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

Replication Mode

Physical replication

ISIN Code

IEOOBFZN8B54

Total net assets (AuM)

2,640,134,266

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 20/05/2025

Currently on loan in USD (base currency)

374,384,309.15

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

14.18%

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

402,241,749.89

Collateral value (cash and securities) in % of loan

107%

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 20/05/2025

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

ATO000AOVRQ6 ATGV 3.150 06/20/44 AUSTRIA GOV AT EUR AA1 994.36 1,113.09 0.00%
ATO000A2Y8G4 ATGV 1.850 05/23/49 AUSTRIA GOV AT EUR AA1 1,833,744.53 2,052,693.73 0.51%
BE0000326356 BEGV 4.000 03/28/32 BELGIUM GOV BE EUR AA3 464,907.74 520,417.75 0.13%
BE0000336454 BEGV 1.900 06/22/38 BELGIUM GOV BE EUR AA3 1,828,543.84 2,046,872.08 0.51%
BE0974320526 UM ODSH UM COM BE EUR AA3 2,313.37 2,589.59 0.00%
BMGO0171K1018 ALl HEALTH ODSH ALI HEALTH COM HK HKD 410,911.57 52,212.45 0.01%
CA0636711016 BMO ODSH BMO COM CA CAD AAA 8,342,674.99 5,951,178.65 1.48%
CA0641491075 BANK NOVA ODSH BANK NOVA COM CA CAD AAA 8,342,690.43 5,951,189.66 1.48%
CA87807B1076 TC ENERGY ODSH TC ENERGY COM CA CAD AAA 8,342,647.02 5,951,158.70 1.48%
CH0012032048 ROCHE HLDG PART ROCHE HLDG COM CH CHF 784,161.14 936,179.37 0.23%




Collateral data - as at 20/05/2025

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

CHO0012214059 HOLCIM ODSH HOLCIM COM CH CHF 3,531,121.25 4,215,667.81 1.05%
CHO0012549785 SONOVA HLDG ODSH SONOVA HLDG COM CH CHF 3,532,217.40 4,216,976.46 1.05%
CHO0210483332 CMPNE FINANCIERE ODSH CMPNE FINANCIERE COM CH CHF 3,532,248.00 4,217,012.99 1.05%
CHO0244767585 UBS GROUP ODSH UBS GROUP COM CH CHF 784,393.18 936,456.40 0.23%
CHO0418792922 SIKA ODSH SIKA COM CH CHF 3,114,576.20 3,718,370.94 0.92%
CNE1000003W8 PETROCHINA ODSH PETROCHINA COM CN HKD 458,679.91 58,282.13 0.01%
DE0001108785 DEGV PO STR 08/15/25 GERMANY GOV DE EUR AAA 264,291.33 295,847.73 0.07%
DE0008404005 ALLIANZ ODSH ALLIANZ COM DE EUR AAA 836,319.27 936,175.84 0.23%
FR0000120404 ACCOR ODSH ACCOR COM FR EUR AA2 3,717,021.93 4,160,834.56 1.03%
FR0000120578 SANOFI FR ODSH SANOFI FR COM FR EUR AA2 3,714,727.79 4,158,266.50 1.03%
FR0000121972 SCHNEIDER ODSH SCHNEIDER COM FR EUR AA2 4,316,639.42 4,832,046.42 1.20%
FR0000186413 FRGV 3.400 07/25/29 FRANCE GOV FR EUR AA2 1,834,753.72 2,053,823.43 0.51%
FR0000187635 FRGV 5.750 10/25/32 FRANCE GOV FR EUR AA2 385,229.45 431,225.86 0.11%
FR0006174348 BUREAU VERITAS ODSH BUREAU VERITAS COM FR EUR AA2 3,714,707.19 4,158,243.44 1.03%
GB0000536739 ORD GBP0.10 ASHTEAD GROUP CST GB GBP AA3 3,637,720.90 4,832,164.37 1.20%
GB0002374006 ORD 28 101/108P DIAGEO CST GB GBP AA3 4,926,689.56 6,544,365.12 1.63%
GB0002875804 ORD 25P BRITISH AMERICAN TOBACCO CST GB GBP AA3 3,174,479.36 4,216,817.75 1.05%
GB0002875804 ORD 25P BRITISH AMERICAN TOBACCO CST GB GBP AA3 704,959.84 936,432.98 0.23%
GB0007980591 ORD USDO0.25 BP PLC CST GB GBP AA3 1,026,503.09 1,363,554.76 0.34%
GB0031348658 ORD 25P BARCLAYS BANK PLC CST GB GBP AA3 1,026,502.17 1,363,553.54 0.34%
GB0031638363 ORD GBPO0.01 INTERTEK GROUP CST GB GBP AA3 1,026,502.82 1,363,554.41 0.34%
GB0032089863 ORD GBPO0.50 NEXT PLC CST GB GBP AA3 1,026,459.60 1,363,496.99 0.34%
GB00OBOSWJX34 ORD GBP5 LONDON STOCK EXCHANGE CST GB GBP AA3 704,984.25 936,465.41 0.23%
GB00B128DP45 UKT 4 1/4 12/07/46 UK TREASURY GIL GB GBP AA3 252,435.69 335,322.80 0.08%
GB00B421JZ66 UKTI 0 1/2 03/22/50 UK TREASURY GIL GB GBP AA3 7,299.27 9,695.98 0.00%
GB00B63H8491 ROLLS ROYCE ODSH ROLLS ROYCE CST GB GBP AA3 8,282.11 11,001.54 0.00%
GBOOBNNGP551 UKTI 0 1/8 08/10/31 UK Treasury GIL GB GBP AA3 1,371,554.24 1,821,903.25 0.45%
GBOOBNNGP668 UKT 0 3/8 10/22/26 UK Treasury GIL GB GBP AA3 584.07 775.85 0.00%
GBOOBYY5F 144 UKTI 018 03/22/26 UK TREASURY GIL GB GBP AA3 4.87 6.47 0.00%
HK0669013440 TTI ODSH TTI COM HK HKD 4,040,012.98 513,343.93 0.13%
IEOOBTN1Y115 MEDTRONIC ODSH MEDTRONIC COM us usD AAA 1,144,868.08 1,144,868.08 0.28%
IT0O005278236 PIRELLI AND C ODSH PIRELLI AND C COM IT EUR 56,448.30 63,188.23 0.02%
JP1024551PC4 JPGV 0.005 12/01/25 JAPAN GOV JP JPY A1l 4,053,591,538.67 27,802,165.99 6.91%
JP1103771R12 JPGV 1.200 12/20/34 JAPAN GOV JP JPY A1l 3,271,826.22 22,440.31 0.01%
JP1120211G41 JPGV 0.100 03/10/26 JAPAN GOV JP JPY A1l 367,519,113.17 2,520,685.00 0.63%
JP1201721L45 JPGV 0.400 03/20/40 JAPAN GOV JP JPY A1l 4,053,606,257.98 27,802,266.94 6.91%
JP1201761M45 JPGV 0.500 03/20/41 JAPAN GOV JP JPY A1l 4,053,586,417.91 27,802,130.87 6.91%
JP1201771M76 JPGV 0.400 06/20/41 JAPAN GOV JP JPY A1l 1,013,532,358.10 6,951,463.80 1.73%
JP1201781MA3 JPGV 0.500 09/20/41 JAPAN GOV JP JPY A1l 4,417,565,211.21 30,298,534.05 7.53%




Collateral data - as at 20/05/2025

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

JP1201791N14 JPGV 0.500 12/20/41 JAPAN GOV JP JPY A1l 4,053,585,251.98 27,802,122.87 6.91%
JP1201851P76 JPGV 1.100 06/20/43 JAPAN GOV JP JPY A1l 4,053,568,433.24 27,802,007.52 6.91%
JP1300831Q70 JPGV 2.200 06/20/54 JAPAN GOV JP JPY A1l 361,472,543.25 2,479,213.69 0.62%
JP1400041B55 JPGV 2.200 03/20/51 JAPAN GOV JP JPY A1l 3,111,244 .42 21,338.94 0.01%
JP1400051C51 JPGV 2.000 03/20/52 JAPAN GOV JP JPY A1l 13,856,241.30 95,035.11 0.02%
JP1400121K57 JPGV 0.500 03/20/59 JAPAN GOV JP JPY A1l 83,282,227.62 571,203.66 0.14%
JP1400151N57 JPGV 1.000 03/20/62 JAPAN GOV JP JPY A1l 360,791,169.25 2,474,540.39 0.62%
JP1400161P53 JPGV 1.300 03/20/63 JAPAN GOV JP JPY A1l 361,568,898.53 2,479,874.56 0.62%
JP3122800000 AMADA ODSH AMADA COM JP JPY A1l 4,463,998.80 30,617.01 0.01%
JP3210200006 KAJIMA ODSH KAJIMA COM JP JPY A1l 35,171,098.57 241,226.26 0.06%
JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1l 72,489,999.21 497,183.54 0.12%
JP3236200006 KEYENCE ODSH KEYENCE COM JP JPY A1l 35,200,333.82 241,426.77 0.06%
JP3242800005 CANON ODSH CANON COM JP JPY A1l 29,310,598.08 201,031.14 0.05%
JP3249600002 KYOCERA ODSH KYOCERA COM JP JPY A1l 35,202,084.64 241,438.78 0.06%
JP3621000003 TORAY INDUSTRIES ODSH TORAY INDUSTRIES COM JP JPY A1l 35,198,710.82 241,415.64 0.06%
JP3684000007 NITTO DENKO ODSH NITTO DENKO COM JP JPY A1l 786,899.79 5,397.07 0.00%
JP3778630008 BANDAI NAMCO HD ODSH BANDAI NAMCO HD COM JP JPY A1l 35,135,381.01 240,981.28 0.06%
JP3877600001 MARUBENI ODSH MARUBENI COM JP JPY A1l 2,464,578.92 16,903.68 0.00%
JP3885780001 MIZUHO ODSH MIZUHO COM JP JPY A1l 319,622,798.81 2,192,180.94 0.54%
JP3888300005 MITSUI CHEMICALS ODSH MITSUI CHEMICALS COM JP JPY A1l 95,094.45 652.22 0.00%
JP3899600005 MITSUBISHI EST ODSH MITSUBISHI EST COM JP JPY A1l 35,177,915.93 241,273.02 0.06%
JP3902900004 MUFG ODSH MUFG COM JP JPY A1l 35,173,265.79 241,241.12 0.06%
KYG017191142 ALIBABA ODSH ALIBABA COM HK HKD 1,524,414.14 193,699.56 0.05%
KYG6427A1022 NETEASE ODSH NETEASE COM HK HKD 38,029,445.97 4,832,208.58 1.20%
KYG8208B1014 JD.COM ODSH JD.COM COM HK HKD 38,028,943.44 4,832,144.73 1.20%
NL0000235190 AIRBUS NL ODSH AIRBUS NL COM FR EUR AA2 812,410.30 909,412.14 0.23%
NL0011794037 AHOLD DELHAIZE ODSH AHOLD DELHAIZE COM NL EUR AAA 836,583.30 936,471.40 0.23%
NL0011821202 ING GROEP ODSH ING GROEP COM NL EUR AAA 836,573.95 936,460.93 0.23%
US02079K3059 ALPHABET ODSH ALPHABET COM us usD AAA 4,159,676.73 4,159,676.73 1.03%
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us usD AAA 5,951,106.51 5,951,106.51 1.48%
US0255371017 AEP INC ODSH AEP INC COM us usD AAA 928.14 928.14 0.00%
US0378331005 APPLE ODSH APPLE COM us usD AAA 10,818,001.51 10,818,001.51 2.69%
US0378331005 APPLE ODSH APPLE COM us usD AAA 1,142,611.09 1,142,611.09 0.28%
US0530151036 ADP ODSH ADP COM us usD AAA 2,246.50 2,246.50 0.00%
UsS09857L1089 BOOKING HLDG ODSH BOOKING HLDG COM us usD AAA 378,624.74 378,624.74 0.09%
US1011371077 BOSTON ODSH BOSTON COM us usD AAA 5,951,110.32 5,951,110.32 1.48%
US12541W2098 CH ROBINSON ODSH CH ROBINSON COM us uUsD AAA 3,967,898.49 3,967,898.49 0.99%
US1491231015 CATERPILLAR ODSH CATERPILLAR COM us uUsD AAA 537,443.54 537,443.54 0.13%
US1696561059 CHIPOTLE ODSH CHIPOTLE COM us uUsD AAA 508,767.16 508,767.16 0.13%




Collateral data - as at 20/05/2025

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

US1713401024 CHURCH & DWIGHT ODSH CHURCH & DWIGHT COM us usD AAA 572.20 572.20 0.00%
US2310211063 CUMMINS ODSH CUMMINS COM us usD AAA 406,793.79 406,793.79 0.10%
US2546871060 WALT DISNEY ODSH WALT DISNEY COM us usD AAA 537,257.66 537,257.66 0.13%
US2810201077 EDISON INTL ODSH EDISON INTL COM us usD AAA 1,144,800.74 1,144,800.74 0.28%
US30303M1027 META PLATFORMS ODSH META PLATFORMS COM us usD AAA 537,126.08 537,126.08 0.13%
US35671D8570 FREEPORT MCMORAN ODSH FREEPORT MCMORAN COM us usD AAA 82,857.20 82,857.20 0.02%
US3696043013 GE ODSH GE COM us usD AAA 19,640.15 19,640.15 0.00%
US3848021040 WW GRAINGER ODSH WW GRAINGER COM us usD AAA 437,397.85 437,397.85 0.11%
US42809H1077 HESS ODSH HESS COM us usD AAA 513,702.76 513,702.76 0.13%
US4581401001 INTEL ODSH INTEL COM us usD AAA 3,316,104.57 3,316,104.57 0.82%
US46625H1005 JP MORGAN ODSH JP MORGAN COM us usD AAA 526.42 526.42 0.00%
US4781601046 JOHNSON&JOHNSON ODSH JOHNSON&JOHNSON COM us usD AAA 1,657,605.25 1,657,605.25 0.41%
UsS49177J1025 KENVUE ODSH KENVUE COM us uUsD AAA 63.76 63.76 0.00%
US49271V1008 KEURIG DR PEPPER ODSH KEURIG DR PEPPER COM us uUsD AAA 5,482.44 5,482.44 0.00%
US5184391044 ESTEE LAUDER ODSH ESTEE LAUDER COM us uUsD AAA 86.81 86.81 0.00%
US5486611073 LOWE S ODSH LOWE S COM us uUsD AAA 348,969.22 348,969.22 0.09%
US5926881054 METTLER-TOLEDO ODSH METTLER-TOLEDO COM us uUsD AAA 360,518.34 360,518.34 0.09%
US5949181045 MICROSOFT ODSH MICROSOFT COM us uUsD AAA 10,230,508.66 10,230,508.66 2.54%
US67066G1040 NVIDIA ODSH NVIDIA COM us uUsD AAA 6,060,560.04 6,060,560.04 1.51%
US7185461040 PHILLIPS 66 ODSH PHILLIPS 66 COM us uUsD AAA 1,144,848.19 1,144,848.19 0.28%
US75886F1075 REGENERON PHARMS ODSH REGENERON PHARMS COM us uUsD AAA 12,448.61 12,448.61 0.00%
US7757111049 ROLLINS ODSH ROLLINS COM us uUsD AAA 76.29 76.29 0.00%
US79466L.3024 SALESFORCE ODSH SALESFORCE COM us usD AAA 537,060.35 537,060.35 0.13%
US8760301072 TAPESTRY ODSH TAPESTRY COM us usD AAA 1,144,821.07 1,144,821.07 0.28%
US8825081040 TEXAS INSTRUMENT ODSH TEXAS INSTRUMENT COM us usD AAA 1,363,434.42 1,363,434.42 0.34%
US912810QB70 UST 4.250 05/15/39 US TREASURY GOV us usD AAA 3,302,129.24 3,302,129.24 0.82%
Us912810QW18 UST 3.000 05/15/42 US TREASURY GOV us usD AAA 2,516,727.67 2,516,727.67 0.63%
US912810RA88 UST 0.625 02/15/43 US TREASURY GOV us usD AAA 643,995.40 643,995.40 0.16%
US912810TM09 UST 4.000 11/15/42 US TREASURY GOV us usD AAA 3,300,958.31 3,300,958.31 0.82%
US912810TV08 UST 4.750 11/15/53 US TREASURY GOV us usD AAA 30,635.06 30,635.06 0.01%
US912810UA42 UST 4.625 05/15/54 US TREASURY GOV us usD AAA 136,416.73 136,416.73 0.03%
US9128283W81 UST 2.750 02/15/28 US TREASURY GOV us usD AAA 2,731,689.57 2,731,689.57 0.68%
US9128285M81 UST 3.125 11/15/28 US TREASURY GOV us usD AAA 1,653,068.22 1,653,068.22 0.41%
US91282CAH43 UST 0.500 08/31/27 US TREASURY GOV us usD AAA 277,874.24 277,874.24 0.07%
US91282CAL54 UST 0.375 09/30/27 US TREASURY GOV us usD AAA 146,116.24 146,116.24 0.04%
US91282CBL46 UST 1.125 02/15/31 US TREASURY GOV us usD AAA 10,908.78 10,908.78 0.00%
US91282CCW91 UST 0.750 08/31/26 US TREASURY GOV us uUsD AAA 288,109.51 288,109.51 0.07%
Us91282CDQ15 UST 1.250 12/31/26 US TREASURY GOV us uUsD AAA 513,367.22 513,367.22 0.13%
UsS91282CGQ87 UST 4.000 02/28/30 US TREASURY GOV us uUsD AAA 8,052,839.62 8,052,839.62 2.00%




Collateral data - as at 20/05/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
US91282CGT27 UST 3.625 03/31/28 US TREASURY GOV us usD AAA 199,234.17 199,234.17 0.05%
US91282CHC82 UST 3.375 05/15/33 US TREASURY GOV us usD AAA 11,694.64 11,694.64 0.00%
US91282CHW47 UST 4.125 08/31/30 US TREASURY GOV us usD AAA 2,053,774.37 2,053,774.37 0.51%
US91282CJF95 UST 4.875 10/31/28 US TREASURY GOV us usD AAA 3,301,596.91 3,301,596.91 0.82%
US91282CJM47 UST 4.375 11/30/30 US TREASURY GOV us usD AAA 3,302,025.92 3,302,025.92 0.82%
US91282CJN20 UST 4.375 11/30/28 US TREASURY GOV us usD AAA 3,301,375.36 3,301,375.36 0.82%
US91282CKD29 UST 4.250 02/28/29 US TREASURY GOV us usD AAA 61,545.42 61,545.42 0.02%
US91282CKD29 UST 4.250 02/28/29 US TREASURY GOV us usD AAA 1,861,156.39 1,861,156.39 0.46%
US91282CKG59 UST 4.125 03/31/29 US TREASURY GOV us usD AAA 3,301,334.76 3,301,334.76 0.82%
US92338C1036 VERALTO ODSH VERALTO COM us usD AAA 1,144,865.11 1,144,865.11 0.28%
US92343E1029 VERISIGN ODSH VERISIGN COM us usD AAA 12,912.87 12,912.87 0.00%
US9311421039 WALMART ODSH WALMART COM us usD AAA 2,773,483.64 2,773,483.64 0.69%
US98956P1021 ZIMMER BIOMET ODSH ZIMMER BIOMET COM us uUsD AAA 1,144,816.98 1,144,816.98 0.28%
Unknown Company Description UNK EUR 10,437.17 11,683.36 0.00%
Total: 402,241,749.89 100.00%
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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

164,896,662.40

Top 5 borrowers in last Month

No. | Counterparty

Market Value

1 | MERRILL LYNCH INTERNATIONAL (PARENT)

134,355,923.00

BARCLAYS CAPITAL SECURITIES LIMITED (PARENT)

59,115,562.22

HSBC BANK PLC (PARENT)

34,558,539.84

MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT)

24,244 ,530.91

o~ | W DN

JP MORGAN SECS PLC (PARENT)

21,685,058.25
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