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Securities Lending Report
HSBC CONTINENTAL EUROPE / HSBC USA SCREENED EQUITY UCITS ETF - 364633
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 USA SCREENED EQUITY UCITS ETF - 364633

Replication Mode

Physical replication

ISIN Code IEOOBKY40J65
Total net assets (AuM) 853,787,035
Reference currency of the fund UsD

* 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 USD (base currency)

19,935,582.75

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

2.33%

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

21,119,022.39

Collateral value (cash and securities) in % of loan

106%

Securities lending statistics

12-month average on loan in USD (base currency) N/A
12-month average on loan as a % of the fund AuM N/A
12-month maximum on loan in USD N/A
12-month maximum on loan as a % of the fund AuM N/A
Gross Return for the fund over the last 12 months in USD (base currency) N/A
Gross Return for the fund over the last 12 months in % of the fund AuM N/A

Collateral data - as at 07/08/2025

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

CA0636711016 BMO ODSH BMO COM CA CAD AAA 2,617,552.95 1,903,337.38 9.01%
CA0641491075 BANK NOVA ODSH BANK NOVA COM CA CAD AAA 2,617,651.06 1,903,408.72 9.01%
CA29250N1050 ENBRIDGE INC ODSH ENBRIDGE INC COM CA CAD AAA 452.32 328.90 0.00%
CA82509L1076 SHOPIFY ODSH SHOPIFY COM CA CAD AAA 2,617,473.17 1,903,279.37 9.01%
CA8911605092 TD ODSH TD COM CA CAD AAA 2,617,643.27 1,903,403.06 9.01%
FR001400PM68 FRGV 2.750 02/25/30 FRANCE GOV FR EUR AA2 264,180.27 307,154.21 1.45%
GB0000811801 ORD GBPO0.10 BARRATT DEVEL CST GB GBP AA3 4,874.24 6,497.36 0.03%
GB0007908733 ORD GBPO0.50 SCOT & SOUTHERN ENERGY CST GB GBP AA3 4,873.39 6,496.23 0.03%
GB0008706128 ORD GBPO0.25 LLOYDS BANKING GROUP CST GB GBP AA3 4,875.41 6,498.92 0.03%
GB0O0OBDR05CO01 NATIONAL GRID ODSH NATIONAL GRID CST GB GBP AA3 4,871.25 6,493.38 0.03%




Collateral data - as at 07/08/2025

Counterparts

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

No. | Major Name

Market Value

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
GB00BLGZ9862 TESCO ODSH TESCO CST GB GBP AA3 4,871.79 6,494.10 0.03%
GBOOBPSNBB36 UKT 4 3/8 07/31/54 UK Treasury GIL GB GBP AA3 241,919.66 322,478.91 1.53%
GB00BQC4R999 UKT 3 3/4 01/29/38 UK Treasury GIL GB GBP AA3 436.81 582.27 0.00%
GB00BZB26Y51 UKT 1T 09/07/37 UK TREASURY GIL GB GBP AA3 241,844.36 322,378.53 1.53%
US00724F1012 ADOBE ODSH ADOBE COM us usD AAA 1,909,550.48 1,909,550.48 9.04%
US0079031078 AMD ODSH AMD COM us usD AAA 1,909,645.83 1,909,645.83 9.04%
US02079K1079 ALPHABET ODSH ALPHABET COM us usD AAA 6,498.35 6,498.35 0.03%
US0258161092 AMERICAN EXPRESS ODSH AMERICAN EXPRESS COM us usD AAA 6,206.33 6,206.33 0.03%
US0311621009 AMGEN ODSH AMGEN COM us usD AAA 6,262.73 6,262.73 0.03%
US0326541051 ANALOG DEVICES ODSH ANALOG DEVICES COM us usD AAA 1,903,230.55 1,903,230.55 9.01%
US0382221051 APPLIED ODSH APPLIED COM us usD AAA 1,068.84 1,068.84 0.01%
US0527691069 AUTODESK ODSH AUTODESK COM us usD AAA 1,903,407.66 1,903,407.66 9.01%
US1101221083 BRISTOL-MYERS ODSH BRISTOL-MYERS COM us uUsD AAA 493.01 493.01 0.00%
US35137L2043 FOX ODSH FOX COM us uUsD AAA 33,164.99 33,164.99 0.16%
US4932671088 KEYCORP ODSH KEYCORP COM us uUsD AAA 17.49 17.49 0.00%
US5949181045 MICROSOFT ODSH MICROSOFT COM us uUsD AAA 203,151.77 203,151.77 0.96%
US67066G1040 NVIDIA ODSH NVIDIA COM us uUsD AAA 203,462.27 203,462.27 0.96%
US8740541094 TAKE-TWO ODSH TAKE-TWO COM us uUsD AAA 1,903,338.17 1,903,338.17 9.01%
US91282CJz59 UST 4.000 02/15/34 US TREASURY GOV us uUsD AAA 322,401.66 322,401.66 1.53%
US91282CLZ22 UST 4.125 11/30/31 US TREASURY GOV us uUsD AAA 304,870.20 304,870.20 1.44%
US92343V1044 VERIZON ODSH VERIZON COM us uUsD AAA 1,903,420.75 1,903,420.75 9.01%
Total: 21,119,022.39 100.00%
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Top 5 borrowers in last Month

No. | Counterparty

Market Value

1 | HSBC BANK PLC (PARENT)

5,978,785.41

2 | RBC DOMINION SECURITIES INC (PARENT)

3,721,785.67

3 | NATIXIS (PARENT)

443,539.89
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