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HSBC CONTINENTAL EUROPE / HSBC MSCI CHINA UCITS ETF - 706066
Report as at 14/08/2025

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 CHINA UCITS ETF - 706066

Replication Mode

Physical replication

ISIN Code

IEO0B44T3H88

Total net assets (AuM)

1,221,336,597

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 14/08/2025

Currently on loan in USD (base currency)

120,922,628.58

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

9.90%

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

140,459,609.46

Collateral value (cash and securities) in % of loan

116%

Securities lending statistics

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

114,569,617.90

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

12.46%

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) 398,896.78

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0434%

Collateral data - as at 14/08/2025

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 89,263.67 104,609.18 0.07%
AUO00000ANZ3 ANZ GROUP ODSH ANZ GROUP COM AU AUD AAA 1,736,279.99 1,137,695.72 0.81%
AU000000BHP4 BHP GROUP AU ODSH BHP GROUP AU COM AU AUD AAA 1,736,238.75 1,137,668.69 0.81%
AU000000CSL8 CSL ODSH CSL COM AU AUD AAA 1,736,202.79 1,137,645.13 0.81%
AU000000WHCS8 WHITEHAVEN COAL ODSH WHITEHAVEN COAL COM AU AUD AAA 1,354,530.04 887,554.45 0.63%
BE0000291972 BEGV 5.500 03/28/28 BELGIUM GOV BE EUR AA3 7,755,915.23 9,089,250.91 6.47%
BE0974293251 ABIODSHABI COM BE EUR AA3 1,322,987.75 1,550,425.36 1.10%
CA0636711016 BMO ODSH BMO COM CA CAD AAA 157.75 114.63 0.00%
CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 201.83 146.66 0.00%
CA6330671034 NATL BK CANADA ODSH NATL BK CANADA COM CA CAD AAA 149.08 108.34 0.00%




Collateral data - as at 14/08/2025

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 113.17 82.24 0.00%
CA8672241079 SUNCOR ENERGY ODSH SUNCOR ENERGY COM CA CAD AAA 1,885,449.71 1,370,111.97 0.98%
CNE1000001Z5 BANK OF CHINA ODSH BANK OF CHINA COM CN HKD 11,185,134.41 1,424,872.93 1.01%
CNE1000002H1 CCB ODSH CCB COM CN HKD 11,185,135.05 1,424,873.01 1.01%
CNE1000003G1 ICBC ODSH ICBC COM CN HKD 11,184,555.99 1,424,799.25 1.01%
DE0001102432 DEGV 1.250 08/15/48 GERMANY GOV DE EUR AAA 23,500.06 27,540.00 0.02%
DE0001102614 DEGV 1.800 08/15/53 GERMANY GOV DE EUR AAA 1,236.31 1,448.85 0.00%
DE0005140008 DEUTSCHE BANK ODSH DEUTSCHE BANK COM DE EUR AAA 1,169,116.12 1,370,101.33 0.98%
DE0005557508 DEUTSCHE TELEKOM ODSH DEUTSCHE TELEKOM COM DE EUR AAA 1,169,132.24 1,370,120.22 0.98%
DE0006231004 INFINEON TECHNOL ODSH INFINEON TECHNOL COM DE EUR AAA 779,760.66 913,810.95 0.65%
DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 1,169,063.55 1,370,039.72 0.98%
DE0007236101 SIEMENS ODSH SIEMENS COM DE EUR AAA 1,816,672.49 2,128,980.48 1.52%
DE0008430026 MUNICH RE GROUP ODSH MUNICH RE GROUP COM DE EUR AAA 970,558.99 1,137,409.82 0.81%
DEOOOBASF111 BASF ODSH BASF COM DE EUR AAA 970,776.18 1,137,664.35 0.81%
FR0000073272 SAFRAN ODSH SAFRAN COM FR EUR AA2 1,322,847.40 1,550,260.87 1.10%
FR0010916924 FRGV 3.500 04/25/26 FRANCE GOV FR EUR AA2 89,890.54 105,343.81 0.07%
FR0013234333 FRGV 1.750 06/25/39 FRANCE GOV FR EUR AA2 89,890.57 105,343.84 0.07%
FR001400PM68 FRGV 2.750 02/25/30 FRANCE GOV FR EUR AA2 110,738.06 129,775.28 0.09%
GB0003718474 GAMES WORKSHOP ODSH GAMES WORKSHOP CST GB GBP AA3 152.20 206.57 0.00%
GB0007669376 ORD GBPO0.15 ST.JAMES PLACE CAP CST GB GBP AA3 128.40 174.27 0.00%
GB0007980591 ORD USDO0.25 BP PLC CST GB GBP AA3 158.97 215.76 0.00%
GB0008706128 ORD GBPO0.25 LLOYDS BANKING GROUP CST GB GBP AA3 60.07 81.53 0.00%
GBOOBOCNHZ09 UKTI 1 1/4 11/22/55 UK TREASURY GIL GB GBP AA3 518,545.24 703,795.53 0.50%
GB00OBOSWJX34 ORD GBP5 LONDON STOCK EXCHANGE CST GB GBP AA3 91.46 124.13 0.00%
GB00B128DH60 UKTI 1 1/4 11/22/27 UK TREASURY GIL GB GBP AA3 518,492.84 703,724.41 0.50%
GB00B2B0ODG97 RELX PLC GBP0.1444 RELX PLC CST GB GBP AA3 174,460.14 236,786.03 0.17%
GB00B2QPKJ12 ORD USDO0.50 FRESNILLO PLC CST GB GBP AA3 136.08 184.69 0.00%
GBOOB6RNH572 UKT 3 3/4 07/22/52 UK TREASURY GIL GB GBP AA3 16,468.62 22,352.03 0.02%
GB0O0OB7KR2P84 EASYJET ODSH EASYJET CST GB GBP AA3 733,286.63 995,253.28 0.71%
GB0O0OBMBL1G81 UKT 0 1/8 01/31/28 UK TREASURY GIL GB GBP AA3 295,009.05 400,401.03 0.29%
GB00BMJ6DW54 INFORMA ODSH INFORMA CST GB GBP AA3 752,737.63 1,021,653.15 0.73%
GBOOBNNGP775 UKT 07/8 01/31/46 UK Treasury GIL GB GBP AA3 183,797.44 249,459.08 0.18%
GBOOBPJJKP77 UKT 43/4 10/22/43 UK Treasury GIL GB GBP AA3 175,736.89 238,518.89 0.17%
GB00BQC82D08 UKT 4 3/8 01/31/2040 UK TREASURY GIL GB GBP AA3 517,700.16 702,648.54 0.50%
JP1051771R39 JPGV 1.100 12/20/29 JAPAN GOV JP JPY A1l 15,487,774.29 105,248.02 0.07%
JP1201641J38 JPGV 0.500 03/20/38 JAPAN GOV JP JPY A1l 15,488,697.02 105,254.29 0.07%
JP1201911R15 JPGV 2.000 12/20/44 JAPAN GOV JP JPY A1l 15,460,583.57 105,063.24 0.07%
JP3116000005 ASAHI GROUP ODSH ASAHI GROUP COM JP JPY A1l 208,398,998.42 1,416,186.82 1.01%
JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1l 150,963,999.12 1,025,884.13 0.73%




Collateral data - as at 14/08/2025

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

JP3294460005 INPEX ODSH INPEX COM JP JPY A1l 146,947,799.84 998,591.83 0.71%
JP3386450005 ENEOS HOLDINGS ODSH ENEOS HOLDINGS COM JP JPY A1l 198,014,009.56 1,345,615.06 0.96%
JP3422950000 SEVEN&I HLDGS ODSH SEVEN&I HLDGS COM JP JPY A1l 186,682,548.44 1,268,611.49 0.90%
JP3435000009 SONY GROUP ODSH SONY GROUP COM JP JPY A1l 113,552,998.37 771,655.62 0.55%
JP3475350009 DAIICHI SANKYO ODSH DAIICHI SANKYO COM JP JPY A1l 185,691,998.61 1,261,880.15 0.90%
JP3476480003 DAI-ICHILIFEHLDG ODSH DAI-ICHILIFEHLDG COM JP JPY A1l 187,044,598.02 1,271,071.82 0.90%
JP3496400007 KDDI ODSH KDDI COM JP JPY A1l 3,611,298.45 24,540.78 0.02%
JP3551520004 DENTSU GROUP ODSH DENTSU GROUP COM JP JPY A1l 315,399.55 2,143.31 0.00%
JP3633400001 TOYOTA ODSH TOYOTA COM JP JPY A1l 49,928,998.98 339,295.25 0.24%
JP3743000006 NH FOODS ODSH NH FOODS COM JP JPY A1l 119,705,398.65 813,464.60 0.58%
JP3818000006 FUJITSU ODSH FUJITSU COM JP JPY A1l 6,973,999.76 47,392.20 0.03%
JP3837800006 HOYA ODSH HOYA COM JP JPY A1l 11,549,999.48 78,488.65 0.06%
JP3866800000 PANASONIC HD ODSH PANASONIC HD COM JP JPY A1l 1,833,599.90 12,460.33 0.01%
JP3890350006 SMFG ODSH SMFG COM JP JPY A1l 814,998.53 5,538.37 0.00%
JP3893600001 MITSUI CO ODSH MITSUI CO COM JP JPY A1l 5,465,498.11 37,141.09 0.03%
JP3898400001 MITSUBISHI ODSH MITSUBISHI COM JP JPY A1l 2,798,998.22 19,020.75 0.01%
JP3902900004 MUFG ODSH MUFG COM JP JPY A1l 12,765,149.35 86,746.27 0.06%
JP3970300004 RECRUIT HOLDINGS ODSH RECRUIT HOLDINGS COM JP JPY A1l 59,737,999.59 405,952.85 0.29%
KYG2108Y1052 CHINA RSRCS LND ODSH CHINA RSRCS LND COM HK HKD 11,184,987.59 1,424,854.23 1.01%
KYG532631028 KUAISHOU TECH ODSH KUAISHOU TECH COM HK HKD 11,185,097.55 1,424,868.24 1.01%
KYG6470A1168 NEW ORIENTAL ODSH NEW ORIENTAL COM HK HKD 11,185,132.92 1,424,872.74 1.01%
KYG8208B1014 JD.COM ODSH JD.COM COM HK HKD 11,185,065.80 1,424,864.19 1.01%
KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 21,726,749.84 2,767,768.06 1.97%
NL00150012X2 NLGV 2.000 01/15/54 NETHERLANDS GOV NL EUR AAA 1,847,815.47 2,165,477.31 1.54%
NLO015001RG8 NLGV 3.250 01/15/44 NETHERLANDS GOV NL EUR AAA 1,847,822.96 2,165,486.09 1.54%
US02079K3059 ALPHABET ODSH ALPHABET COM us usD AAA 1,137,640.68 1,137,640.68 0.81%
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us usD AAA 2,571,436.54 2,571,436.54 1.83%
US2091151041 CONSOLIDATED EDI ODSH CONSOLIDATED EDI COM us usD AAA 20,524.67 20,524.67 0.01%
US25809K1051 DOORDASH ODSH DOORDASH COM us usD AAA 11,693.20 11,693.20 0.01%
US3666511072 GARTNER ODSH GARTNER COM us usD AAA 1,550,354.74 1,550,354.74 1.10%
US58155Q1031 MCKESSON ODSH MCKESSON COM us usD AAA 1,550,491.45 1,550,491.45 1.10%
US6081901042 MOHAWK INDS ODSH MOHAWK INDS COM us usD AAA 5,304.80 5,304.80 0.00%
US64110L1061 NETFLIX ODSH NETFLIX COM us usD AAA 1,375,470.47 1,375,470.47 0.98%
US67066G 1040 NVIDIA ODSH NVIDIA COM us usD AAA 2,641,589.71 2,641,589.71 1.88%
US79466L.3024 SALESFORCE ODSH SALESFORCE COM us usD AAA 1,550,413.22 1,550,413.22 1.10%
US88160R1014 TESLA ODSH TESLA COM us usD AAA 1,018.13 1,018.13 0.00%
US912810RS96 UST 2.500 05/15/46 US TREASURY GOV us uUsD AAA 7,014,132.33 7,014,132.33 4.99%
US912810SJ88 UST 2.250 08/15/49 US TREASURY GOV us uUsD AAA 1,769,239.76 1,769,239.76 1.26%
US912810SL35 UST 2.000 02/15/50 US TREASURY GOV us uUsD AAA 1,769,706.24 1,769,706.24 1.26%




Collateral data - as at 14/08/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
US912810SQ22 UST 1.125 08/15/40 US TREASURY GOV us UsD AAA 1,769,813.17 1,769,813.17 1.26%
US912810SR05 UST 1.125 05/15/40 US TREASURY GOV us uUsD AAA 1,769,537.67 1,769,537.67 1.26%
US912810TF57 UST 2.375 02/15/42 US TREASURY GOV us uUsD AAA 442,409.51 442,409.51 0.31%
US912810TN81 UST 3.625 02/15/53 US TREASURY GOV us uUsD AAA 541,554.02 541,554.02 0.39%
Us912810TQ13 UST 3.875 02/15/43 US TREASURY GOV us uUsD AAA 2,165,484.65 2,165,484.65 1.54%
US912810TU25 UST 4.375 08/15/43 US TREASURY GOV us uUsD AAA 2,165,434.94 2,165,434.94 1.54%
US912810TX63 UST 4.250 02/15/54 US TREASURY GOV us uUsD AAA 29,808,480.27 29,808,480.27 21.22%
US912810UA42 UST 4.625 05/15/54 US TREASURY GOV us uUsD AAA 701,975.37 701,975.37 0.50%
UsS912810UJ50 UST 4.750 02/15/45 US TREASURY GOV us uUsD AAA 7,418,383.12 7,418,383.12 5.28%
US9128282Q64 UST 0.625 05/15/30 US TREASURY GOV us uUsD AAA 238,377.83 238,377.83 0.17%
US91282CBF77 UST 0.125 01/15/31 US TREASURY GOV us uUsD AAA 702,984.83 702,984.83 0.50%
US91282CBL46 UST 1.125 02/15/31 US TREASURY GOV us uUsD AAA 1,460,542.89 1,460,542.89 1.04%
US91282CFB28 UST 2.750 07/31/27 US TREASURY GOV us uUsD AAA 1,769,706.47 1,769,706.47 1.26%
US91282CFF32 UST 2.750 08/15/32 US TREASURY GOV us uUsD AAA 2,165,449.07 2,165,449.07 1.54%
US91282CFZ95 UST 3.875 11/30/27 US TREASURY GOV us uUsD AAA 238,522.56 238,522.56 0.17%
US91282CLL36 UST 3.375 09/15/27 US TREASURY GOV us uUsD AAA 703,260.89 703,260.89 0.50%
US91282CMR96 UST 4.125 02/29/32 US TREASURY GOV us uUsD AAA 1,769,861.59 1,769,861.59 1.26%
Total: 140,459,609.46 100.00%
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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 | BARCLAYS CAPITAL SECURITIES LIMITED (PARENT)

35,214,834.55

2 | MERRILL LYNCH INTERNATIONAL (PARENT)

16,868,358.00

3 | GOLDMAN SACHS INTERNATIONAL (PARENT)

15,341,523.12




MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT) 13,542,843.98

THE HONG KONG & SHANGHAI BANKING CORPORATION LTD (PARENT) 11,809,796.44
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