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Securities Lending Report

HSBC CONTINENTAL EUROPE / HSBC MSCI EUROPE UCITS ETF - 706133

Report as at 20/05/2025

Summary of policy

% limit on maximum percentage of book on loan

25%

Revenue Split

75/25*

Name of the Fund

HSBC CONTINENTAL EUROPE / HSBC MSCI EUROPE UCITS ETF - 706133

Replication Mode

Physical replication

ISIN Code IEOOB5BDSK76
Total net assets (AuM) 298,402,402
Reference currency of the fund EUR

* 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 20/05/2025

Currently on loan in EUR (base currency)

35,231,331.93

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

11.81%

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

37,232,554.81

Collateral value (cash and securities) in % of loan

106%

Securities lending statistics

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

31,666,215.35

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

14.49%

12-month maximum on loan in EUR

45,991,101.80

12-month maximum on loan as a % of the fund AuM 22.36%
Gross Return for the fund over the last 12 months in (base currency fund) 56,757.43
Gross Return for the fund over the last 12 months in % of the fund AuM 0.0260%

Collateral data - as at 20/05/2025

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

AUOOOO00EVN4 EVOLUTION MINING ODSH EVOLUTION MINING COM AU AUD AAA 387,195.71 221,939.57 0.60%
AUO00000QAN2 QANTAS ODSH QANTAS COM AU AUD AAA 390,392.30 223,771.85 0.60%
AU000000S320 SOUTH32 ODSH SOUTH32 COM AU AUD AAA 6.11 3.50 0.00%
BE0003565737 KBC GROEP ODSH KBC GROEP COM BE EUR AA3 870,516.71 870,516.71 2.34%
BE0003822393 ELIA GROUP ODSH ELIA GROUP COM BE EUR AA3 11,764.21 11,764.21 0.03%
BE0974320526 UM ODSH UM COM BE EUR AA3 4,771.86 4,771.86 0.01%
CA11271J1075 BROOKFIELD CO ODSH BROOKFIELD CO COM CA CAD AAA 83.52 53.22 0.00%
CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 148,428.70 94,586.73 0.25%
CA1366812024 CDN TIRE ODSH CDN TIRE COM CA CAD AAA 166,362.04 106,014.82 0.28%
CA33767E2024 FIRSTSERVICE ODSH FIRSTSERVICE REI CA CAD AAA 245.19 156.25 0.00%




Collateral data - as at 20/05/2025

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

CA7392391016 POWER CORP CA ODSH POWER CORP CA COM CA CAD AAA 299.94 191.14 0.00%
CA7800871021 RBC ODSH RBC COM CA CAD AAA 531,915.98 338,965.40 0.91%
CA8672241079 SUNCOR ENERGY ODSH SUNCOR ENERGY COM CA CAD AAA 1,495.79 953.20 0.00%
CA8911605092 TD ODSH TD COM CA CAD AAA 412,768.84 263,038.46 0.71%
CHO0012214059 HOLCIM ODSH HOLCIM COM CH CHF 1,659,580.05 1,769,972.96 4.75%
CHO0244767585 UBS GROUP ODSH UBS GROUP COM CH CHF 1,659,592.49 1,769,986.23 4.75%
CHO0418792922 SIKA ODSH SIKA COM CH CHF 1,659,528.69 1,769,918.19 4.75%
CH1216478797 DSM-FIRMENICH ODSH DSM-FIRMENICH COM NL EUR AAA 310,706.24 310,706.24 0.83%
DE0005785604 FRESENIUS ODSH FRESENIUS COM DE EUR AAA 870,531.93 870,531.93 2.34%
DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 580,892.35 580,892.35 1.56%
FR0000052292 HERMES INTL ODSH HERMES INTL COM FR EUR AA2 28,120.84 28,120.84 0.08%
FR0000120644 DANONE ODSH DANONE COM FR EUR AA2 310,687.53 310,687.53 0.83%
FR0000121014 LVMH ODSH LVMH COM FR EUR AA2 34,867.08 34,867.08 0.09%
FR0000121972 SCHNEIDER ODSH SCHNEIDER COM FR EUR AA2 1,180,839.63 1,180,839.63 3.17%
FR0010171975 FRGV 4.000 04/25/55 FRANCE GOV FR EUR AA2 178,766.75 178,766.75 0.48%
FR0013154028 FRGV 1.750 05/25/66 FRANCE GOV FR EUR AA2 178,813.95 178,813.95 0.48%
FR0013286192 FRGV 0.750 05/25/28 FRANCE GOV FR EUR AA2 509.15 509.15 0.00%
GB0002875804 ORD 25P BRITISH AMERICAN TOBACCO CST GB GBP AA3 23,825.36 28,272.65 0.08%
GB0006825383 ORD GBP0.10 PERSIMMON CST GB GBP AA3 23,847.57 28,299.00 0.08%
GB0007980591 ORD USDO0.25 BP PLC CST GB GBP AA3 733,624.29 870,563.99 2.34%
GB0009895292 ORD USDO0.25 ASTRAZENECA CST GB GBP AA3 23,751.88 28,185.45 0.08%
GB0031274896 ORD GBPO0.25 MARKS & SPENCER CST GB GBP AA3 16,235.05 19,265.52 0.05%
GB0031348658 ORD 25P BARCLAYS BANK PLC CST GB GBP AA3 733,622.96 870,562.42 2.34%
GB00B033F229 ORD 6 14/81P CENTRICA PLC CST GB GBP AA3 59,425.92 70,518.48 0.19%
GBOOBOCNHZ09 UKTI 1 1/4 11/22/55 UK TREASURY GIL GB GBP AA3 150,414.68 178,491.37 0.48%
GB00OBOSWJX34 ORD GBP5 LONDON STOCK EXCHANGE CST GB GBP AA3 23,741.50 28,173.13 0.08%
GB00B128DH60 UKTI 1 1/4 11/22/27 UK TREASURY GIL GB GBP AA3 150,685.29 178,812.49 0.48%
GB00B2B0ODG97 RELX PLC GBP0.1444 RELX PLC CST GB GBP AA3 110,492.46 131,117.19 0.35%
GB00OBDOXH204 UKT 1T 07/22/57 UK TREASURY GIL GB GBP AA3 7,446.18 8,836.10 0.02%
GBOOBFMCNG652 UKT 158 10/22/71 UK Treasury GIL GB GBP AA3 150,613.57 178,727.39 0.48%
GB0OBLBDX619 UKT 1 1\8 10/22/2073 UK Treasury GIL GB GBP AA3 86,071.24 102,137.46 0.27%
GB00OBP6MXD84 SHELL ODSH SHELL CST GB GBP AA3 164,058.82 194,682.35 0.52%
IEOOB8KQN827 EATON CORP ODSH EATON CORP COM us usD AAA 1,706,455.57 1,524,437.63 4.09%
IMOOB5VQMV65 GVC HOLDINGS ODSH GVC HOLDINGS CST GB GBP AA3 180,042.98 213,650.14 0.57%
JP1103761QA5 JPGV 0.900 09/20/34 JAPAN GOV JP JPY A1l 907,756.90 5,561.90 0.01%
JP1201001839 JPGV 2.200 03/20/28 JAPAN GOV JP JPY A1l 312,994.37 1,917.74 0.01%
JP1201281B64 JPGV 1.900 06/20/31 JAPAN GOV JP JPY A1l 211,427.31 1,295.43 0.00%
JP1201461D98 JPGV 1.700 09/20/33 JAPAN GOV JP JPY A1l 2,380,700.20 14,586.73 0.04%
JP1201561G37 JPGV 0.400 03/20/36 JAPAN GOV JP JPY A1l 4,973,096.91 30,470.55 0.08%




Collateral data - as at 20/05/2025

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

JP1201641J38 JPGV 0.500 03/20/38 JAPAN GOV JP JPY A1l 2,999,906.45 18,380.66 0.05%
JP1201651J76 JPGV 0.500 06/20/38 JAPAN GOV JP JPY A1l 13,608,844.66 83,382.44 0.22%
JP1201801N46 JPGV 0.800 03/20/42 JAPAN GOV JP JPY A1l 96,334,552.83 590,249.20 1.59%
JP1201861PA6 JPGV 1.500 09/20/43 JAPAN GOV JP JPY A1l 25,924,048.44 158,838.64 0.43%
JP1300671L78 JPGV 0.600 06/20/50 JAPAN GOV JP JPY A1l 30,521.25 187.01 0.00%
JP1300711M79 JPGV 0.700 06/20/51 JAPAN GOV JP JPY A1l 220,622,432.86 1,351,770.58 3.63%
JP1300731N17 JPGV 0.700 12/20/51 JAPAN GOV JP JPY A1l 2,736,733.04 16,768.17 0.05%
JP1400031A58 JPGV 2.200 03/20/50 JAPAN GOV JP JPY A1l 1,625,673.51 9,960.63 0.03%
JP1742891R20 JPGV 05/26/25 JAPAN GOV JP JPY A1l 14,799,274.16 90,676.29 0.24%
JP3116000005 ASAHI GROUP ODSH ASAHI GROUP COM JP JPY A1l 8,859,498.60 54,282.83 0.15%
JP3294460005 INPEX ODSH INPEX COM JP JPY A1l 3,569,148.41 21,868.45 0.06%
JP3371200001 SHIN-ETSU CHEM ODSH SHIN-ETSU CHEM COM JP JPY A1l 3,661,599.19 22,434.90 0.06%
JP3435000009 SONY GROUP ODSH SONY GROUP COM JP JPY A1l 3,776,998.53 23,141.96 0.06%
JP3463000004 TAKEDA PHARMA ODSH TAKEDA PHARMA COM JP JPY A1l 4,085,997.39 25,035.22 0.07%
JP3475350009 DAIICHI SANKYO ODSH DAIICHI SANKYO COM JP JPY A1l 3,672,998.90 22,504.75 0.06%
JP3538800008 TDK ODSH TDK COM JP JPY A1l 3,427,599.06 21,001.16 0.06%
JP3574200006 TOKYU ODSH TOKYU COM JP JPY A1l 172,349.49 1,056.00 0.00%
JP3635000007 TOYOTA TSUSHO ODSH TOYOTA TSUSHO COM JP JPY A1l 298,048.47 1,826.17 0.00%
JP3778630008 BANDAI NAMCO HD ODSH BANDAI NAMCO HD COM JP JPY A1l 3,715,998.64 22,768.21 0.06%
JP3802300008 FAST RETAILING ODSH FAST RETAILING COM JP JPY A1l 4,800,999.19 29,416.09 0.08%
JP3942400007 ASTELLAS PHARMA ODSH ASTELLAS PHARMA COM JP JPY A1l 136,449.88 836.04 0.00%
KYG017191142 ALIBABA ODSH ALIBABA COM HK HKD 206,159.77 23,401.53 0.06%
NL0011585146 FERRARI ODSH FERRARI COM IT EUR 34,394.75 34,394.75 0.09%
US02079K3059 ALPHABET ODSH ALPHABET COM us usD AAA 516,008.43 460,968.74 1.24%
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us usD AAA 1,659,606.65 1,482,585.82 3.98%
US03662Q1058 ANSYS ODSH ANSYS COM us usD AAA 347,629.21 310,549.57 0.83%
US0378331005 APPLE ODSH APPLE COM us usD AAA 2,106,422.13 1,881,742.02 5.05%
US0495601058 ATMOS ENERGY ODSH ATMOS ENERGY COM us usD AAA 297,600.50 265,857.15 0.71%
US30303M1027 META PLATFORMS ODSH META PLATFORMS COM us usD AAA 515,488.30 460,504.09 1.24%
US3696043013 GE ODSH GE COM us usD AAA 515,787.84 460,771.68 1.24%
US5949181045 MICROSOFT ODSH MICROSOFT COM us usD AAA 1,997,675.98 1,784,595.21 4.79%
US65473P1057 NISOURCE ODSH NISOURCE COM us usD AAA 516,174.70 461,117.27 1.24%
US67066G1040 NVIDIA ODSH NVIDIA COM us usD AAA 1,490,520.29 1,331,5634.94 3.58%
US79466L.3024 SALESFORCE ODSH SALESFORCE COM us usD AAA 515,623.66 460,625.01 1.24%
US912797MG92 UST BILL 08/07/25 US TREASURY GOV us usD AAA 669,134.28 597,761.52 1.61%
US912810FP85 UST 5.375 02/15/31 US TREASURY GOV us usD AAA 668,277.45 596,996.09 1.60%
US912810RH32 UST 3.125 08/15/44 US TREASURY GOV us uUsD AAA 860,303.75 768,540.03 2.06%
US912810RW09 UST 0.875 02/15/47 US TREASURY GOV us uUsD AAA 33,054.63 29,528.88 0.08%
US912810TJ79 UST 3.000 08/15/52 US TREASURY GOV us uUsD AAA 333,531.88 297,955.92 0.80%




Collateral data - as at 20/05/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
US912810TR95 UST 3.625 05/15/53 US TREASURY GOV us UsD AAA 666,094.90 595,046.33 1.60%
US912810TV08 UST 4.750 11/15/53 US TREASURY GOV us uUsD AAA 1,608,244.96 1,436,702.59 3.86%
US912828X885 UST 2.375 05/15/27 US TREASURY GOV us uUsD AAA 12,336.17 11,020.34 0.03%
US912828YB05 UST 1.625 08/15/29 US TREASURY GOV us uUsD AAA 199,228.41 177,977.84 0.48%
US91282CEW73 UST 3.250 06/30/27 US TREASURY GOV us uUsD AAA 1,121,142.01 1,001,556.15 2.69%
US91282CFJ53 UST 3.125 08/31/29 US TREASURY GOV us uUsD AAA 1,044,138.82 932,766.45 2.51%
US91282CFV81 UST 4.125 11/15/32 US TREASURY GOV us uUsD AAA 1,121,128.81 1,001,544.35 2.69%
US91282CHC82 UST 3.375 05/15/33 US TREASURY GOV us uUsD AAA 225,354.12 201,316.87 0.54%
US91282CHE49 UST 3.625 05/31/28 US TREASURY GOV us uUsD AAA 1,121,151.97 1,001,565.05 2.69%
US91282CJG78 UST 4.875 10/31/30 US TREASURY GOV us uUsD AAA 102,603.95 91,659.77 0.25%
US91282CJM47 UST 4.375 11/30/30 US TREASURY GOV us uUsD AAA 64,783.16 57,873.11 0.16%
US91282CKC46 UST 4.250 02/28/31 US TREASURY GOV us uUsD AAA 662,400.52 591,746.01 1.59%
US91282CKD29 UST 4.250 02/28/29 US TREASURY GOV us uUsD AAA 20,515.13 18,326.90 0.05%
Unknown Company Description UNK EUR 7,732.64 7,732.64 0.02%
Total: 37,232,554.81 100.00%
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Counterparts

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

No. | Major Name Market Value

1 | BARCLAYS CAPITAL SECURITIES LIMI

12,532,426.76

Top 5 borrowers in last Month

No. | Counterparty

Market Value

1 | BARCLAYS CAPITAL SECURITIES LIMITED (PARENT)

13,307,990.60

2 | CITIGROUP GLOBAL MARKETS LTD (PARENT) 8,929,384.02
3 | NATIXIS (PARENT) 5,345,485.99
4 | MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT) 3,332,042.27
5 | JP MORGAN SECS PLC (PARENT) 2,622,634.26
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