
SE0017486897 ATLAS COPCO ODSH ATLAS COPCO COM SE SEK AAA 11,777,204.90 1,217,316.63 0.51%
US00206R1023 AT&T ODSH AT&T COM us usD AAA 72.58 72.58 0.00%
US0079031078 AMD ODSH AMD COM us usD AAA 1,355,693.47 1,355,693.47 0.56%
US0162551016 ALIGN TECHNOLOGY ODSH ALIGN TECHNOLOGY COM us usD AAA 467,520.74 467,520.74 0.19%
UsS0200021014 ALLSTATE ODSH ALLSTATE COM us usD AAA 577,726.40 577,726.40 0.24%
US02079K1079 ALPHABET ODSH ALPHABET COM us usD AAA 2,038,797.81 2,038,797.81 0.85%
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us usD AAA 36,012.73 36,012.73 0.01%
US0311001004 AMETEK ODSH AMETEK COM us usD AAA 1,760,226.87 1,760,226.87 0.73%
US0378331005 APPLE ODSH APPLE COM us usD AAA 4,849,457.75 4,849,457.75 2.01%
US09290D1019 BLACKROCK ODSH BLACKROCK COM us uUsD AAA 1,606,885.53 1,606,885.53 0.67%
US1011371077 BOSTON ODSH BOSTON COM us uUsD AAA 2,572,771.80 2,572,771.80 1.07%
US11135F1012 BROADCOM ODSH BROADCOM COM us uUsD AAA 2,038,688.96 2,038,688.96 0.85%
US12541W2098 CH ROBINSON ODSH CH ROBINSON COM us uUsD AAA 81,707.73 81,707.73 0.03%
US14040H1059 CAPITAL ONE FIN ODSH CAPITAL ONE FIN COM us uUsD AAA 252,687.31 252,687.31 0.10%
US15189T1079 CENTERPNT ENERGY ODSH CENTERPNT ENERGY COM us uUsD AAA 81,859.22 81,859.22 0.03%
US1912161007 COCA-COLA ODSH COCA-COLA COM us uUsD AAA 2,038,745.71 2,038,745.71 0.85%
US21037T1097 CONSTELLATION PA ODSH CONSTELLATION PA COM us uUsD AAA 872,304.20 872,304.20 0.36%
US2193501051 CORNING ODSH CORNING COM us uUsD AAA 3,835,233.10 3,835,233.10 1.59%
US22160K1051 COSTCO WHOLESALE ODSH COSTCO WHOLESALE COM us uUsD AAA 32,101.61 32,101.61 0.01%
US2358511028 DANAHER ODSH DANAHER COM us usD AAA 3,291,962.39 3,291,962.39 1.37%
US2371941053 DARDEN ODSH DARDEN COM us usD AAA 199.18 199.18 0.00%
US2435371073 DECKERS OUTDOOR ODSH DECKERS OUTDOOR COM us usD AAA 12,912.34 12,912.34 0.01%
US2546871060 WALT DISNEY ODSH WALT DISNEY COM us usD AAA 268.88 268.88 0.00%
US26614N1028 DUPONT DE ODSH DUPONT DE COM us usD AAA 3,198.86 3,198.86 0.00%
US2788651006 ECOLAB ODSH ECOLAB COM us usD AAA 103,365.62 103,365.62 0.04%
US30303M1027 META PLATFORMS ODSH META PLATFORMS COM us usD AAA 2,038,452.72 2,038,452.72 0.85%
US3119001044 FASTENAL ODSH FASTENAL COM us usD AAA 1,760,242.19 1,760,242.19 0.73%
US37045V1008 GM ODSH GM COM us usD AAA 81,818.38 81,818.38 0.03%
US42809H1077 HESS ODSH HESS COM us usD AAA 1,151,163.23 1,151,163.23 0.48%
US4404521001 HORMEL FOODS ODSH HORMEL FOODS COM us usD AAA 81,859.54 81,859.54 0.03%
US46120E6023 INTUITIVE ODSH INTUITIVE COM us usD AAA 811,951.22 811,951.22 0.34%
US46625H1005 JP MORGAN ODSH JP MORGAN COM us usD AAA 9,187.92 9,187.92 0.00%
US5324571083 LILLY ODSH LILLY COM us usD AAA 498,854.25 498,854.25 0.21%
US5717481023 MARSH MCLENNAN ODSH MARSH MCLENNAN COM us uUsD AAA 2,554,108.18 2,554,108.18 1.06%
US57636Q1040 MASTERCARD ODSH MASTERCARD COM us uUsD AAA 903,812.55 903,812.55 0.38%
US58933Y1055 MERCK & CO ODSH MERCK & CO COM us uUsD AAA 499,508.09 499,508.09 0.21%




Collateral data - as at 29/04/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
US5949181045 MICROSOFT ODSH MICROSOFT COM us usD AAA 4,402,239.84 4,402,239.84 1.83%
US6153691059 MOODY S ODSH MOODY S COM us usD AAA 146,021.36 146,021.36 0.06%
US61945C1036 MOSAIC ODSH MOSAIC COM us usD AAA 117.98 117.98 0.00%
US6558441084 NORFOLK SOUTHERN ODSH NORFOLK SOUTHERN COM us usD AAA 2,554,053.19 2,554,053.19 1.06%
US67066G 1040 NVIDIA ODSH NVIDIA COM us usD AAA 3,874,471.26 3,874,471.26 1.61%
US69331C1080 PG&E US ODSH PG&E US COM us usD AAA 81,849.00 81,849.00 0.03%
US6934751057 PNC FINL SVC ODSH PNC FINL SVC COM us usD AAA 80,465.79 80,465.79 0.03%
US6935061076 PPG INDS ODSH PPG INDS COM us usD AAA 81,828.87 81,828.87 0.03%
US69351T1060 PPL ODSH PPL COM us usD AAA 81,834.78 81,834.78 0.03%
US69608A1088 PALANTIR TECH ODSH PALANTIR TECH COM us usD AAA 1,052,328.58 1,052,328.58 0.44%
US7181721090 PHILIP MORRIS ODSH PHILIP MORRIS COM us usD AAA 24,721.52 24,721.52 0.01%
US7443201022 PRUDENTIAL FINL ODSH PRUDENTIAL FINL COM us usD AAA 499,445.76 499,445.76 0.21%
US7607591002 REPUBLIC SERVS ODSH REPUBLIC SERVS COM us uUsD AAA 1,097,791.34 1,097,791.34 0.46%
US79466L.3024 SALESFORCE ODSH SALESFORCE COM us uUsD AAA 36,178.32 36,178.32 0.02%
US8425871071 SOUTHERN CO ODSH SOUTHERN CO COM us uUsD AAA 334,158.16 334,158.16 0.14%
US8740541094 TAKE-TWO ODSH TAKE-TWO COM us uUsD AAA 904,285.41 904,285.41 0.38%
US912797NV50 UST BILL 06/20/25 US TREASURY GOV us uUsD AAA 183,405.74 183,405.74 0.08%
US912797PE18 UST BILL 07/17/25 US TREASURY GOV us uUsD AAA 398,078.37 398,078.37 0.17%
US912810Qz49 UST 3.125 02/15/43 US TREASURY GOV us uUsD AAA 1,515,998.02 1,515,998.02 0.63%
US912810TK43 UST 3.375 08/15/42 US TREASURY GOV us uUsD AAA 1,037,333.29 1,037,333.29 0.43%
US91282CAH43 UST 0.500 08/31/27 US TREASURY GOV us uUsD AAA 185,970.61 185,970.61 0.08%
US91282CCW91 UST 0.750 08/31/26 US TREASURY GOV us uUsD AAA 576,811.05 576,811.05 0.24%
US91282CDY49 UST 1.875 02/15/32 US TREASURY GOV us usD AAA 1,516,115.97 1,516,115.97 0.63%
US91282CFM82 UST 4.125 09/30/27 US TREASURY GOV us usD AAA 1,516,123.37 1,516,123.37 0.63%
US91282CKD29 UST 4.250 02/28/29 US TREASURY GOV us usD AAA 398,025.34 398,025.34 0.17%
US91282CKS97 UST 4.875 05/31/26 US TREASURY GOV us usD AAA 1,490,024.02 1,490,024.02 0.62%
US91282CKT70 UST 4.500 05/31/29 US TREASURY GOV us usD AAA 399,640.57 399,640.57 0.17%
US91282CLF67 UST 3.875 08/15/34 US TREASURY GOV us usD AAA 398,015.15 398,015.15 0.17%
US91282CLP40 UST 3.500 09/30/26 US TREASURY GOV us usD AAA 1,333,541.71 1,333,541.71 0.55%
Total: 240,696,922.19 100.00%
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Counterparts

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

No.

Major Name Market Value

MERRILL LYNCH INTERNATIONAL (PAFR

100,884,256.29

Top 5 borrowers in last Month

No. | Counterparty Market Value
1 | MERRILL LYNCH INTERNATIONAL (PARENT) 55,568,859.82
2 | BARCLAYS CAPITAL SECURITIES LIMITED (PARENT) 53,021,195.34
3 | RBC DOMINION SECURITIES INC (PARENT) 28,160,859.62
4 | HSBC BANK PLC (PARENT) 26,590,207.86
5 | SKANDINAVISKA ENSKILDA BANKEN AB (PARENT) 21,282,716.45
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