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Securities Lending Report

HSBC CONTINENTAL EUROPE / HSBC MSCI CHINA UCITS ETF - 706066

Report as at 16/07/2025

Summary of policy

% limit on maximum percentage of book on loan

30%

Revenue Split

75/25*

Name of the Fund

HSBC CONTINENTAL EUROPE / HSBC MSCI CHINA UCITS ETF - 706066

Replication Mode

Physical replication

ISIN Code

IEO0B44T3H88

Total net assets (AuM)

1,167,715,720

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 16/07/2025

Currently on loan in USD (base currency)

139,040,035.85

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

11.91%

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

153,897,409.29

Collateral value (cash and securities) in % of loan

111%

Securities lending statistics

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

110,763,622.00

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

12.62%

12-month maximum on loan in USD

177,523,065.85

12-month maximum on loan as a % of the fund AuM 16.72%

Gross Return for the fund over the last 12 months in (base currency fund) 374,452.33

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0427%

Collateral data - as at 16/07/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
AT0000A04967 ATGV 4.150 03/15/37 AUSTRIA GOV AT EUR AA1 82,818.65 96,217.73 0.06%
ATO000A0VRQ6 ATGV 3.150 06/20/44 AUSTRIA GOV AT EUR AA1 82,839.67 96,242.16 0.06%
ATO000A2Y8G4 ATGV 1.850 05/23/49 AUSTRIA GOV AT EUR AA1 1,273,712.24 1,479,783.98 0.96%
AU000000CBA7 CBA ODSH CBA COM AU AUD AAA 1,887,746.66 1,230,721.71 0.80%
AU000000CSL8 CSL ODSH CSL COM AU AUD AAA 2,830,085.65 1,845,082.24 1.20%
AUO000000FMG4 FORTESCUE ODSH FORTESCUE COM AU AUD AAA 2,830,237.62 1,845,181.32 1.20%
AU000000TLX2 TELIX PHARMS ODSH TELIX PHARMS COM AU AUD AAA 303,955.47 198,164.62 0.13%
BE0000354630 BEGV 0.350 06/22/32 BELGIUM GOV BE EUR AA3 83,295.93 96,772.24 0.06%
BE0000365743 BEGV 2.600 10/22/30 BELGIUM GOV BE EUR AA3 2,985,893.91 3,468,976.61 2.25%
BE0003739530 UCB SA ODSH UCB SA COM BE EUR AA3 1,534,593.00 1,782,872.19 1.16%




Collateral data - as at 16/07/2025

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

CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 494 .34 360.34 0.00%
CA8667961053 SUN LIFE ODSH SUN LIFE COM CA CAD AAA 425.55 310.20 0.00%
CA8672241079 SUNCOR ENERGY ODSH SUNCOR ENERGY COM CA CAD AAA 3,762,655.00 2,742,730.32 1.78%
CHO0013841017 LONZA GROUP ODSH LONZA GROUP COM CH CHF 225,439.99 281,571.41 0.18%
DE0005140008 DEUTSCHE BANK ODSH DEUTSCHE BANK COM DE EUR AAA 1,534,680.00 1,782,973.27 1.16%
DE0005557508 DEUTSCHE TELEKOM ODSH DEUTSCHE TELEKOM COM DE EUR AAA 1,588,223.73 1,845,179.75 1.20%
DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 1,534,531.50 1,782,800.74 1.16%
DE0007236101 SIEMENS ODSH SIEMENS COM DE EUR AAA 3,122,608.49 3,627,810.01 2.36%
DE0008430026 MUNICH RE GROUP ODSH MUNICH RE GROUP COM DE EUR AAA 1,588,196.00 1,845,147.53 1.20%
DEOOOATEWWWO ADIDAS ODSH ADIDAS COM DE EUR AAA 1,449,968.00 1,684,555.85 1.09%
DEO00BU2Z007 DEGV 2.300 02/15/33 GERMANY GOV DE EUR AAA 892,458.98 1,036,848.40 0.67%
ES0177542018 ORD EURO0.5 (CREST LINE) INTERNATIONAL CONSOLIDATED AIRLINES CST GB GBP AA3 1,410.72 1,889.80 0.00%
F10009013296 NESTE ODSH NESTE COM Fl EUR AA1 162,027.40 188,241.54 0.12%
FR0000120404 ACCOR ODSH ACCOR COM FR EUR AA2 1,023,713.53 1,189,338.41 0.77%
FR0000120578 SANOFI FR ODSH SANOFI FR COM FR EUR AA2 2,286,820.38 2,656,801.16 1.73%
FR0000571150 FRGV 6.000 10/25/25 FRANCE GOV FR EUR AA2 6,790,691.59 7,889,346.04 5.13%
FR0010870956 FRGV 4.000 04/25/60 FRANCE GOV FR EUR AA2 275,266.30 319,801.17 0.21%
FR0013154028 FRGV 1.750 05/25/66 FRANCE GOV FR EUR AA2 21,988.18 25,545.61 0.02%
FR0014004J31 FRGV 0.750 05/25/53 FRANCE GOV FR EUR AA2 157,980.78 183,540.22 0.12%
GB0003718474 GAMES WORKSHOP ODSH GAMES WORKSHOP CST GB GBP AA3 160.40 214.87 0.00%
GB0007188757 ORD GBPO0.10(REGD) RIO TINTO CST GB GBP AA3 1,101,537.16 1,475,619.18 0.96%
GB0007669376 ORD GBPO0.15 ST.JAMES PLACE CAP CST GB GBP AA3 302.25 404.89 0.00%
GB0007980591 ORD USDO0.25 BP PLC CST GB GBP AA3 1,101,838.36 1,476,022.67 0.96%
GB0008706128 ORD GBPO0.25 LLOYDS BANKING GROUP CST GB GBP AA3 1,101,528.48 1,475,607.55 0.96%
GB0008782301 ORD GBP0.25 TAYLOR WIMPEY CST GB GBP AA3 1,101,551.04 1,475,637.77 0.96%
GB0009465807 ORD GBP0.125 WEIR GROUP CST GB GBP AA3 734,439.22 983,854.78 0.64%
GBOOBOCNHZ09 UKTI 1 1/4 11/22/55 UK TREASURY GIL GB GBP AA3 1,352,114.26 1,811,292.26 1.18%
GB00OBOSWJX34 ORD GBP5 LONDON STOCK EXCHANGE CST GB GBP AA3 216.90 290.56 0.00%
GB00B1VWPJ53 UKT 4 1/2 12/07/42 UK TREASURY GIL GB GBP AA3 2,760,030.35 3,697,336.66 2.40%
GB00B6460505 UKT 4 1/4 12/07/40 UK TREASURY GIL GB GBP AA3 1,223.01 1,638.34 0.00%
GB00B8479V04 UKT 3 1/4 01/22/44 UK TREASURY GIL GB GBP AA3 2,611,286.85 3,498,079.86 2.27%
GB00OBDCHBWS80 UKT 1 1/2 07/22/47 UK TREASURY GIL GB GBP AA3 275,718.75 369,352.84 0.24%
GBO00OBL6C7720 UKT 4 1/8 01/29/27 UK Treasury GIL GB GBP AA3 52,682.60 70,573.61 0.05%
GB0O0OBMBL1D50 UKT 1/2 10/22/61 UK TREASURY GIL GB GBP AA3 766,125.87 1,026,302.22 0.67%
GB0O0OBMV7TC88 UKT 3 1/4 01/31/33 UK Treasury GIL GB GBP AA3 1,624,530.68 2,176,221.30 1.41%
GB0O0OBPCJD997 UKT 3 3/4 10/22/53 UK Treasury GIL GB GBP AA3 1,929,492.19 2,584,747.74 1.68%
IT0004176001 PRYSMIAN ODSH PRYSMIAN COM IT EUR 1,184,137.99 1,375,717.67 0.89%
JP1103721PA1 JPGV 0.800 09/20/33 JAPAN GOV JP JPY A1l 441,717,451.35 2,968,132.64 1.93%
JP1103731Q12 JPGV 0.600 12/20/33 JAPAN GOV JP JPY A1l 441,708,270.86 2,968,070.96 1.93%




Collateral data - as at 16/07/2025

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

JP1103741Q44 JPGV 0.800 03/20/34 JAPAN GOV JP JPY A1l 441,724,030.20 2,968,176.85 1.93%
JP1103751Q74 JPGV 1.100 06/20/34 JAPAN GOV JP JPY A1l 441,718,717.28 2,968,141.15 1.93%
JP1103761QA5 JPGV 0.900 09/20/34 JAPAN GOV JP JPY A1l 441,729,544 .48 2,968,213.90 1.93%
JP1103771R12 JPGV 1.200 12/20/34 JAPAN GOV JP JPY A1l 200,517,409.62 1,347,382.29 0.88%
JP1201111968 JPGV 2.200 06/20/29 JAPAN GOV JP JPY A1l 12,064,446.30 81,067.38 0.05%
JP12011419C6 JPGV 2.100 12/20/29 JAPAN GOV JP JPY A1l 257,061,394.60 1,727,331.16 1.12%
JP1201521F37 JPGV 1.200 03/20/35 JAPAN GOV JP JPY A1l 14,400,434.33 96,764.12 0.06%
JP1201631HC6 JPGV 0.600 12/20/37 JAPAN GOV JP JPY A1l 256,348,473.96 1,722,540.67 1.12%
JP1201641J38 JPGV 0.500 03/20/38 JAPAN GOV JP JPY A1l 14,363,347.53 96,514.91 0.06%
JP1201791N14 JPGV 0.500 12/20/41 JAPAN GOV JP JPY A1l 330,785,338.37 2,222,721.24 1.44%
JP1201861PA6 JPGV 1.500 09/20/43 JAPAN GOV JP JPY A1l 217,692,563.87 1,462,791.21 0.95%
JP1201881Q46 JPGV 1.600 03/20/44 JAPAN GOV JP JPY A1l 4,410,978.91 29,639.69 0.02%
JP13002918A0 JPGV 2.400 09/20/38 JAPAN GOV JP JPY A1l 115,304,356.38 774,790.82 0.50%
JP1300341B39 JPGV 2.200 03/20/41 JAPAN GOV JP JPY A1l 105,019,283.09 705,679.98 0.46%
JP1300671L78 JPGV 0.600 06/20/50 JAPAN GOV JP JPY A1l 323,860,479.20 2,176,189.46 1.41%
JP1300711M79 JPGV 0.700 06/20/51 JAPAN GOV JP JPY A1l 497,999,344.70 3,346,320.38 217%
JP1300771P16 JPGV 1.600 12/20/52 JAPAN GOV JP JPY A1l 91,381,441.75 614,040.13 0.40%
JP1300801PA2 JPGV 1.800 09/20/53 JAPAN GOV JP JPY A1l 190,842,299.88 1,282,370.12 0.83%
JP1400051C51 JPGV 2.000 03/20/52 JAPAN GOV JP JPY A1l 28,279,223.25 190,023.02 0.12%
JP1400081F45 JPGV 1.400 03/20/55 JAPAN GOV JP JPY A1l 361,378,305.14 2,428,291.53 1.58%
JP1400131L54 JPGV 0.500 03/20/60 JAPAN GOV JP JPY A1l 22,583.42 151.75 0.00%
JP1400171Q50 JPGV 2.200 03/20/64 JAPAN GOV JP JPY A1l 37,000,684.06 248,627.12 0.16%
JP3164720009 RENESAS ODSH RENESAS COM JP JPY A1l 204,832,299.36 1,376,376.31 0.89%
JP3201200007 OLYMPUS ODSH OLYMPUS COM JP JPY A1l 85,023,899.19 571,320.44 0.37%
JP3205800000 KAO ODSH KAO COM JP JPY A1l 67,326,599.15 452,402.95 0.29%
JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1l 204,763,249.29 1,375,912.32 0.89%
JP3249600002 KYOCERA ODSH KYOCERA COM JP JPY A1l 204,689,699.68 1,375,418.10 0.89%
JP3256000005 KYOWA KIRIN ODSH KYOWA KIRIN COM JP JPY A1l 204,798,448.16 1,376,148.84 0.89%
JP3519400000 CHUGAI PHARM ODSH CHUGAI PHARM COM JP JPY A1l 67,319,998.36 452,358.59 0.29%
JP3726800000 JAPAN TOBACCO ODSH JAPAN TOBACCO COM JP JPY A1l 67,734,599.81 455,144.52 0.30%
JP3818000006 FUJITSU ODSH FUJITSU COM JP JPY A1l 29,485,998.61 198,131.98 0.13%
JP3830800003 BRIDGESTONE ODSH BRIDGESTONE COM JP JPY A1l 67,255,998.06 451,928.54 0.29%
JP3837800006 HOYA ODSH HOYA COM JP JPY A1l 67,247,499.38 451,871.43 0.29%
JP3866800000 PANASONIC HD ODSH PANASONIC HD COM JP JPY A1l 29,386,749.61 197,465.08 0.13%
JP3885780001 MIZUHO ODSH MIZUHO COM JP JPY A1l 20,726,398.38 139,271.61 0.09%
JP3890350006 SMFG ODSH SMFG COM JP JPY A1l 77,335,498.07 519,658.02 0.34%
JP3902900004 MUFG ODSH MUFG COM JP JPY A1l 96,726,998.88 649,959.75 0.42%
JP3955800002 YOKOHAMA RUBBER ODSH YOKOHAMA RUBBER COM JP JPY A1l 52,189,199.46 350,686.77 0.23%
JP3979200007 LASERTEC ODSH LASERTEC COM JP JPY A1l 28,999,998.64 194,866.29 0.13%




Collateral data - as at 16/07/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
KYG8208B1014 JD.COM ODSH JD.COM COM HK HKD 11,583,632.35 1,475,623.36 0.96%
KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 22,383,043.93 2,851,345.89 1.85%
NL0012818504 NLGV 0.750 07/15/28 NETHERLANDS GOV NL EUR AAA 61,558.96 71,518.48 0.05%
NLO0015001AM2 NLGV 2.500 07/15/33 NETHERLANDS GOV NL EUR AAA 23,363.36 27,143.28 0.02%
US00724F1012 ADOBE ODSH ADOBE COM us usD AAA 1,159,549.12 1,159,549.12 0.75%
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us usD AAA 1,159,591.05 1,159,591.05 0.75%
US0378331005 APPLE ODSH APPLE COM us usD AAA 1,160,142.27 1,160,142.27 0.75%
US09260D1072 BLACKSTONE DE ODSH BLACKSTONE DE COM us usD AAA 159.79 159.79 0.00%
US1011371077 BOSTON ODSH BOSTON COM us usD AAA 1,159,493.39 1,159,493.39 0.75%
US11135F1012 BROADCOM ODSH BROADCOM COM us usD AAA 282,063.75 282,063.75 0.18%
US1255231003 CIGNA GROUP ODSH CIGNA GROUP COM us usD AAA 302.43 302.43 0.00%
US1266501006 CVS HEALTH ODSH CVS HEALTH COM us usD AAA 282,422.98 282,422.98 0.18%
US30303M1027 META PLATFORMS ODSH META PLATFORMS COM us uUsD AAA 1,844,882.83 1,844,882.83 1.20%
US31428X1063 FEDEX ODSH FEDEX COM us uUsD AAA 1,159,297.15 1,159,297.15 0.75%
US42809H1077 HESS ODSH HESS COM us uUsD AAA 1,159,681.85 1,159,681.85 0.75%
US67066G1040 NVIDIA ODSH NVIDIA COM us uUsD AAA 2,065,299.28 2,065,299.28 1.34%
US7427181091 PROCTER GAMBLE ODSH PROCTER GAMBLE COM us uUsD AAA 282,305.31 282,305.31 0.18%
US81762P1021 SERVICENOW ODSH SERVICENOW COM us uUsD AAA 282,291.39 282,291.39 0.18%
US88160R1014 TESLA ODSH TESLA COM us uUsD AAA 774,463.75 774,463.75 0.50%
US912810QE10 UST 4.625 02/15/40 US TREASURY GOV us uUsD AAA 13,380.42 13,380.42 0.01%
US912810RA88 UST 0.625 02/15/43 US TREASURY GOV us uUsD AAA 3,423,317.47 3,423,317.47 2.22%
US912810RS96 UST 2.500 05/15/46 US TREASURY GOV us uUsD AAA 3,410,390.21 3,410,390.21 2.22%
US912810RY64 UST 2.750 08/15/47 US TREASURY GOV us usD AAA 2,176,246.48 2,176,246.48 1.41%
US912810RZ30 UST 2.750 11/15/47 US TREASURY GOV us usD AAA 39,360.03 39,360.03 0.03%
US912810SA79 UST 3.000 02/15/48 US TREASURY GOV us usD AAA 16,373.19 16,373.19 0.01%
US912810SD19 UST 3.000 08/15/48 US TREASURY GOV us usD AAA 72.73 72.73 0.00%
US912810SP49 UST 1.375 08/15/50 US TREASURY GOV us usD AAA 520,512.46 520,512.46 0.34%
US912810SW99 UST 1.875 02/15/41 US TREASURY GOV us usD AAA 1,812,525.16 1,812,525.16 1.18%
US912810TG31 UST 2.875 05/15/52 US TREASURY GOV us usD AAA 2,166,788.61 2,166,788.61 1.41%
US912810TU25 UST 4.375 08/15/43 US TREASURY GOV us usD AAA 543,502.27 543,502.27 0.35%
US912810TZ212 UST 4.500 02/15/44 US TREASURY GOV us usD AAA 2,130,630.08 2,130,630.08 1.38%
US912810UC08 UST 4.250 08/15/54 US TREASURY GOV us usD AAA 1,812,497.05 1,812,497.05 1.18%
US91282CAV37 UST 0.875 11/15/30 US TREASURY GOV us usD AAA 1,812,571.02 1,812,571.02 1.18%
US91282CFV81 UST 4.125 11/15/32 US TREASURY GOV us usD AAA 318,545.69 318,545.69 0.21%
US91282CJL63 UST 4.875 11/30/25 US TREASURY GOV us usD AAA 2,176,244.39 2,176,244.39 1.41%
US91282CLD10 UST 4.125 07/31/31 US TREASURY GOV us usD AAA 1,811,987.47 1,811,987.47 1.18%
Unknown Company Description UNK uUsD 1,808,271.84 1,808,271.84 1.17%
Total: 153,897,409.29 100.00%
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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 | MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT)

29,608,369.76

GOLDMAN SACHS INTERNATIONAL (PARENT)

28,378,238.09

JP MORGAN SECS PLC (PARENT)

21,567,393.25

MERRILL LYNCH INTERNATIONAL (PARENT)

13,756,740.76
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NATIXIS (PARENT)

10,841,946.19
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