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Securities Lending Report

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

Report as at 19/08/2025

Summary of policy

% limit on maximum percentage of book on loan

30%

Revenue Split

75/25*

Name of the Fund

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

Replication Mode

Physical replication

ISIN Code

IEO0BKZGB098

Total net assets (AuM)

1,474,055,435

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 19/08/2025

Currently on loan in USD (base currency)

237,229,869.38

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

16.09%

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

260,853,524.81

Collateral value (cash and securities) in % of loan

110%

Securities lending statistics

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

220,860,238.95

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

16.45%

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) 457,204.30

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0340%

Collateral data - as at 19/08/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
BE0974293251 ABIODSHABI COM BE EUR AA3 2,280,122.87 2,659,700.61 1.02%
CA0641491075 BANK NOVA ODSH BANK NOVA COM CA CAD AAA 8,169,475.89 5,909,224.35 2.27%
CA8911605092 TD ODSH TD COM CA CAD AAA 8,169,462.40 5,909,214.59 2.27%
CH0012214059 HOLCIM ODSH HOLCIM COM CH CHF 2,147,001.21 2,659,695.89 1.02%
CH0012549785 SONOVA HLDG ODSH SONOVA HLDG COM CH CHF 3,440,185.49 4,261,687.03 1.63%
CH0224397338 CHGV 0.500 05/30/58 SWITZERLAND GOV CH CHF 5,036.55 6,239.26 0.00%
CHO0224397346 CHGV 06/22/29 SWITZERLAND GOV CH CHF 12,021.60 14,892.30 0.01%
CH0557778815 CHGV 1.250 06/28/43 SWITZERLAND GOV CH CHF 11,260.05 13,948.91 0.01%
CH1430134226 AMRIZE ODSH AMRIZE COM CH CHF 2,146,997.71 2,659,691.55 1.02%
DE0005557508 DEUTSCHE TELEKOM ODSH DEUTSCHE TELEKOM COM DE EUR AAA 2,447,818.09 2,855,312.47 1.09%




Collateral data - as at 19/08/2025

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

DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 2,447,685.60 2,855,157.92 1.09%
DE0007236101 SIEMENS ODSH SIEMENS COM DE EUR AAA 2,447,725.49 2,855,204.46 1.09%
DEO000BU22056 DEGV 2.900 06/18/26 GERMANY GOV DE EUR AAA 3,514,928.28 4,100,067.14 1.57%
DEO000BU27023 DEGV 2.200 02/15/34 GERMANY GOV DE EUR AAA 5,903,367.31 6,886,115.58 2.64%
ES0177542018 ORD EURO0.5 (CREST LINE) INTERNATIONAL CONSOLIDATED AIRLINES CST GB GBP AA3 46.80 63.26 0.00%
FR0000073272 SAFRAN ODSH SAFRAN COM FR EUR AA2 2,280,125.99 2,659,704.25 1.02%
FR0000120578 SANOFI FR ODSH SANOFI FR COM FR EUR AA2 633,805.47 739,316.65 0.28%
FR0000130809 SOCIETE GENERALE ODSH SOCIETE GENERALE COM FR EUR AA2 1,632,413.12 1,904,165.00 0.73%
GB0006825383 ORD GBP0.10 PERSIMMON CST GB GBP AA3 10,609.28 14,340.03 0.01%
GB0007188757 ORD GBPO0.10(REGD) RIO TINTO CST GB GBP AA3 630,797.30 852,617.17 0.33%
GB0009223206 ORD USDO0.20 SMITH & NEPHEW CST GB GBP AA3 6,578.24 8,891.48 0.00%
GB00B128DP45 UKT 4 1/4 12/07/46 UK TREASURY GIL GB GBP AA3 1,388,691.28 1,877,024.57 0.72%
GB00OB1L6W962 UKTI 1 1/8 11/22/37 UK TREASURY GIL GB GBP AA3 1,419,669.23 1,918,895.91 0.74%
GB00B6460505 UKT 4 1/4 12/07/40 UK TREASURY GIL GB GBP AA3 2,843,735.90 3,843,735.63 1.47%
GB0O0BQC4R999 UKT 3 3/4 01/29/38 UK Treasury GIL GB GBP AA3 1,421,427.77 1,921,272.85 0.74%
HK0388045442 HKEX ODSH HKEX COM HK HKD 433.74 55.47 0.00%
IEOOBLP1HW54 AON ODSH AON COM us uUsD AAA 1,959,844.68 1,959,844.68 0.75%
ITO001233417 A2A ODSH A2A COM IT EUR 11,139.98 12,994.48 0.00%
ITO003497168 TELECOM IT ODSH TELECOM IT COM IT EUR 7,792.72 9,089.99 0.00%
JP1024751R89 JPGV 0.900 08/01/27 JAPAN GOV JP JPY A1l 160,393,768.11 1,084,071.43 0.42%
JP1051581P56 JPGV 0.100 03/20/28 JAPAN GOV JP JPY A1l 284,229,141.95 1,921,051.53 0.74%
JP1051741QB7 JPGV 0.700 09/20/29 JAPAN GOV JP JPY A1l 284,219,680.74 1,920,987.58 0.74%
JP1201481E36 JPGV 1.500 03/20/34 JAPAN GOV JP JPY A1l 284,242,054.88 1,921,138.80 0.74%
JP1201561G37 JPGV 0.400 03/20/36 JAPAN GOV JP JPY A1l 276,531,874.80 1,869,027.14 0.72%
JP1201751M13 JPGV 0.500 12/20/40 JAPAN GOV JP JPY A1l 735,639,536.91 4,972,049.82 1.91%
JP1201841P46 JPGV 1.100 03/20/43 JAPAN GOV JP JPY A1l 284,228,096.04 1,921,044.46 0.74%
JP3122400009 ADVANTEST ODSH ADVANTEST COM JP JPY A1l 213,366,999.72 1,442,107.58 0.55%
JP3166900005 F.C.C. ODSH F.C.C. COM JP JPY A1l 12,148,498.55 82,109.43 0.03%
JP3352000008 77 BANK ODSH 77 BANK COM JP JPY A1l 68,720,798.52 464,471.00 0.18%
JP3356500003 SHIMA SEIKI ODSH SHIMA SEIKI COM JP JPY A1l 47,291,398.66 319,633.70 0.12%
JP3361200003 SHOEI FOODS ODSH SHOEI FOODS COM JP JPY A1l 51,955,998.30 351,160.86 0.13%
JP3371600002 SHIN-ETSU POLY ODSH SHIN-ETSU POLY COM JP JPY A1l 190,081,998.36 1,284,728.62 0.49%
JP3385000009 NS UNITED KAIUN ODSH NS UNITED KAIUN COM JP JPY A1l 155,049,999.01 1,047,953.90 0.40%
JP3397200001 SUZUKI MOTOR ODSH SUZUKI MOTOR COM JP JPY A1l 213,353,998.80 1,442,019.71 0.55%
JP3399200009 STARTS ODSH STARTS COM JP JPY A1l 262,807,999.41 1,776,270.04 0.68%
JP3400900001 SUMITOMO OSAKA ODSH SUMITOMO OSAKA COM JP JPY A1l 236,669,999.58 1,599,608.19 0.61%
JP3407400005 SUMITOMO EI ODSH SUMITOMO EI COM JP JPY A1l 213,209,398.84 1,441,042.39 0.55%
JP3409400003 SUMITOMO BAKELTE ODSH SUMITOMO BAKELTE COM JP JPY A1l 260,103,998.54 1,757,994.20 0.67%
JP3414750004 SEIKO EPSON ODSH SEIKO EPSON COM JP JPY A1l 89,083,799.16 602,100.71 0.23%




Collateral data - as at 19/08/2025

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

JP3435000009 SONY GROUP ODSH SONY GROUP COM JP JPY A1l 212,984,799.54 1,439,524.36 0.55%
JP3436100006 SOFTBANK GROUP ODSH SOFTBANK GROUP COM JP JPY A1l 208,454,998.68 1,408,908.29 0.54%
JP3463000004 TAKEDA PHARMA ODSH TAKEDA PHARMA COM JP JPY A1l 212,966,399.07 1,439,400.00 0.55%
JP3546800008 TERUMO ODSH TERUMO COM JP JPY A1l 213,128,999.53 1,440,498.98 0.55%
JP3573000001 TOKYO GAS ODSH TOKYO GAS COM JP JPY A1l 44,366,398.19 299,864.17 0.11%
JP3585800000 TEP HLDG ODSH TEP HLDG COM JP JPY A1l 175,311,738.08 1,184,899.20 0.45%
JP3597800006 TOBU RAILWAY ODSH TOBU RAILWAY COM JP JPY A1l 213,331,998.63 1,441,871.02 0.55%
JP3740200005 NIPPON ROAD ODSH NIPPON ROAD COM JP JPY A1l 52,709,999.53 356,257.01 0.14%
JP3811000003 FUJIKURA ODSH FUJIKURA COM JP JPY A1l 1,200,998.01 8,117.32 0.00%
JP3818000006 FUJITSU ODSH FUJITSU COM JP JPY A1l 131,927,998.08 891,676.63 0.34%
JP3818800009 FUJITEC ODSH FUJITEC COM JP JPY A1l 262,299,199.77 1,772,831.16 0.68%
JP3889200006 SUMI MITSU CONST ODSH SUMI MITSU CONST COM JP JPY A1l 33,428,198.87 225,934.93 0.09%
JP3900000005 MHI ODSH MHI COM JP JPY A1l 131,988,999.00 892,088.92 0.34%
JP3902400005 MITSUBISHI ELEC ODSH MITSUBISHI ELEC COM JP JPY A1l 131,949,998.25 891,825.32 0.34%
JP3902900004 MUFG ODSH MUFG COM JP JPY A1l 131,996,498.38 892,139.61 0.34%
JP3910660004 TOKIO MARINEHLDG ODSH TOKIO MARINEHLDG COM JP JPY A1l 131,600,399.35 889,462.45 0.34%
JP3914400001 MURATA MFG ODSH MURATA MFG COM JP JPY A1l 131,919,998.75 891,622.56 0.34%
JP3976000004 MITSUBISHI SHOKU ODSH MITSUBISHI SHOKU COM JP JPY A1l 121,782,998.72 823,108.47 0.32%
KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 112,574.95 14,397.28 0.01%
NL0000226223 STMICROELECTRON ODSH STMICROELECTRON COM FR EUR AA2 2,447,817.05 2,855,311.25 1.09%
NLO0000395903 WOLTERS KLUWER ODSH WOLTERS KLUWER COM NL EUR AAA 2,447,739.44 2,855,220.73 1.09%
NL0010721999 NLGV 2.750 01/15/47 NETHERLANDS GOV NL EUR AAA 5,903,367.07 6,886,115.29 2.64%
NL0013552060 NLGV 0.500 01/15/40 NETHERLANDS GOV NL EUR AAA 3,864,283.38 4,507,580.27 1.73%
NL00150012X2 NLGV 2.000 01/15/54 NETHERLANDS GOV NL EUR AAA 5,903,367.18 6,886,115.43 2.64%
NLO015001RG8 NLGV 3.250 01/15/44 NETHERLANDS GOV NL EUR AAA 5,903,367.47 6,886,115.77 2.64%
NLO0015001XZ6 NLGV 2.500 07/15/34 NETHERLANDS GOV NL EUR AAA 5,903,367.72 6,886,116.05 2.64%
US00206R1023 AT&T ODSH AT&T COM us usD AAA 39.09 39.09 0.00%
US00724F1012 ADOBE ODSH ADOBE COM us usD AAA 2,986,993.28 2,986,993.28 1.15%
Us00846U1016 AGILENT ODSH AGILENT COM us usD AAA 159.70 159.70 0.00%
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us usD AAA 8,568,602.34 8,568,602.34 3.28%
US0378331005 APPLE ODSH APPLE COM us usD AAA 8,614,736.76 8,614,736.76 3.30%
US0530151036 ADP ODSH ADP COM us usD AAA 740,281.89 740,281.89 0.28%
US1264081035 CSX ODSH CSX COM us usD AAA 740,278.31 740,278.31 0.28%
US14040H1059 CAPITAL ONE FIN ODSH CAPITAL ONE FIN COM us usD AAA 25,295.40 25,295.40 0.01%
US14149Y1082 CARDINAL HEALTH ODSH CARDINAL HEALTH COM us usD AAA 45,967.10 45,967.10 0.02%
US15135B1017 CENTENE ODSH CENTENE COM us usD AAA 39.18 39.18 0.00%
US1651677353 EXPAND ENERGY ODSH EXPAND ENERGY COM us uUsD AAA 1,317,769.95 1,317,769.95 0.51%
US17275R1023 CISCO SYSTEMS ODSH CISCO SYSTEMS COM us uUsD AAA 2,489,736.60 2,489,736.60 0.95%
US2172041061 COPART ODSH COPART COM us uUsD AAA 5,909,201.92 5,909,201.92 2.27%




Collateral data - as at 19/08/2025

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

US2193501051 CORNING ODSH CORNING COM us usD AAA 2,987,840.92 2,987,840.92 1.15%
US22160K1051 COSTCO WHOLESALE ODSH COSTCO WHOLESALE COM us usD AAA 739,409.24 739,409.24 0.28%
US2358511028 DANAHER ODSH DANAHER COM us usD AAA 2,686,196.52 2,686,196.52 1.03%
US2435371073 DECKERS OUTDOOR ODSH DECKERS OUTDOOR COM us usD AAA 1,336,114.89 1,336,114.89 0.51%
US25179M1036 DEVON ENERGY ODSH DEVON ENERGY COM us usD AAA 2,987,834.29 2,987,834.29 1.15%
US25809K1051 DOORDASH ODSH DOORDASH COM us usD AAA 2,987,675.67 2,987,675.67 1.15%
US2600031080 DOVER ODSH DOVER COM us usD AAA 2,603,927.84 2,603,927.84 1.00%
US26875P1012 EOG RESOURCES ODSH EOG RESOURCES COM us usD AAA 1,528,959.50 1,528,959.50 0.59%
US26884L1098 EQT CORP ODSH EQT CORP COM us usD AAA 45,954.99 45,954.99 0.02%
US30231G1022 EXXON MOBIL ODSH EXXON MOBIL COM us usD AAA 35,431.03 35,431.03 0.01%
US3377381088 FISERV ODSH FISERV COM us usD AAA 2,008,558.01 2,008,558.01 0.77%
US36266G1076 GE HEALTHCARE ODSH GE HEALTHCARE COM us usD AAA 1,179,879.75 1,179,879.75 0.45%
US3802371076 GODADDY ODSH GODADDY COM us uUsD AAA 194.73 194.73 0.00%
US4165151048 HARTFORD INSUR ODSH HARTFORD INSUR COM us uUsD AAA 129.76 129.76 0.00%
US42824C1099 HPE ODSH HPE COM us uUsD AAA 324.44 324.44 0.00%
US4364401012 HOLOGIC ODSH HOLOGIC COM us uUsD AAA 2,987,629.93 2,987,629.93 1.15%
US4612021034 INTUIT ODSH INTUIT COM us uUsD AAA 771,717.94 771,717.94 0.30%
US46120E6023 INTUITIVE ODSH INTUITIVE COM us uUsD AAA 305,131.51 305,131.51 0.12%
US46625H1005 JP MORGAN ODSH JP MORGAN COM us uUsD AAA 5,912,519.92 5,912,519.92 2.27%
US4878361082 KELLANOVA ODSH KELLANOVA COM us uUsD AAA 2,700,995.07 2,700,995.07 1.04%
UsS49177J1025 KENVUE ODSH KENVUE COM us uUsD AAA 14,326.90 14,326.90 0.01%
US5184391044 ESTEE LAUDER ODSH ESTEE LAUDER COM us uUsD AAA 1,322,898.46 1,322,898.46 0.51%
US5324571083 LILLY ODSH LILLY COM us usD AAA 73,993.29 73,993.29 0.03%
US57636Q1040 MASTERCARD ODSH MASTERCARD COM us usD AAA 662,998.90 662,998.90 0.25%
US58155Q1031 MCKESSON ODSH MCKESSON COM us usD AAA 45,640.91 45,640.91 0.02%
US6658591044 NORTHERN TRUST ODSH NORTHERN TRUST COM us usD AAA 1,773,745.05 1,773,745.05 0.68%
US67066G1040 NVIDIA ODSH NVIDIA COM us usD AAA 5,082,993.23 5,082,993.23 1.95%
US70450Y1038 PAYPAL HLDG ODSH PAYPAL HLDG COM us usD AAA 187.96 187.96 0.00%
US7170811035 PFIZER ODSH PFIZER COM us usD AAA 26,875.03 26,875.03 0.01%
US7433151039 PROGRESSIVE ODSH PROGRESSIVE COM us usD AAA 1,865,282.39 1,865,282.39 0.72%
US7475251036 QUALCOMM ODSH QUALCOMM COM us usD AAA 1,150,118.19 1,150,118.19 0.44%
US75886F1075 REGENERON PHARMS ODSH REGENERON PHARMS COM us usD AAA 222,677.08 222,677.08 0.09%
US7782961038 ROSS STORES ODSH ROSS STORES COM us usD AAA 2,987,389.69 2,987,389.69 1.15%
US78409V1044 S&P GLOBAL ODSH S&P GLOBAL COM us usD AAA 1,475,589.17 1,475,589.17 0.57%
US79466L.3024 SALESFORCE ODSH SALESFORCE COM us usD AAA 45,866.35 45,866.35 0.02%
US8330341012 SNAP-ON ODSH SNAP-ON COM us usD AAA 6,464.00 6,464.00 0.00%
UsS8716071076 SYNOPSYS ODSH SYNOPSYS COM us uUsD AAA 279,522.50 279,522.50 0.11%
US912810QX90 UST 2.750 08/15/42 US TREASURY GOV us uUsD AAA 1,875,588.74 1,875,588.74 0.72%
US912810RG58 UST 3.375 05/15/44 US TREASURY GOV us uUsD AAA 1,875,694.64 1,875,694.64 0.72%




Collateral data - as at 19/08/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
US912810SP49 UST 1.375 08/15/50 US TREASURY GOV us UsD AAA 1,876,290.08 1,876,290.08 0.72%
US912810SW99 UST 1.875 02/15/41 US TREASURY GOV us uUsD AAA 469,317.79 469,317.79 0.18%
US912810UE63 UST 4.500 11/15/54 US TREASURY GOV us uUsD AAA 3,659,510.32 3,659,510.32 1.40%
US91282CAE12 UST 0.625 08/15/30 US TREASURY GOV us uUsD AAA 3,660,552.07 3,660,552.07 1.40%
US91282CAM38 UST 0.250 09/30/25 US TREASURY GOV us uUsD AAA 3,660,697.02 3,660,697.02 1.40%
US91282CEP23 UST 2.875 05/15/32 US TREASURY GOV us uUsD AAA 1,874,024.82 1,874,024.82 0.72%
US91282CHC82 UST 3.375 05/15/33 US TREASURY GOV us uUsD AAA 3,660,276.42 3,660,276.42 1.40%
US91282CHT18 UST 3.875 08/15/33 US TREASURY GOV us uUsD AAA 3,658,087.47 3,658,087.47 1.40%
US91282CLE92 UST 1.875 07/15/34 US TREASURY GOV us uUsD AAA 617,631.48 617,631.48 0.24%
US91282CMB45 UST 4.000 12/15/27 US TREASURY GOV us uUsD AAA 15,906.18 15,906.18 0.01%
US91282CMZ13 UST 3.875 04/30/30 US TREASURY GOV us uUsD AAA 1,874,154.72 1,874,154.72 0.72%
US9311421039 WALMART ODSH WALMART COM us uUsD AAA 4,237,959.49 4,237,959.49 1.62%
Total: 260,853,524.81 100.00%
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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) 50,010,176.63
2 | HSBC BANK PLC (PARENT) 20,044,169.30
3 | BARCLAYS CAPITAL SECURITIES LIMITED (PARENT) 19,512,611.19
4 | RBC DOMINION SECURITIES INC (PARENT) 17,525,263.49
5 | BNP PARIBAS FINANCIAL MARKETS (PARENT) 12,763,069.99
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