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Securities Lending Report
HSBC CNTL EURPE / HSBC GBL FD ICAV - MULTI FACTOR WRLDWD EQ FD - 305389
Report as at 22/05/2025

Summary of policy

% limit on maximum percentage of book on loan

25%

Revenue Split

75/25*

Name of the Fund

HSBC CNTL EURPE / HSBC GBL FD ICAV - MULTI FACTOR WRLDWD EQ FD - 305389

Replication Mode

Physical replication

ISIN Code

IEOOBFZN8B54

Total net assets (AuM)

2,618,068,860

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 22/05/2025

Currently on loan in USD (base currency)

342,162,088.47

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

13.07%

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

370,369,400.17

Collateral value (cash and securities) in % of loan

108%

Securities lending statistics

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

349,949,269.38

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

15.04%

12-month maximum on loan in USD

471,014,123.60

12-month maximum on loan as a % of the fund AuM 21.85%
Gross Return for the fund over the last 12 months in (base currency fund) 804,243.46
Gross Return for the fund over the last 12 months in % of the fund AuM 0.0346%

Collateral data - as at 22/05/2025

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

AT0000383864 ATGV 6.250 07/15/27 AUSTRIA GOV AT EUR AA1 2,978,177.65 3,347,769.53 0.90%
ATO000A04967 ATGV 4.150 03/15/37 AUSTRIA GOV AT EUR AA1 2,978,178.35 3,347,770.32 0.90%
BE0000291972 BEGV 5.500 03/28/28 BELGIUM GOV BE EUR AA3 8.72 9.80 0.00%
BE0003739530 UCB SA ODSH UCB SA COM BE EUR AA3 1,243,685.58 1,398,026.97 0.38%
BMG677491539 OOIL ODSH OOIL COM HK HKD 138,515.90 17,579.21 0.00%
CA0636711016 BMO ODSH BMO COM CA CAD AAA 4,156,143.28 2,983,746.44 0.81%
CA0641491075 BANK NOVA ODSH BANK NOVA COM CA CAD AAA 4,346,663.48 3,120,523.24 0.84%
CA5394811015 LOBLAW ODSH LOBLAW COM CA CAD AAA 1,793.63 1,287.67 0.00%
CA76131D1033 RSTRNT BRND ODSH RSTRNT BRND COM CA CAD AAA 1,292.73 928.07 0.00%
CA8672241079 SUNCOR ENERGY ODSH SUNCOR ENERGY COM CA CAD AAA 165,667.25 118,934.56 0.03%




Collateral data - as at 22/05/2025

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

CHO0012032048 ROCHE HLDG PART ROCHE HLDG COM CH CHF 797,253.63 961,103.97 0.26%
CHO0244767585 UBS GROUP ODSH UBS GROUP COM CH CHF 797,516.31 961,420.63 0.26%
CNE1000003W8 PETROCHINA ODSH PETROCHINA COM CN HKD 462,718.64 58,724.16 0.02%
CNE100000502 ZIJIN MINING ODSH ZIJIN MINING COM CN HKD 4,160,637.98 528,031.36 0.14%
DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 264.47 297.29 0.00%
DE0008404005 ALLIANZ ODSH ALLIANZ COM DE EUR AAA 1,243,431.53 1,397,741.39 0.38%
DE0008404005 ALLIANZ ODSH ALLIANZ COM DE EUR AAA 854,721.95 960,792.95 0.26%
DE0008430026 MUNICH RE GROUP ODSH MUNICH RE GROUP COM DE EUR AAA 1,243,297.16 1,397,590.35 0.38%
DEOOOBASF111 BASF ODSH BASF COM DE EUR AAA 21,147.42 23,771.82 0.01%
FR0000120271 TOTALENERGIES ODSH TOTALENERGIES COM FR EUR AA2 587,011.75 659,859.91 0.18%
FR0000120321 L OREAL ODSH L OREAL COM FR EUR AA2 3,584,797.67 4,029,671.10 1.09%
FR0000120404 ACCOR ODSH ACCOR COM FR EUR AA2 855,209.97 961,341.54 0.26%
FR0000133308 ORANGE ODSH ORANGE COM FR EUR AA2 1,243,777.50 1,398,130.30 0.38%
FR0013250560 FRGV 1.000 05/25/27 FRANCE GOV FR EUR AA2 520,833.24 585,468.65 0.16%
FR0014009062 FRGV 1.250 05/25/38 FRANCE GOV FR EUR AA2 2,083,313.17 2,341,852.35 0.63%
FR001400HI98 FRGV 2.750 02/25/29 FRANCE GOV FR EUR AA2 392.66 441.39 0.00%
FR0014001KW5 FRGV 0.550 03/01/39 FRANCE GOV FR EUR AA2 2,978,180.92 3,347,773.20 0.90%
FR001400PM68 FRGV 2.750 02/25/30 FRANCE GOV FR EUR AA2 1,677,540.16 1,885,722.92 0.51%
GB0000536739 ORD GBP0.10 ASHTEAD GROUP CST GB GBP AA3 3,171,364.35 4,234,890.26 1.14%
GB0007980591 ORD USDO0.25 BP PLC CST GB GBP AA3 1,047,014.79 1,398,134.13 0.38%
GB0031348658 ORD 25P BARCLAYS BANK PLC CST GB GBP AA3 3,264,157.60 4,358,801.99 1.18%
GB00B2B0ODG97 RELX PLC GBP0.1444 RELX PLC CST GB GBP AA3 5,061,245.62 6,758,548.51 1.82%
GB00B2QPKJ12 ORD USDO0.50 FRESNILLO PLC CST GB GBP AA3 941,270.05 1,256,927.60 0.34%
GB00B3MYD345 UKTI 0 5/8 11/22/42 UK TREASURY GIL GB GBP AA3 2,506,614.61 3,347,214.84 0.90%
GB00B421JZ66 UKTI 0 1/2 03/22/50 UK TREASURY GIL GB GBP AA3 25,657.37 34,261.64 0.01%
GB0O0OBH4HKS39 VODAFONE GROUP ODSH VODAFONE GROUP CST GB GBP AA3 5,061,198.45 6,758,485.52 1.82%
GB00BLGZ9862 TESCO ODSH TESCO CST GB GBP AA3 5,061,286.50 6,758,603.10 1.82%
GB00BMJ6DW54 INFORMA ODSH INFORMA CST GB GBP AA3 1,750,836.18 2,337,984.00 0.63%
GB00OBYZW3J87 UKTI 0 1/8 11/22/36 UK TREASURY GIL GB GBP AA3 2,507,019.63 3,347,755.68 0.90%
IEO00S9YS762 LINDE ODSH LINDE COM us usD AAA 1,182,054.33 1,182,054.33 0.32%
IMOOB5VQMV65 GVC HOLDINGS ODSH GVC HOLDINGS CST GB GBP AA3 682,792.50 911,768.88 0.25%
ITO001078911 INTERPUMP ODSH INTERPUMP COM IT EUR 46,789.36 52,595.91 0.01%
IT0005239360 UNI CREDIT ODSH UNI CREDIT COM IT EUR 928.13 1,043.31 0.00%
JP1103721PA1 JPGV 0.800 09/20/33 JAPAN GOV JP JPY A1l 3,737,518,848.76 25,855,893.61 6.98%
JP1103731Q12 JPGV 0.600 12/20/33 JAPAN GOV JP JPY A1l 3,737,493,548.61 25,855,718.58 6.98%
JP1103741Q44 JPGV 0.800 03/20/34 JAPAN GOV JP JPY A1l 3,737,530,895.63 25,855,976.95 6.98%
JP1103771R12 JPGV 1.200 12/20/34 JAPAN GOV JP JPY A1l 4,072,648,675.17 28,174,298.27 7.61%
JP1103781R44 JPGV 1.400 03/20/35 JAPAN GOV JP JPY A1l 335,991,425.29 2,324,365.15 0.63%
JP1120211G41 JPGV 0.100 03/10/26 JAPAN GOV JP JPY A1l 338,195,333.71 2,339,611.63 0.63%




Collateral data - as at 22/05/2025

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

JP1120231J51 JPGV 0.100 03/10/28 JAPAN GOV JP JPY A1l 483,644,632.03 3,345,819.69 0.90%
JP1201661JA3 JPGV 0.700 09/20/38 JAPAN GOV JP JPY A1l 252,638,355.65 1,747,734.45 0.47%
JP1201801N46 JPGV 0.800 03/20/42 JAPAN GOV JP JPY A1l 3,737,509,222.47 25,855,827.01 6.98%
JP1201881Q46 JPGV 1.600 03/20/44 JAPAN GOV JP JPY A1l 3,737,509,612.38 25,855,829.71 6.98%
JP1300801PA2 JPGV 1.800 09/20/53 JAPAN GOV JP JPY A1l 934,495,921.68 6,464,777.33 1.75%
JP1400041B55 JPGV 2.200 03/20/51 JAPAN GOV JP JPY A1l 967,764,328.64 6,694,925.84 1.81%
JP3198900007 ORIENTAL LAND ODSH ORIENTAL LAND COM JP JPY A1l 35,083,576.69 242,705.73 0.07%
JP3210200006 KAJIMA ODSH KAJIMA COM JP JPY A1l 35,146,940.00 243,144.07 0.07%
JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1l 76,306,298.33 527,881.63 0.14%
JP3242800005 CANON ODSH CANON COM JP JPY A1l 28,762,798.38 198,979.02 0.05%
JP3249600002 KYOCERA ODSH KYOCERA COM JP JPY A1l 76,226,848.08 527,332.00 0.14%
JP3271400008 CREDIT SAISON ODSH CREDIT SAISON COM JP JPY A1l 57,489.47 397.71 0.00%
JP3352400000 CITIZEN ODSH CITIZEN COM JP JPY A1l 2,429,500.01 16,807.11 0.00%
JP3371200001 SHIN-ETSU CHEM ODSH SHIN-ETSU CHEM COM JP JPY A1l 35,140,824.88 243,101.77 0.07%
JP3414750004 SEIKO EPSON ODSH SEIKO EPSON COM JP JPY A1l 35,127,040.76 243,006.41 0.07%
JP3443600006 TAISElI ODSH TAISEI COM JP JPY A1l 10,612.67 73.42 0.00%
JP3449020001 TAIHEIYO CEMENT ODSH TAIHEIYO CEMENT COM JP JPY A1l 76,082,999.91 526,336.86 0.14%
JP3621000003 TORAY INDUSTRIES ODSH TORAY INDUSTRIES COM JP JPY A1l 11,587,028.38 80,158.25 0.02%
JP3732000009 SOFTBANK ODSH SOFTBANK COM JP JPY A1l 36,115,289.05 249,843.04 0.07%
JP3735400008 NTT ODSH NTT COM JP JPY A1l 35,141,403.96 243,105.77 0.07%
JP3814000000 FUJIFILM ODSH FUJIFILM COM JP JPY A1l 35,126,625.75 243,003.54 0.07%
JP3885780001 MIZUHO ODSH MIZUHO COM JP JPY A1l 326,459,199.07 2,258,421.87 0.61%
JP3902400005 MITSUBISHI ELEC ODSH MITSUBISHI ELEC COM JP JPY A1l 76,174,498.95 526,969.85 0.14%
JP3932000007 YASKAWA ELECTRIC ODSH YASKAWA ELECTRIC COM JP JPY A1l 328,699.32 2,273.92 0.00%
JP3970300004 RECRUIT HOLDINGS ODSH RECRUIT HOLDINGS COM JP JPY A1l 35,132,235.14 243,042.34 0.07%
KYG8208B1014 JD.COM ODSH JD.COM COM HK HKD 24,819,634.94 3,149,888.47 0.85%
KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 4,160,407.44 528,002.10 0.14%
NLO0000395903 WOLTERS KLUWER ODSH WOLTERS KLUWER COM NL EUR AAA 830,249.27 933,283.21 0.25%
NL0009538784 NXP SEMICONDTRS ODSH NXP SEMICONDTRS COM us usD AAA 1,353,797.96 1,353,797.96 0.37%
SE0017486889 ATLAS COPCO ODSH ATLAS COPCO COM SE SEK AAA 2,099,943.51 218,569.13 0.06%
US00206R1023 AT&T ODSH AT&T COM us usD AAA 1,354,011.20 1,354,011.20 0.37%
US00287Y1091 ABBVIE ODSH ABBVIE COM us usD AAA 4,029,947.15 4,029,947.15 1.09%
US00287Y1091 ABBVIE ODSH ABBVIE COM us usD AAA 961,266.29 961,266.29 0.26%
US02079K3059 ALPHABET ODSH ALPHABET COM us usD AAA 4,035,165.87 4,035,165.87 1.09%
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us usD AAA 7,043,027.72 7,043,027.72 1.90%
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us usD AAA 627,370.54 627,370.54 0.17%
US0255371017 AEP INC ODSH AEP INC COM us uUsD AAA 1,845,732.84 1,845,732.84 0.50%
US0378331005 APPLE ODSH APPLE COM us uUsD AAA 14,151,381.21 14,151,381.21 3.82%
US09857L1089 BOOKING HLDG ODSH BOOKING HLDG COM us uUsD AAA 622,022.40 622,022.40 0.17%




Collateral data - as at 22/05/2025

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

US1011371077 BOSTON ODSH BOSTON COM us usD AAA 2,983,701.20 2,983,701.20 0.81%
US1101221083 BRISTOL-MYERS ODSH BRISTOL-MYERS COM us usD AAA 1,182,172.10 1,182,172.10 0.32%
US14149Y1082 CARDINAL HEALTH ODSH CARDINAL HEALTH COM us usD AAA 2,983,495.30 2,983,495.30 0.81%
US20825C1045 CONOCOPHILLIPS ODSH CONOCOPHILLIPS COM us usD AAA 1,182,166.35 1,182,166.35 0.32%
US22160K1051 COSTCO WHOLESALE ODSH COSTCO WHOLESALE COM us usD AAA 627,064.85 627,064.85 0.17%
US2546871060 WALT DISNEY ODSH WALT DISNEY COM us usD AAA 1,353,635.68 1,353,635.68 0.37%
US28176E1082 EDWARDS LIFESCI ODSH EDWARDS LIFESCI COM us usD AAA 1,353,989.52 1,353,989.52 0.37%
US29364G1031 ENTERGY ODSH ENTERGY COM us usD AAA 4,038,068.74 4,038,068.74 1.09%
US34959J1088 FORTIVE ODSH FORTIVE COM us usD AAA 93.61 93.61 0.00%
US35137L1052 FOX ODSH FOX COM us usD AAA 736.31 736.31 0.00%
US35137L2043 FOX ODSH FOX COM us usD AAA 1,353,979.64 1,353,979.64 0.37%
US36828A1016 GE VERNOVA ODSH GE VERNOVA COM us usD AAA 450.25 450.25 0.00%
US3755581036 GILEAD SCIENCES ODSH GILEAD SCIENCES COM us uUsD AAA 2,682,243.93 2,682,243.93 0.72%
US42809H1077 HESS ODSH HESS COM us uUsD AAA 8,150.05 8,150.05 0.00%
US42809H1077 HESS ODSH HESS COM us uUsD AAA 451,904.75 451,904.75 0.12%
US4581401001 INTEL ODSH INTEL COM us uUsD AAA 3,209,675.04 3,209,675.04 0.87%
US46625H1005 JP MORGAN ODSH JP MORGAN COM us uUsD AAA 1,989,701.76 1,989,701.76 0.54%
US49271V1008 KEURIG DR PEPPER ODSH KEURIG DR PEPPER COM us uUsD AAA 44 .85 44 .85 0.00%
US5128073062 LAM RESEARCH ODSH LAM RESEARCH COM us uUsD AAA 1,353,400.33 1,353,400.33 0.37%
US5324571083 LILLY ODSH LILLY COM us uUsD AAA 1,181,664.23 1,181,664.23 0.32%
US58933Y1055 MERCK & CO ODSH MERCK & CO COM us uUsD AAA 628,285.84 628,285.84 0.17%
US5949181045 MICROSOFT ODSH MICROSOFT COM us uUsD AAA 11,476,421.77 11,476,421.77 3.10%
US5949181045 MICROSOFT ODSH MICROSOFT COM us usD AAA 622,470.84 622,470.84 0.17%
US61945C1036 MOSAIC ODSH MOSAIC COM us usD AAA 142.38 142.38 0.00%
US6293775085 NRG ENERGY ODSH NRG ENERGY COM us usD AAA 57,299.61 57,299.61 0.02%
US64110L1061 NETFLIX ODSH NETFLIX COM us usD AAA 626,934.24 626,934.24 0.17%
US6541061031 NIKE ODSH NIKE COM us usD AAA 961,387.01 961,387.01 0.26%
US67066G1040 NVIDIA ODSH NVIDIA COM us usD AAA 5,434,494.58 5,434,494.58 1.47%
US67066G1040 NVIDIA ODSH NVIDIA COM us usD AAA 627,966.21 627,966.21 0.17%
US68389X1054 ORACLE ODSH ORACLE COM us usD AAA 1,182,124.46 1,182,124.46 0.32%
US69331C1080 PG&E US ODSH PG&E US COM us usD AAA 113,464.87 113,464.87 0.03%
US69351T1060 PPL ODSH PPL COM us usD AAA 306,410.16 306,410.16 0.08%
US6937181088 PACCAR DE ODSH PACCAR DE COM us usD AAA 2,310,016.59 2,310,016.59 0.62%
US7010941042 PARKER-HANNIFIN ODSH PARKER-HANNIFIN COM us usD AAA 98,003.61 98,003.61 0.03%
US7134481081 PEPSICO ODSH PEPSICO COM us usD AAA 173.80 173.80 0.00%
US7170811035 PFIZER ODSH PFIZER COM us usD AAA 364,326.57 364,326.57 0.10%
US7782961038 ROSS STORES ODSH ROSS STORES COM us uUsD AAA 1,353,570.38 1,353,570.38 0.37%
US8168511090 SEMPRA USA ODSH SEMPRA USA COM us uUsD AAA 369,435.71 369,435.71 0.10%
US9113631090 UNITED RENTALS ODSH UNITED RENTALS COM us uUsD AAA 1,181,867.18 1,181,867.18 0.32%




Collateral data - as at 22/05/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
US912810FP85 UST 5.375 02/15/31 US TREASURY GOV us usD AAA 2,334,171.56 2,334,171.56 0.63%
US912810SZz21 UST 2.000 08/15/51 US TREASURY GOV us usD AAA 593,102.69 593,102.69 0.16%
US9128283W81 UST 2.750 02/15/28 US TREASURY GOV us usD AAA 2,729,379.65 2,729,379.65 0.74%
US9128285M81 UST 3.125 11/15/28 US TREASURY GOV us usD AAA 1,650,168.26 1,650,168.26 0.45%
US91282CAH43 UST 0.500 08/31/27 US TREASURY GOV us usD AAA 277,706.52 277,706.52 0.07%
US91282CAL54 UST 0.375 09/30/27 US TREASURY GOV us usD AAA 146,114.66 146,114.66 0.04%
US91282CBL46 UST 1.125 02/15/31 US TREASURY GOV us usD AAA 10,896.20 10,896.20 0.00%
US91282CCW91 UST 0.750 08/31/26 US TREASURY GOV us usD AAA 288,098.04 288,098.04 0.08%
US91282CGT27 UST 3.625 03/31/28 US TREASURY GOV us usD AAA 199,023.73 199,023.73 0.05%
US91282CHC82 UST 3.375 05/15/33 US TREASURY GOV us usD AAA 11,672.80 11,672.80 0.00%
US91282CKD29 UST 4.250 02/28/29 US TREASURY GOV us usD AAA 61,519.29 61,519.29 0.02%
US92840M1027 VISTRA CORP ODSH VISTRA CORP COM us usD AAA 203.07 203.07 0.00%
Total: 370,369,400.17 100.00%
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Counterparts

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

No. | Major Name Market Value

1 | MERRILL LYNCH INTERNATIONAL (PAR

153,610,250.35

Top 5 borrowers in last Month

No. | Counterparty

Market Value

1 | MERRILL LYNCH INTERNATIONAL (PARENT)

135,064,282.01

BARCLAYS CAPITAL SECURITIES LIMITED (PARENT)

59,427,234.68

HSBC BANK PLC (PARENT)

34,740,741.35

MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT)

24,372,354.31

o~ W DN

JP MORGAN SECS PLC (PARENT)

21,799,387.46
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