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HSBC CONTINENTAL EUROPE / HSBC MSCI EUROPE UCITS ETF - 706133
Report as at 07/08/2025

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 EUROPE UCITS ETF - 706133

Replication Mode

Physical replication

ISIN Code IEOOB5BDSK76
Total net assets (AuM) 338,547,145
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 07/08/2025

Currently on loan in EUR (base currency)

31,676,497.83

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

9.36%

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

33,541,061.55

Collateral value (cash and securities) in % of loan

106%

Securities lending statistics

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

30,652,046.01

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

12.42%

12-month maximum on loan in EUR

45,991,101.80

12-month maximum on loan as a % of the fund AuM 19.34%
Gross Return for the fund over the last 12 months in (base currency fund) 49,666.98
Gross Return for the fund over the last 12 months in % of the fund AuM 0.0201%

Collateral data - as at 07/08/2025

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

ATO000A04967 ATGV 4.150 03/15/37 AUSTRIA GOV AT EUR AA1 101,847.20 101,847.20 0.30%
ATO000AOVRQ6 ATGV 3.150 06/20/44 AUSTRIA GOV AT EUR AA1 101,616.76 101,616.76 0.30%
BE0000341504 BEGV 0.800 06/22/27 BELGIUM GOV BE EUR AA3 27,171.76 27,171.76 0.08%
BE0000354630 BEGV 0.350 06/22/32 BELGIUM GOV BE EUR AA3 102,469.57 102,469.57 0.31%
BE0974293251 ABIODSHABI COM BE EUR AA3 404,762.01 404,762.01 1.21%
CA11271J1075 BROOKFIELD CO ODSH BROOKFIELD CO COM CA CAD AAA 70,488.32 44,084.04 0.13%
CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 51,782.38 32,385.17 0.10%
CA6330671034 NATL BK CANADA ODSH NATL BK CANADA COM CA CAD AAA 66,778.20 41,763.69 0.12%
CA8672241079 SUNCOR ENERGY ODSH SUNCOR ENERGY COM CA CAD AAA 164,748.95 103,035.50 0.31%
CH0012214059 HOLCIM ODSH HOLCIM COM CH CHF 10,053.00 10,707.20 0.03%




Collateral data - as at 07/08/2025

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

CH1430134226 AMRIZE ODSH AMRIZE COM CH CHF 2,513.07 2,676.61 0.01%
CNE1000001Z5 BANK OF CHINA ODSH BANK OF CHINA COM CN HKD 16,450.56 1,802.42 0.01%
CNE100003F19 WUXI APPTEC ODSH WUXI APPTEC COM CN HKD 600.53 65.80 0.00%
DE0005140008 DEUTSCHE BANK ODSH DEUTSCHE BANK COM DE EUR AAA 1,591,414.88 1,591,414.88 4.74%
DE0005557508 DEUTSCHE TELEKOM ODSH DEUTSCHE TELEKOM COM DE EUR AAA 1,591,413.85 1,591,413.85 4.74%
DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 1,591,338.09 1,591,338.09 4.74%
DE0007236101 SIEMENS ODSH SIEMENS COM DE EUR AAA 1,591,335.50 1,591,335.50 4.74%
FR0000130809 SOCIETE GENERALE ODSH SOCIETE GENERALE COM FR EUR AA2 1,061,300.10 1,061,300.10 3.16%
FR0000131104 BNP ODSH BNP COM FR EUR AA2 190,320.00 190,320.00 0.57%
FR0010171975 FRGV 4.000 04/25/55 FRANCE GOV FR EUR AA2 102,469.37 102,469.37 0.31%
FR0010870956 FRGV 4.000 04/25/60 FRANCE GOV FR EUR AA2 102,469.54 102,469.54 0.31%
FR001400PM68 FRGV 2.750 02/25/30 FRANCE GOV FR EUR AA2 63,284.00 63,284.00 0.19%
GB0002374006 ORD 28 101/108P DIAGEO CST GB GBP AA3 87,789.71 100,650.90 0.30%
GB0003718474 GAMES WORKSHOP ODSH GAMES WORKSHOP CST GB GBP AA3 145,988.70 167,376.04 0.50%
GB0007669376 ORD GBPO0.15 ST.JAMES PLACE CAP CST GB GBP AA3 38,623.50 44,281.84 0.13%
GB0009895292 ORD USDO0.25 ASTRAZENECA CST GB GBP AA3 110.54 126.73 0.00%
GB00B63H8491 ROLLS ROYCE ODSH ROLLS ROYCE CST GB GBP AA3 38,634.88 44,294.89 0.13%
GB00B73ZYW09 UKTI 0 1/4 03/22/52 UK TREASURY GIL GB GBP AA3 15,959.18 18,297.20 0.05%
GB00OBBJNQY21 UKT 3 1/2 07/22/68 UK TREASURY GIL GB GBP AA3 0.70 0.80 0.00%
GBOOBM8PJY71 NATWEST GRP ODSH NATWEST GRP CST GB GBP AA3 38,452.89 44,086.24 0.13%
GBOOBMF9LF76 GBGV 4.000 10/22/63 UNITED KINGDOM GIL GB GBP AA3 81.52 93.46 0.00%
GB00BMJ6DW54 INFORMA ODSH INFORMA CST GB GBP AA3 38,636.51 44,296.76 0.13%
GB00OBT7J0134 UKTI 1 7/8 09/22/49 Corp UK TREASURY GIL GB GBP AA3 15,910.56 18,241.46 0.05%
GB00BT7J0241 UKT 5 3/8 01/31/56 UK Treasury GIL GB GBP AA3 15,938.06 18,272.99 0.05%
GB0OOBYVP4K94 UKTI 018 11/22/56 CORP UK TREASURY GIL GB GBP AA3 15,414.11 17,672.28 0.05%
GBOOBYYMZX75 UKT 2 1/2 07/22/65 UK TREASURY GIL GB GBP AA3 15,985.77 18,327.69 0.05%
ITO000062957 MEDIOBANCA ODSH MEDIOBANCA COM IT EUR 61.95 61.95 0.00%
ITO000066123 BPER BANCA ODSH BPER BANCA COM IT EUR 5,105.72 5,105.72 0.02%
IT0O003128367 ENEL ODSH ENEL COM IT EUR 1,320.56 1,320.56 0.00%
JP1051671Q49 JPGV 0.400 03/20/29 JAPAN GOV JP JPY A1l 168,183,580.36 981,396.98 2.93%
JP1201641J38 JPGV 0.500 03/20/38 JAPAN GOV JP JPY A1l 17,546,853.96 102,390.67 0.31%
JP1300601JA9 JPGV 0.900 09/20/48 JAPAN GOV JP JPY A1l 34,682.22 202.38 0.00%
JP1300811Q17 JPGV 1.600 12/20/53 JAPAN GOV JP JPY A1l 1,655,317.46 9,659.23 0.03%
JP14000117B7 JPGV 2.400 03/20/48 JAPAN GOV JP JPY A1l 1,867,271,558.90 10,896,037.96 32.49%
JP1400171Q50 JPGV 2.200 03/20/64 JAPAN GOV JP JPY A1l 3,116,122.15 18,183.42 0.05%
JP1400181R57 JPGV 3.100 03/20/65 JAPAN GOV JP JPY A1l 243,144.90 1,418.82 0.00%
JP3112000009 AGC INC ODSH AGC INC COM JP JPY A1l 457,698.38 2,670.79 0.01%
JP3122400009 ADVANTEST ODSH ADVANTEST COM JP JPY A1l 116,264,998.82 678,437.92 2.02%
JP3143600009 ITOCHU ODSH ITOCHU COM JP JPY A1l 32,299,799.12 188,478.12 0.56%




Collateral data - as at 07/08/2025

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

JP3200450009 ORIX ODSH ORIX COM JP JPY A1l 15,196,198.52 88,673.96 0.26%
JP3242800005 CANON ODSH CANON COM JP JPY A1l 865,998.38 5,053.34 0.02%
JP3414750004 SEIKO EPSON ODSH SEIKO EPSON COM JP JPY A1l 187,848.26 1,096.15 0.00%
JP3435000009 SONY GROUP ODSH SONY GROUP COM JP JPY A1l 121,203,998.42 707,258.33 211%
JP3475350009 DAIICHI SANKYO ODSH DAIICHI SANKYO COM JP JPY A1l 719,999.84 4,201.40 0.01%
JP3494600004 SCREEN HLDG ODSH SCREEN HLDG COM JP JPY A1l 10,547,999.44 61,550.45 0.18%
JP3496400007 KDDI ODSH KDDI COM JP JPY A1l 1,516,798.83 8,850.93 0.03%
JP3502200003 DAIWA SECS GRP ODSH DAIWA SECS GRP COM JP JPY A1l 216,999.63 1,266.25 0.00%
JP3511800009 CHIBA BANK ODSH CHIBA BANK COM JP JPY A1l 143,249.82 835.90 0.00%
JP3519400000 CHUGAI PHARM ODSH CHUGAI PHARM COM JP JPY A1l 2,959,999.13 17,272.40 0.05%
JP3526600006 CHUBU ELEC ODSH CHUBU ELEC COM JP JPY A1l 4,893,748.86 28,556.36 0.09%
JP3548610009 DENA ODSH DENA COM JP JPY A1l 1,220,498.89 7,121.94 0.02%
JP3726800000 JAPAN TOBACCO ODSH JAPAN TOBACCO COM JP JPY A1l 3,317,299.45 19,357.35 0.06%
JP3732000009 SOFTBANK ODSH SOFTBANK COM JP JPY A1l 91,918.09 536.37 0.00%
JP3735400008 NTT ODSH NTT COM JP JPY A1l 312,998.56 1,826.43 0.01%
JP3788600009 HITACHI ODSH HITACHI COM JP JPY A1l 841,399.39 4,909.79 0.01%
JP3802300008 FAST RETAILING ODSH FAST RETAILING COM JP JPY A1l 9,029,998.17 52,692.50 0.16%
JP3818000006 FUJITSU ODSH FUJITSU COM JP JPY A1l 2,820,798.71 16,460.13 0.05%
JP3835250006 BAYCURRENT ODSH BAYCURRENT COM JP JPY A1l 116,099,998.93 677,475.10 2.02%
JP3854600008 HONDA ODSH HONDA COM JP JPY A1l 1,081,848.62 6,312.88 0.02%
JP3885780001 MIZUHO ODSH MIZUHO COM JP JPY A1l 16,210,798.76 94,594 .42 0.28%
JP3888300005 MITSUI CHEMICALS ODSH MITSUI CHEMICALS COM JP JPY A1l 2,887,198.30 16,847.59 0.05%
JP3890350006 SMFG ODSH SMFG COM JP JPY A1l 764,798.69 4,462.81 0.01%
JP3893200000 MITSUI FUDOSAN ODSH MITSUI FUDOSAN COM JP JPY A1l 2,997,999.85 17,494.15 0.05%
JP3900000005 MHI ODSH MHI COM JP JPY A1l 2,724,398.97 15,897.61 0.05%
JP3902400005 MITSUBISHI ELEC ODSH MITSUBISHI ELEC COM JP JPY A1l 2,899,199.15 16,917.62 0.05%
JP3902900004 MUFG ODSH MUFG COM JP JPY A1l 3,173,996.58 18,521.13 0.06%
JP3973400009 RICOH ODSH RICOH COM JP JPY A1l 133,649.92 779.88 0.00%
KYG8208B1014 JD.COM ODSH JD.COM COM HK HKD 997.53 109.30 0.00%
KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 1,774,142.95 194,385.98 0.58%
KYG9830T1067 XIAOMI ODSH XIAOMI COM HK HKD 183,134.13 20,065.30 0.06%
LU2598331598 TENARIS ODSH TENARIS COM IT EUR 27,010.61 27,010.61 0.08%
NL0000226223 STMICROELECTRON ODSH STMICROELECTRON COM FR EUR AA2 1,591,408.20 1,591,408.20 4.74%
NL0015614579 NLGV 01/15/52 NETHERLANDS GOV NL EUR AAA 13.12 13.12 0.00%
SE0000115446 VOLVO ODSH VOLVO COM SE SEK AAA 2,496.58 222.78 0.00%
US02079K1079 ALPHABET ODSH ALPHABET COM us usD AAA 984.59 846.84 0.00%
US02079K3059 ALPHABET ODSH ALPHABET COM us uUsD AAA 72,945.48 62,739.68 0.19%
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us uUsD AAA 281,222.14 241,876.36 0.72%
US0378331005 APPLE ODSH APPLE COM us uUsD AAA 72,931.50 62,727.65 0.19%




Collateral data - as at 07/08/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
US14040H1059 CAPITAL ONE FIN ODSH CAPITAL ONE FIN COM us UsSD AAA 638,214.23 548,921.69 1.64%
US1667641005 CHEVRON ODSH CHEVRON COM us UsSD AAA 1,375.02 1,182.64 0.00%
US25278X1090 DIAMONDBACK ODSH DIAMONDBACK COM us UsSD AAA 230,831.64 198,535.99 0.59%
US30303M1027 META PLATFORMS ODSH META PLATFORMS COM us UsSD AAA 395,258.87 339,958.21 1.01%
US37940X1028 GLOBAL PAYMENTS ODSH GLOBAL PAYMENTS COM us UsSD AAA 281,169.97 241,831.49 0.72%
US5949181045 MICROSOFT ODSH MICROSOFT COM us UsSD AAA 398,954.40 343,136.70 1.02%
US6311031081 NASDAQ ODSH NASDAQ COM us uUsD AAA 187,036.71 160,868.41 0.48%
US67066G1040 NVIDIA ODSH NVIDIA COM us UsSD AAA 2,560,502.79 2,202,262.91 6.57%
US7433151039 PROGRESSIVE ODSH PROGRESSIVE COM us UsSD AAA 281,182.71 241,842.45 0.72%
US7443201022 PRUDENTIAL FINL ODSH PRUDENTIAL FINL COM us UsSD AAA 281,224.16 241,878.09 0.72%
US7475251036 QUALCOMM ODSH QUALCOMM COM us UsSD AAA 395,809.76 340,432.02 1.01%
US8725901040 T-MOBILE US ODSH T-MOBILE US COM us UsSD AAA 240,894.53 207,190.99 0.62%
US912810SP49 UST 1.375 08/15/50 US TREASURY GOV us UsSD AAA 284,044.21 244,303.59 0.73%
US912810TW80 UST 4.750 11/15/43 US TREASURY GOV us UsSD AAA 283,041.45 243,441.13 0.73%
US912810TZ12 UST 4.500 02/15/44 US TREASURY GOV us UsSD AAA 279,935.52 240,769.75 0.72%
US912828YU85 UST 1.625 11/30/26 US TREASURY GOV us UsSD AAA 73,533.12 63,245.10 0.19%
US91282CAE12 UST 0.625 08/15/30 US TREASURY GOV us UsSD AAA 73,613.39 63,314.14 0.19%
US91282CAZ41 UST 0.375 11/30/25 US TREASURY GOV us UsSD AAA 73,657.14 63,351.77 0.19%
US91282CCB54 UST 1.625 05/15/31 US TREASURY GOV us UsSD AAA 71,459.84 61,461.89 0.18%
US91282CFV81 UST 4.125 11/15/32 US TREASURY GOV us UsSD AAA 285,013.02 245,136.86 0.73%
US91282CHA27 UST 3.500 04/30/28 US TREASURY GOV us UsSD AAA 43,996.68 37,841.10 0.11%
US91282CJJ18 UST 4.500 11/15/33 US TREASURY GOV us UsSD AAA 285,038.68 245,158.93 0.73%
US91282CKQ32 UST 4.375 05/15/34 US TREASURY GOV us UsSD AAA 285,066.73 245,183.05 0.73%
US98138H1014 WORKDAY ODSH WORKDAY COM us UsSD AAA 395,850.24 340,466.84 1.02%
Total: 33,541,061.55 100.00%
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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 LIMIT

13,687,015.86

Top 5 borrowers in last Month

No. | Counterparty

Market Value

1 | BARCLAYS CAPITAL SECURITIES LIMITED (PARENT)

12,823,673.17

BNP PARIBAS FINANCIAL MARKETS (PARENT)

2 | NATIXIS (PARENT) 6,301,345.30
3 | JP MORGAN SECS PLC (PARENT) 2,5632,356.93
4 | SKANDINAVISKA ENSKILDA BANKEN AB (PARENT) 2,208,657.84
5

1,301,500.14
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