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HSBC CONTINENTAL EUROPE / HSBC MULTI FACTOR WRLDWDE EQTY UCITS ETF - 815970

Report as at 02/10/2025

Summary of policy

% limit on maximum percentage of book on loan

30%

Revenue Split

75/25*

Name of the Fund

HSBC CONTINENTAL EUROPE / HSBC MULTI FACTOR WRLDWDE EQTY UCITS ETF - 815970

Replication Mode

Physical replication

ISIN Code IEOOBKZGB098
Total net assets (AuM) 848,371,921
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 02/10/2025

Currently on loan in USD (base currency)

117,917,507.09

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

13.90%

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

129,107,360.46

Collateral value (cash and securities) in % of loan

109%

Securities lending statistics

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

210,405,524.88

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

16.10%

12-month maximum on loan in USD

301,649,810.90

12-month maximum on loan as a % of the fund AuM 22.44%
Gross Return for the fund over the last 12 months in (base currency fund) 435,614.41
Gross Return for the fund over the last 12 months in % of the fund AuM 0.0333%

Collateral data - as at 02/10/2025

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

AUOO0000ASX7 ASX ODSH ASX COM AU AUD AAA 271,556.85 179,498.39 0.14%
AUOOOOOONXT8 NEXTDC ODSH NEXTDC COM AU AUD AAA 671,818.26 444,070.16 0.34%
AUOO00000SFR8 SANDFIRE RSRCS ODSH SANDFIRE RSRCS COM AU AUD AAA 271,458.00 179,433.05 0.14%
BE0000304130 BEGV 5.000 03/28/35 BELGIUM GOV BE EUR AA3 112,227.01 131,809.88 0.10%
BE0000335449 BEGV 1.000 06/22/31 BELGIUM GOV BE EUR AA3 161,498.81 189,679.29 0.15%
BE0974293251 ABIODSHABI COM BE EUR AA3 1,110,854.92 1,304,691.80 1.01%
CA0636711016 BMO ODSH BMO COM CA CAD AAA 3,215,668.50 2,306,200.30 1.79%
CA0641491075 BANK NOVA ODSH BANK NOVA COM CA CAD AAA 3,215,769.20 2,306,272.51 1.79%
CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 3,215,726.64 2,306,241.99 1.79%
CA29250N1050 ENBRIDGE INC ODSH ENBRIDGE INC COM CA CAD AAA 3,215,732.51 2,306,246.21 1.79%




Collateral data - as at 02/10/2025

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

CA56501R1064 MANULIFE FINANCI ODSH MANULIFE FINANCI COM CA CAD AAA 3,215,739.74 2,306,251.39 1.79%
CA87971M1032 TELUS BC ODSH TELUS BC COM CA CAD AAA 3,215,752.38 2,306,260.45 1.79%
CA8911605092 TD ODSH TD COM CA CAD AAA 2,144,149.84 1,5637,732.83 1.19%
CHO0012214059 HOLCIM ODSH HOLCIM COM CH CHF 418,134.89 524,532.86 0.41%
CNE1000001Z5 BANK OF CHINA ODSH BANK OF CHINA COM CN HKD 80,931.38 10,399.90 0.01%
CNE1000003G1 ICBC ODSH ICBC COM CN HKD 3,463,435.39 445,060.63 0.34%
CNE1000048K8 HAIER SMART HOME ODSH HAIER SMART HOME COM CN HKD 2,304,153.59 296,089.84 0.23%
DE0001102598 DEGV 1.000 05/15/38 GERMANY GOV DE EUR AAA 71,197.89 83,621.45 0.06%
DE0001142263 DEGV PO STR 01/04/37 GERMANY GOV DE EUR AAA 161,256.74 189,394.99 0.15%
FR0000120073 AIR LIQUIDE ODSH AIR LIQUIDE COM FR EUR AA2 1,052,881.19 1,236,602.04 0.96%
FR0000121972 SCHNEIDER ODSH SCHNEIDER COM FR EUR AA2 1,251,183.49 1,469,506.80 1.14%
FROO1400AIN5S FRGV 0.750 02/25/28 FRANCE GOV FR EUR AA2 161,499.28 189,679.85 0.15%
FR001400L834 FRGV 3.500 11/25/33 FRANCE GOV FR EUR AA2 163,985.63 192,600.04 0.15%
FRO01400NBC6 FRGV 2.500 09/24/27 FRANCE GOV FR EUR AA2 620,720.90 729,032.62 0.56%
GB0007980591 ORD USDO0.25 BP PLC CST GB GBP AA3 388,332.83 524,462.90 0.41%
GB0032452392 UKT 4 1/4 03/07/36 UK TREASURY GIL GB GBP AA3 1,242,873.93 1,678,563.39 1.30%
GBOOBOONY 175 UKT 4 3/4 12/07/38 UK TREASURY GIL GB GBP AA3 1,242,817.15 1,678,486.70 1.30%
GB0OB082RF11 ORD SHARES OF 100 PENCE EACH RENTOKIL INITIAL PLC CST GB GBP AA3 725,781.71 980,204.49 0.76%
GB00B2B0ODG97 RELX PLC GBP0.1444 RELX PLC CST GB GBP AA3 915,671.46 1,236,660.09 0.96%
GB00B39J2M42 ORD GBP5 UNITED UTILITIES CST GB GBP AA3 915,676.00 1,236,666.22 0.96%
GB00B63H8491 ROLLS ROYCE ODSH ROLLS ROYCE CST GB GBP AA3 388,433.54 524,598.92 0.41%
GB00B6460505 UKT 4 1/4 12/07/40 UK TREASURY GIL GB GBP AA3 1,081,233.93 1,460,260.48 1.13%
GB00BD6K4575 COMPASS GROUP ODSH COMPASS GROUP CST GB GBP AA3 1,088,656.73 1,470,285.35 1.14%
GBOOBGDYHF49 GBGV 0.125 08/10/41 UNITED KINGDOM GIL GB GBP AA3 1,242,847.19 1,678,527.27 1.30%
GBOOBJQWYH73 UKT 1 1/4 10/22/41 UNITED KINGDOM GIL GB GBP AA3 1,242,876.74 1,678,567.18 1.30%
GBOOBMF9LJ15 UKTI 0 3/4 11/22/33 UK Treasury GIL GB GBP AA3 1,242,781.62 1,678,438.72 1.30%
GB0O0BQC4R999 UKT 3 3/4 01/29/38 UK Treasury GIL GB GBP AA3 539,804.44 729,032.89 0.56%
GBOOBTXS1K06 GBGV 4.750 10/22/35 UNITED KINGDOM GOV GB GBP AA3 1,242,796.55 1,678,458.88 1.30%
GBOOBVYVFW23 AUTO TRADER ODSH AUTO TRADER CST GB GBP AA3 1,087,857.00 1,469,205.27 1.14%
HK0388045442 HKEX ODSH HKEX COM HK HKD 24,410,822.39 3,136,855.36 2.43%
IEOOB4BNMY34 ACCENTURE ODSH ACCENTURE COM us usD AAA 1,236,584.53 1,236,584.53 0.96%
IT0O000062072 GENERALI ODSH GENERALI COM IT EUR 3,419,757.57 4,016,482.81 3.11%
ITO000072170 FINECOBANK ODSH FINECOBANK COM IT EUR 963,210.63 1,131,284.56 0.88%
ITO003856405 LEONARDO ODSH LEONARDO COM IT EUR 2,670,839.99 3,136,884.03 2.43%
ITO004764699 BRUNELLO ODSH BRUNELLO COM IT EUR 2,670,840.48 3,136,884.60 2.43%
IT0005211237 ITALGAS ODSH ITALGAS COM IT EUR 817,399.55 960,030.40 0.74%
ITO005495657 SAIPEM ODSH SAIPEM COM IT EUR 2,670,834.06 3,136,877.07 2.43%
IT0O005541336 LOTTOMATICA GROU ODSH LOTTOMATICA GROU COM IT EUR 2,670,829.19 3,136,871.35 2.43%
JP1051671Q49 JPGV 0.400 03/20/29 JAPAN GOV JP JPY A1l 107,048,147.14 728,887.99 0.56%




Collateral data - as at 02/10/2025

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

JP1051781R45 JPGV 1.000 03/20/30 JAPAN GOV JP JPY A1l 86,225,805.95 587,109.22 0.45%
JP1103741Q44 JPGV 0.800 03/20/34 JAPAN GOV JP JPY A1l 107,058,086.39 728,955.66 0.56%
JP1201881Q46 JPGV 1.600 03/20/44 JAPAN GOV JP JPY A1l 107,063,537.01 728,992.78 0.56%
JP1300811Q17 JPGV 1.600 12/20/53 JAPAN GOV JP JPY A1l 107,046,135.89 728,874.29 0.56%
JP1400041B55 JPGV 2.200 03/20/51 JAPAN GOV JP JPY A1l 2,322,849,023.35 15,816,217.20 12.25%
JP1400151N57 JPGV 1.000 03/20/62 JAPAN GOV JP JPY A1l 85,781,866.19 584,086.44 0.45%
JP3105250009 AIN HOLDINGS ODSH AIN HOLDINGS COM JP JPY A1l 161,014,298.97 1,096,342.08 0.85%
JP3131400008 AEON FINANCIAL ODSH AEON FINANCIAL COM JP JPY A1l 160,336,998.18 1,091,730.35 0.85%
JP3476480003 DAI-ICHILIFEHLDG ODSH DAI-ICHILIFEHLDG COM JP JPY A1l 19,048,998.04 129,704.12 0.10%
JP3895200008 MITSUBA ODSH MITSUBA COM JP JPY A1l 77,189,998.09 525,584.64 0.41%
KYG017191142 ALIBABA ODSH ALIBABA COM HK HKD 3,455,646.29 444,059.71 0.34%
KYG596691041 MEITUAN ODSH MEITUAN COM HK HKD 3,737,807.99 480,318.23 0.37%
KYG6427A1022 NETEASE ODSH NETEASE COM HK HKD 199,531.92 25,640.38 0.02%
KYG8208B1014 JD.COM ODSH JD.COM COM HK HKD 3,455,759.90 444,074.30 0.34%
KYG9830T1067 XIAOMI ODSH XIAOMI COM HK HKD 3,455,749.71 444,072.99 0.34%
US00971T1016 AKAMAI TECH ODSH AKAMAI TECH COM us uUsD AAA 307.28 307.28 0.00%
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us uUsD AAA 524,216.87 524,216.87 0.41%
US0304201033 AMERICAN WATER ODSH AMERICAN WATER COM us uUsD AAA 1,236,604.15 1,236,604.15 0.96%
US0378331005 APPLE ODSH APPLE COM us uUsD AAA 1,163,063.83 1,163,063.83 0.90%
US0404132054 ARISTA NETWORKS ODSH ARISTA NETWORKS COM us uUsD AAA 2,357,873.82 2,357,873.82 1.83%
US09857L1089 BOOKING HLDG ODSH BOOKING HLDG COM us uUsD AAA 385,240.31 385,240.31 0.30%
US12514G1085 CDW CORP ODSH CDW CORP COM us uUsD AAA 459,958.07 459,958.07 0.36%
US2058871029 CONAGRA BRANDS ODSH CONAGRA BRANDS COM us usD AAA 182.46 182.46 0.00%
US30303M1027 META PLATFORMS ODSH META PLATFORMS COM us usD AAA 779,748.58 779,748.58 0.60%
US3364331070 FIRST SOLAR ODSH FIRST SOLAR COM us usD AAA 2,357,995.64 2,357,995.64 1.83%
US3377381088 FISERV ODSH FISERV COM us usD AAA 350,530.19 350,530.19 0.27%
US3802371076 GODADDY ODSH GODADDY COM us usD AAA 1,488,463.90 1,488,463.90 1.15%
US4370761029 HOME DEPOT ODSH HOME DEPOT COM us usD AAA 779,747.27 779,747.27 0.60%
US4404521001 HORMEL FOODS ODSH HORMEL FOODS COM us usD AAA 780,059.19 780,059.19 0.60%
US45167R1041 IDEX ODSH IDEX COM us usD AAA 1,029,006.06 1,029,006.06 0.80%
US45866F 1049 INTERCONTI EXC ODSH INTERCONTI EXC COM us usD AAA 2,358,199.46 2,358,199.46 1.83%
US46120E6023 INTUITIVE ODSH INTUITIVE COM us usD AAA 632,967.79 632,967.79 0.49%
US46625H1005 JP MORGAN ODSH JP MORGAN COM us usD AAA 932.12 932.12 0.00%
US46625H1005 JP MORGAN ODSH JP MORGAN COM us usD AAA 2,357,897.55 2,357,897.55 1.83%
US49271V1008 KEURIG DR PEPPER ODSH KEURIG DR PEPPER COM us usD AAA 436,684.80 436,684.80 0.34%
US5949181045 MICROSOFT ODSH MICROSOFT COM us usD AAA 2,888,028.45 2,888,028.45 2.24%
US64110L1061 NETFLIX ODSH NETFLIX COM us uUsD AAA 631,115.09 631,115.09 0.49%
US65249B1098 NEWS CORP ODSH NEWS CORP COM us uUsD AAA 21,278.24 21,278.24 0.02%
US67066G 1040 NVIDIA ODSH NVIDIA COM us uUsD AAA 2,108,135.15 2,108,135.15 1.63%




Collateral data - as at 02/10/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
US67066G1040 NVIDIA ODSH NVIDIA COM us UsD AAA 2,356,813.47 2,356,813.47 1.83%
US67103H1077 OREILLY AUTO ODSH OREILLY AUTO COM us uUsD AAA 2,358,121.02 2,358,121.02 1.83%
US83088M1027 SKYWORKS SOLUTNS ODSH SKYWORKS SOLUTNS COM us uUsD AAA 2,137.52 2,137.52 0.00%
US8318652091 A O SMITH ODSH A O SMITH COM us uUsD AAA 197.45 197.45 0.00%
US87612G1013 TARGA RES ODSH TARGA RES COM us uUsD AAA 824,887.55 824,887.55 0.64%
US912810RY64 UST 2.750 08/15/47 US TREASURY GOV us uUsD AAA 586,397.10 586,397.10 0.45%
US912810SK51 UST 2.375 11/15/49 US TREASURY GOV us uUsD AAA 586,105.23 586,105.23 0.45%
US912810UE6G3 UST 4.500 11/15/54 US TREASURY GOV us uUsD AAA 2,652.97 2,652.97 0.00%
US91282CAZ41 UST 0.375 11/30/25 US TREASURY GOV us uUsD AAA 586,267.18 586,267.18 0.45%
US91282CCF68 UST 0.750 05/31/26 US TREASURY GOV us uUsD AAA 584,650.91 584,650.91 0.45%
US91282CGB19 UST 3.875 12/31/29 US TREASURY GOV us uUsD AAA 101,866.04 101,866.04 0.08%
US91282CLG41 UST 3.750 08/15/27 US TREASURY GOV us uUsD AAA 146,251.98 146,251.98 0.11%
US91282CMJ70 UST 3.996 01/31/27 FRN US TREASURY GOV us uUsD AAA 944,583.83 944,583.83 0.73%
US91282CNG23 UST 4.000 05/31/30 US TREASURY GOV us uUsD AAA 6,470.59 6,470.59 0.01%
US92532F1003 VERTEX PHARMS ODSH VERTEX PHARMS COM us uUsD AAA 638,651.80 638,651.80 0.49%
US92826C8394 VISA ODSH VISA COM us uUsD AAA 1,236,535.64 1,236,535.64 0.96%
US9297401088 WESTINGHOUSE AIR ODSH WESTINGHOUSE AIR COM us uUsD AAA 638,767.51 638,767.51 0.49%
US9311421039 WALMART ODSH WALMART COM us uUsD AAA 613,595.27 613,595.27 0.48%
US94106L1098 WASTE MGMT ODSH WASTE MGMT COM us uUsD AAA 638,722.34 638,722.34 0.49%
US9581021055 WESTERN DIGITAL ODSH WESTERN DIGITAL COM us uUsD AAA 638,715.68 638,715.68 0.49%
Total: 129,107,360.46 100.00%
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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




MERRILL LYNCH INTERNATIONAL (PARENT)

27,645,838.98

HSBC BANK PLC (PARENT)

18,225,152.84

RBC DOMINION SECURITIES INC (PARENT)

17,799,561.08

BARCLAYS CAPITAL SECURITIES LIMITED (PARENT)

14,015,036.37
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NATIXIS (PARENT)

10,835,796.50
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