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Securities Lending Report

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

Report as at 28/10/2025

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) 865,039,684
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 28/10/2025

Currently on loan in USD (base currency)

102,690,666.16

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

11.87%

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

111,315,093.76

Collateral value (cash and securities) in % of loan

108%

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

16.14%

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 0.0334%

Collateral data - as at 28/10/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
BE0003797140 GBL ODSH GBL COM BE EUR AA3 509,778.99 593,158.53 0.53%
BE0974293251 ABIODSHABI COM BE EUR AA3 272,070.41 316,570.29 0.28%
CA01626P1484 ALIM COUCHE-TARD ODSH ALIM COUCHE-TARD COM CA CAD AAA 2,365,795.79 1,690,279.90 1.52%
CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 3,548,248.19 2,535,101.55 2.28%
CA21037X1006 CONSTEL SOFTWARE ODSH CONSTEL SOFTWARE COM CA CAD AAA 3,5648,215.05 2,535,077.87 2.28%
CA56501R1064 MANULIFE FINANCI ODSH MANULIFE FINANCI COM CA CAD AAA 3,548,302.80 2,535,140.56 2.28%
CA87807B1076 TC ENERGY ODSH TC ENERGY COM CA CAD AAA 3,548,277.35 2,5635,122.39 2.28%
CA87971M1032 TELUS BC ODSH TELUS BC COM CA CAD AAA 3,548,301.53 2,535,139.66 2.28%
CA8911605092 TD ODSH TD COM CA CAD AAA 3,548,230.02 2,535,088.57 2.28%
CH0011075394 ZURICH INS GROUP ODSH ZURICH INS GROUP COM CH CHF 472,401.99 593,111.37 0.53%




Collateral data - as at 28/10/2025

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

CHO0012005267 NOVARTIS ODSH NOVARTIS COM CH CHF 72212 906.64 0.00%
CHO0210483332 CMPNE FINANCIERE ODSH CMPNE FINANCIERE COM CH CHF 10,971.80 13,775.34 0.01%
CH1300646267 BUNGE GLOBAL ODSH BUNGE GLOBAL COM us usD AAA 1,185,491.61 1,185,491.61 1.06%
CNE1000003G1 ICBC ODSH ICBC COM CN HKD 2,473,849.50 318,507.96 0.29%
DE0005557508 DEUTSCHE TELEKOM ODSH DEUTSCHE TELEKOM COM DE EUR AAA 509,816.15 593,201.77 0.53%
DE0006231004 INFINEON TECHNOL ODSH INFINEON TECHNOL COM DE EUR AAA 509,799.82 593,182.77 0.53%
DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 382,263.64 444786.75 0.40%
DEOOOATEWWWO ADIDAS ODSH ADIDAS COM DE EUR AAA 1,394,432.55 1,622,506.18 1.46%
DEO000BU25000 DEGV 2.200 04/13/28 GERMANY GOV DE EUR AAA 118,531.82 137,918.90 0.12%
ES0177542018 ORD EURO0.5 (CREST LINE) INTERNATIONAL CONSOLIDATED AIRLINES CST GB GBP AA3 850,328.93 1,133,318.40 1.02%
FR0000120578 SANOFI FR ODSH SANOFI FR COM FR EUR AA2 382,219.80 444,735.74 0.40%
FR0000125486 VINCI ODSH VINCI COM FR EUR AA2 973,920.00 1,133,214.52 1.02%
FR0000131104 BNP ODSH BNP COM FR EUR AA2 973,987.62 1,133,293.21 1.02%
FR0010070060 FRGV 4.750 04/25/35 FRANCE GOV FR EUR AA2 15,133.40 17,608.62 0.02%
FR0010916924 FRGV 3.500 04/25/26 FRANCE GOV FR EUR AA2 263,282.28 306,344.77 0.28%
FR0013154044 FRGV 1.250 05/25/36 FRANCE GOV FR EUR AA2 963,471.48 1,121,057.04 1.01%
FR0013286192 FRGV 0.750 05/25/28 FRANCE GOV FR EUR AA2 755.65 879.25 0.00%
FR0013516549 FRGV 11/25/30 FRANCE GOV FR EUR AA2 962,982.27 1,120,487.81 1.01%
FR001400L834 FRGV 3.500 11/25/33 FRANCE GOV FR EUR AA2 318,640.33 370,757.20 0.33%
FR001400PM68 FRGV 2.750 02/25/30 FRANCE GOV FR EUR AA2 472,649.76 549,956.44 0.49%
GB0004544929 ORD GBPO0.10 IMPERIAL TOBACCO CST GB GBP AA3 237,545.25 316,600.31 0.28%
GB0008706128 ORD GBPO0.25 LLOYDS BANKING GROUP CST GB GBP AA3 40,091.05 53,433.35 0.05%
GB00B033F229 ORD 6 14/81P CENTRICA PLC CST GB GBP AA3 850,331.87 1,133,322.32 1.02%
GB00B24CGK77 ORD GBPO0.10 RECKITT BENCKISER PLC CST GB GBP AA3 850,280.40 1,133,253.72 1.02%
GB00B3MYD345 UKTI 0 5/8 11/22/42 UK TREASURY GIL GB GBP AA3 841,216.03 1,121,172.72 1.01%
GB00B63H8491 ROLLS ROYCE ODSH ROLLS ROYCE CST GB GBP AA3 237,496.00 316,534.67 0.28%
GB00B6460505 UKT 4 1/4 12/07/40 UK TREASURY GIL GB GBP AA3 396.30 528.19 0.00%
IT0O000062072 GENERALI ODSH GENERALI COM IT EUR 11,346.44 13,202.26 0.01%
JEOOB4T3BW64 ORD USDO0.01 GLENCORE INTERNATIONAL CST GB GBP AA3 333,738.36 444,806.49 0.40%
JP1024551PC4 JPGV 0.005 12/01/25 JAPAN GOV JP JPY A1l 347,073,462.60 2,267,046.54 2.04%
JP1051671Q49 JPGV 0.400 03/20/29 JAPAN GOV JP JPY A1l 109,029,117.60 712,166.47 0.64%
JP1103721PA1 JPGV 0.800 09/20/33 JAPAN GOV JP JPY A1l 347,086,556.17 2,267,132.06 2.04%
JP1103731Q12 JPGV 0.600 12/20/33 JAPAN GOV JP JPY A1l 347,098,400.98 2,267,209.43 2.04%
JP1103741Q44 JPGV 0.800 03/20/34 JAPAN GOV JP JPY A1l 456,136,096.63 2,979,431.94 2.68%
JP1103771R12 JPGV 1.200 12/20/34 JAPAN GOV JP JPY A1l 347,093,909.95 2,267,180.10 2.04%
JP1201451D66 JPGV 1.700 06/20/33 JAPAN GOV JP JPY A1l 68,256,098.89 445,841.50 0.40%
JP1201461D98 JPGV 1.700 09/20/33 JAPAN GOV JP JPY A1l 84,400,641.24 551,295.91 0.50%
JP1201481E36 JPGV 1.500 03/20/34 JAPAN GOV JP JPY A1l 250,248.95 1,634.60 0.00%
JP1201601H38 JPGV 0.700 03/20/37 JAPAN GOV JP JPY A1l 3,458,648.45 22,591.52 0.02%




Collateral data - as at 28/10/2025

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

JP1201641J38 JPGV 0.500 03/20/38 JAPAN GOV JP JPY A1l 14,519,021.94 94,836.69 0.09%
JP1201791N14 JPGV 0.500 12/20/41 JAPAN GOV JP JPY A1l 4,704,959.39 30,732.29 0.03%
JP1201911R15 JPGV 2.000 12/20/44 JAPAN GOV JP JPY A1l 83,576,434.11 545,912.28 0.49%
JP1300331A99 JPGV 2.000 09/20/40 JAPAN GOV JP JPY A1l 82,160,302.64 536,662.26 0.48%
JP1300761NA3 JPGV 1.400 09/20/52 JAPAN GOV JP JPY A1l 347,090,790.10 2,267,159.72 2.04%
JP1300801PA2 JPGV 1.800 09/20/53 JAPAN GOV JP JPY A1l 86,967,541.63 568,062.63 0.51%
JP1300811Q17 JPGV 1.600 12/20/53 JAPAN GOV JP JPY A1l 109,059,263.20 712,363.38 0.64%
JP1300821Q49 JPGV 1.800 03/20/54 JAPAN GOV JP JPY A1l 100,274,581.15 654,982.78 0.59%
JP1400031A58 JPGV 2.200 03/20/50 JAPAN GOV JP JPY A1l 70,437,876.58 460,092.64 0.41%
JP1400091G59 JPGV 0.400 03/20/56 JAPAN GOV JP JPY A1l 69,823,278.76 456,078.15 0.41%
JP1400171Q50 JPGV 2.200 03/20/64 JAPAN GOV JP JPY A1l 72,848,566.23 475,839.00 0.43%
JP1743241R82 JPGV 11/10/25 JAPAN GOV JP JPY A1l 20,597,238.87 134,538.95 0.12%
JP3105250009 AIN HOLDINGS ODSH AIN HOLDINGS COM JP JPY A1l 158,842,199.03 1,037,540.16 0.93%
JP3131400008 AEON FINANCIAL ODSH AEON FINANCIAL COM JP JPY A1l 165,167,198.19 1,078,854.38 0.97%
JP3164720009 RENESAS ODSH RENESAS COM JP JPY A1l 19,926,398.08 130,157.09 0.12%
JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1l 19,864,798.93 129,754.73 0.12%
JP3249600002 KYOCERA ODSH KYOCERA COM JP JPY A1l 11,429,448.05 74,655.93 0.07%
JP3274280001 WELCIA HOLDINGS ODSH WELCIA HOLDINGS COM JP JPY A1l 163,062,898.42 1,065,109.32 0.96%
JP3800330007 VISION ODSH VISION COM JP JPY A1l 77,342,998.11 505,196.15 0.45%
JP3841800000 HOKUETSU CO ODSH HOKUETSU CO COM JP JPY A1l 135,975,598.20 888,177.99 0.80%
KYG017191142 ALIBABA ODSH ALIBABA COM HK HKD 2,473,685.94 318,486.90 0.29%
KYG532631028 KUAISHOU TECH ODSH KUAISHOU TECH COM HK HKD 2,473,843.40 318,507.17 0.29%
KYG596691041 MEITUAN ODSH MEITUAN COM HK HKD 2,473,799.92 318,501.58 0.29%
KYG7170M1033 POP MART INTL ODSH POP MART INTL COM HK HKD 1,015,489.98 130,744.27 0.12%
KYG8208B1014 JD.COM ODSH JD.COM COM HK HKD 2,473,820.31 318,504.20 0.29%
KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 1,015,229.95 130,710.79 0.12%
KYG960071028 WH GROUP ODSH WH GROUP COM HK HKD 1,649,531.07 212,377.02 0.19%
KYG9830T1067 XIAOMI ODSH XIAOMI COM HK HKD 2,473,834.18 318,505.99 0.29%
NL0010773842 NN GROUP ODSH NN GROUP COM NL EUR AAA 955,417.12 1,111,685.31 1.00%
NL0011585146 FERRARI ODSH FERRARI COM IT EUR 120,178.79 139,835.26 0.13%
NL0015002CX3 QIAGEN ODSH QIAGEN COM DE EUR AAA 15,023.20 17,480.39 0.02%
NZXROE0001S2 XERO ODSH XERO COM AU AUD AAA 5,997.41 3,930.35 0.00%
SE0000108656 ERICSSON ODSH ERICSSON COM SE SEK AAA 9,750,516.26 1,037,999.01 0.93%
US02079K1079 ALPHABET ODSH ALPHABET COM us usD AAA 444,574.70 444,574.70 0.40%
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us usD AAA 316,396.18 316,396.18 0.28%
US0378331005 APPLE ODSH APPLE COM us usD AAA 4,103,115.82 4,103,115.82 3.69%
US0404132054 ARISTA NETWORKS ODSH ARISTA NETWORKS COM us uUsD AAA 1,637,723.64 1,637,723.64 1.47%
US0530151036 ADP ODSH ADP COM us uUsD AAA 1,449,573.02 1,449,573.02 1.30%
US09857L1089 BOOKING HLDG ODSH BOOKING HLDG COM us uUsD AAA 1,108,678.39 1,108,678.39 1.00%




Collateral data - as at 28/10/2025

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

US11135F1012 BROADCOM ODSH BROADCOM COM us usD AAA 957,984.29 957,984.29 0.86%
US12503M1080 CBOE GLO MARKETS ODSH CBOE GLO MARKETS COM us usD AAA 1,133,212.11 1,133,212.11 1.02%
US15677J1088 DAYFORCE ODSH DAYFORCE COM us usD AAA 1,449,556.01 1,449,556.01 1.30%
US1667641005 CHEVRON ODSH CHEVRON COM us usD AAA 593,169.60 593,169.60 0.53%
US2371941053 DARDEN ODSH DARDEN COM us usD AAA 2,528,217.83 2,528,217.83 2.27%
US26875P1012 EOG RESOURCES ODSH EOG RESOURCES COM us usD AAA 1,540,408.27 1,540,408.27 1.38%
US29364G1031 ENTERGY ODSH ENTERGY COM us usD AAA 1,187,499.92 1,187,499.92 1.07%
US3377381088 FISERV ODSH FISERV COM us usD AAA 1,186,565.57 1,186,565.57 1.07%
US35137L1052 FOX ODSH FOX COM us usD AAA 280,003.89 280,003.89 0.25%
US4461501045 HUNTINGTON BANC ODSH HUNTINGTON BANC COM us usD AAA 1,188,937.15 1,188,937.15 1.07%
US4461501045 HUNTINGTON BANC ODSH HUNTINGTON BANC COM us usD AAA 20.84 20.84 0.00%
US45866F 1049 INTERCONTI EXC ODSH INTERCONTI EXC COM us usD AAA 298,740.95 298,740.95 0.27%
US4878361082 KELLANOVA ODSH KELLANOVA COM us uUsD AAA 1,637,796.47 1,637,796.47 1.47%
US5128073062 LAM RESEARCH ODSH LAM RESEARCH COM us uUsD AAA 618,656.69 618,656.69 0.56%
US5184391044 ESTEE LAUDER ODSH ESTEE LAUDER COM us uUsD AAA 713,466.91 713,466.91 0.64%
US5324571083 LILLY ODSH LILLY COM us uUsD AAA 201,644.03 201,644.03 0.18%
US5797802064 MCCORMICK ODSH MCCORMICK COM us uUsD AAA 1,449,606.94 1,449,606.94 1.30%
US5949181045 MICROSOFT ODSH MICROSOFT COM us uUsD AAA 1,714,683.51 1,714,683.51 1.54%
US6174464486 MORGAN STANLEY ODSH MORGAN STANLEY COM us uUsD AAA 119,036.34 119,036.34 0.11%
US61945C1036 MOSAIC ODSH MOSAIC COM us uUsD AAA 196.99 196.99 0.00%
US67066G1040 NVIDIA ODSH NVIDIA COM us uUsD AAA 1,705,409.92 1,705,409.92 1.53%
US7010941042 PARKER-HANNIFIN ODSH PARKER-HANNIFIN COM us uUsD AAA 1,176,753.59 1,176,753.59 1.06%
US7427181091 PROCTER GAMBLE ODSH PROCTER GAMBLE COM us usD AAA 1,449,245.19 1,449,245.19 1.30%
US7475251036 QUALCOMM ODSH QUALCOMM COM us usD AAA 1,449,310.60 1,449,310.60 1.30%
uUs8064071025 HENRY SCHEIN ODSH HENRY SCHEIN COM us usD AAA 361,440.33 361,440.33 0.32%
US8085131055 CHARLES SCHWAB ODSH CHARLES SCHWAB COM us usD AAA 103,185.91 103,185.91 0.09%
US88160R1014 TESLA ODSH TESLA COM us usD AAA 755,993.81 755,993.81 0.68%
US8835561023 THERMO FISHER ODSH THERMO FISHER COM us usD AAA 491,616.15 491,616.15 0.44%
US9100471096 UNITED ARLNS ODSH UNITED ARLNS COM us usD AAA 1,449,540.49 1,449,540.49 1.30%
US912810QQ40 UST 4.375 05/15/41 US TREASURY GOV us usD AAA 1,121,257.17 1,121,257.17 1.01%
US912810RE01 UST 3.625 02/15/44 US TREASURY GOV us usD AAA 1,121,175.08 1,121,175.08 1.01%
US912810RK60 UST 2.500 02/15/45 US TREASURY GOV us usD AAA 85,259.22 85,259.22 0.08%
US912810SW99 UST 1.875 02/15/41 US TREASURY GOV us usD AAA 536,897.60 536,897.60 0.48%
US912810TJ79 UST 3.000 08/15/52 US TREASURY GOV us usD AAA 536,908.42 536,908.42 0.48%
US912810TW80 UST 4.750 11/15/43 US TREASURY GOV us usD AAA 525,920.45 525,920.45 0.47%
US912810UL07 UST 5.000 05/15/45 US TREASURY GOV us usD AAA 534,982.35 534,982.35 0.48%
US9128284V99 UST 2.875 08/15/28 US TREASURY GOV us uUsD AAA 75,749.97 75,749.97 0.07%
US912828X885 UST 2.375 05/15/27 US TREASURY GOV us uUsD AAA 15,494.68 15,494.68 0.01%
US91282CFF32 UST 2.750 08/15/32 US TREASURY GOV us uUsD AAA 94.32 94.32 0.00%




Collateral data - as at 28/10/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
US91282CFM82 UST 4.125 09/30/27 US TREASURY GOV us UsD AAA 536,852.09 536,852.09 0.48%
US91282CKQ32 UST 4.375 05/15/34 US TREASURY GOV us uUsD AAA 737,867.88 737,867.88 0.66%
US91282CLF67 UST 3.875 08/15/34 US TREASURY GOV us uUsD AAA 100.29 100.29 0.00%
US91282CMB45 UST 4.000 12/15/27 US TREASURY GOV us uUsD AAA 12,918.83 12,918.83 0.01%
US91282CMX64 UST 3.926 04/30/27 FRN US TREASURY GOV us uUsD AAA 1,121,033.74 1,121,033.74 1.01%
US91282CPB18 UST 3.500 09/30/27 US TREASURY GOV us uUsD AAA 632,071.91 632,071.91 0.57%
US92840M1027 VISTRA CORP ODSH VISTRA CORP COM us uUsD AAA 1,141,391.09 1,141,391.09 1.03%
US9311421039 WALMART ODSH WALMART COM us uUsD AAA 593,076.18 593,076.18 0.53%
Total: 111,315,093.76 100.00%
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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 | MERRILL LYNCH INTERNATIONAL (PARENT) 27,282,495.42
2 | HSBC BANK PLC (PARENT) 17,985,623.42
3 | RBC DOMINION SECURITIES INC (PARENT) 17,565,625.12
4 | BARCLAYS CAPITAL SECURITIES LIMITED (PARENT) 13,830,839.63
5 | NATIXIS (PARENT) 10,693,383.86
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