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Securities Lending Report
HSBC CONTINENTAL EUROPE / HSBC MULTI FACTOR WRLDWDE EQTY UCITS ETF - 815970
Report as at 03/07/2025

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)

1,441,064,027

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 03/07/2025

Currently on loan in USD (base currency) 177,222,497.20

Current percentage on loan (in % of the fund AuM) 12.30%

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

189,070,424.35

Collateral value (cash and securities) in % of loan

107%

Securities lending statistics

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

223,943,423.84

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

16.89%

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) 454,924.53

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0343%

Collateral data - as at 03/07/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
AT0000A324S8 ATGV 2.900 02/20/33 AUSTRIA GOV AT EUR AA1 54,996.11 64,717.97 0.03%
ATO000A3KPE3 ATGV 10/30/25 AUSTRIA GOV AT EUR AA1 698,045.12 821,441.05 0.43%
AU000000S320 SOUTH32 ODSH SOUTH32 COM AU AUD AAA 28,959.99 19,008.12 0.01%
AU000000TLX2 TELIX PHARMS ODSH TELIX PHARMS COM AU AUD AAA 28,955.54 19,005.19 0.01%
BE0000336454 BEGV 1.900 06/22/38 BELGIUM GOV BE EUR AA3 698,039.84 821,434.84 0.43%
BMG0450A1053 ARCH CAPITAL GRP ODSH ARCH CAPITAL GRP COM us usD AAA 120.14 120.14 0.00%
BMG491BT1088 INVESCO ODSH INVESCO COM us usD AAA 1,036,607.60 1,036,607.60 0.55%
CA0636711016 BMO ODSH BMO COM CA CAD AAA 2,666,582.05 1,955,292.13 1.03%
CA0641491075 BANK NOVA ODSH BANK NOVA COM CA CAD AAA 2,666,588.70 1,955,297.01 1.03%
CA3759161035 GILDAN ACTIVEWR ODSH GILDAN ACTIVEWR COM CA CAD AAA 99,082.78 72,653.22 0.04%




Collateral data - as at 03/07/2025

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

CA8849038085 THOMSONREUTERS ODSH THOMSONREUTERS COM CA CAD AAA 2,666,702.23 1,955,380.25 1.03%
CA8911605092 TD ODSH TD COM CA CAD AAA 2,666,512.49 1,955,241.12 1.03%
CA94106B1013 WASTE CONNECT ODSH WASTE CONNECT COM CA CAD AAA 2,666,509.40 1,955,238.85 1.03%
CHO0012005267 NOVARTIS ODSH NOVARTIS COM CH CHF 1,442,196.35 1,817,587.25 0.96%
CHO0024608827 PARTNERS GROUP ODSH PARTNERS GROUP COM CH CHF 329,846.00 415,701.98 0.22%
CHO0025751329 LOGITECH INTL ODSH LOGITECH INTL COM CH CHF 1,247,004.79 1,571,589.07 0.83%
CHO0127181169 CHGV 1.500 04/30/42 SWITZERLAND GOV CH CHF 51,563.99 64,985.64 0.03%
CNE1000003W8 PETROCHINA ODSH PETROCHINA COM CN HKD 11,260,170.22 1,434,436.42 0.76%
DEO0007030009 RHEINMETALL ODSH RHEINMETALL COM DE EUR AAA 1,001,062.99 1,178,024.48 0.62%
DEO0007100000 MERCEDES BENZ GR ODSH MERCEDES BENZ GR COM DE EUR AAA 1,002,436.59 1,179,640.90 0.62%
DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 1,002,402.84 1,179,601.18 0.62%
DE0008404005 ALLIANZ ODSH ALLIANZ COM DE EUR AAA 1,002,137.59 1,179,289.04 0.62%
DEOOOENAG999 E.ON ODSH E.ON COM DE EUR AAA 88,749.00 104,437.47 0.06%
FR0000120172 CARREFOUR ODSH CARREFOUR COM FR EUR AA2 1,002,453.31 1,179,660.57 0.62%
FR0000120404 ACCOR ODSH ACCOR COM FR EUR AA2 2,766,962.48 3,256,088.34 1.72%
FR0000130809 SOCIETE GENERALE ODSH SOCIETE GENERALE COM FR EUR AA2 1,220,290.70 1,436,005.85 0.76%
FR0000133308 ORANGE ODSH ORANGE COM FR EUR AA2 2,766,964.19 3,256,090.35 1.72%
FR0011883966 FRGV 2.500 05/25/30 FRANCE GOV FR EUR AA2 7,752,709.85 9,123,184.12 4.83%
FR0013154044 FRGV 1.250 05/25/36 FRANCE GOV FR EUR AA2 7,752,710.05 9,123,184.36 4.83%
FR0013313582 FRGV 1.250 05/25/34 FRANCE GOV FR EUR AA2 7,752,710.66 9,123,185.08 4.83%
FR0013404969 FRGV 1.500 05/25/50 FRANCE GOV FR EUR AA2 7,644,082.94 8,995,354.85 4.76%
FR0013407236 FRGV 0.500 05/25/29 FRANCE GOV FR EUR AA2 1,739,531.50 2,047,034.71 1.08%
FR0013451507 FRGV 11/25/29 FRANCE GOV FR EUR AA2 7,752,710.66 9,123,185.08 4.83%
FR0013515806 FRGV 0.500 05/25/40 FRANCE GOV FR EUR AA2 2,046,808.01 2,408,629.59 1.27%
FR001400HI98 FRGV 2.750 02/25/29 FRANCE GOV FR EUR AA2 7,752,710.04 9,123,184.34 4.83%
GB0007188757 ORD GBPO0.10(REGD) RIO TINTO CST GB GBP AA3 558,708.93 759,480.98 0.40%
GB0007980591 ORD USDO0.25 BP PLC CST GB GBP AA3 558,693.05 759,459.40 0.40%
GB00B3MYD345 UKTI 0 5/8 11/22/42 UK TREASURY GIL GB GBP AA3 1,510,138.83 2,052,807.22 1.09%
GBOOBFMCNG652 UKT 158 10/22/71 UK Treasury GIL GB GBP AA3 19.68 26.75 0.00%
HK0388045442 HKEX ODSH HKEX COM HK HKD 126,828.80 16,156.76 0.01%
IEOOBK9ZQ967 TRANE TECH ODSH TRANE TECH COM us usD AAA 1,034,651.43 1,034,651.43 0.55%
IEOOBLP1HW54 AON ODSH AON COM us usD AAA 1,073,282.15 1,073,282.15 0.57%
JP1103761QA5 JPGV 0.900 09/20/34 JAPAN GOV JP JPY A1l 118,277,114.55 821,226.21 0.43%
JP1201431D38 JPGV 1.600 03/20/33 JAPAN GOV JP JPY A1l 166,944,658.64 1,159,136.57 0.61%
JP1201541F90 JPGV 1.200 09/20/35 JAPAN GOV JP JPY A1l 118,221,514.88 820,840.17 0.43%
JP1201751M13 JPGV 0.500 12/20/40 JAPAN GOV JP JPY A1l 295,400,435.34 2,051,035.66 1.08%
JP1743031R52 JPGV 08/04/25 JAPAN GOV JP JPY A1l 295,379,529.91 2,050,890.51 1.08%
JP3105250009 AIN HOLDINGS ODSH AIN HOLDINGS COM JP JPY A1l 8,671,998.84 60,211.76 0.03%
JP3143600009 ITOCHU ODSH ITOCHU COM JP JPY A1l 206,502,399.75 1,433,795.40 0.76%




Collateral data - as at 03/07/2025

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

JP3168200008 ELECOM ODSH ELECOM COM JP JPY A1l 3,203,999.11 22,246.13 0.01%
JP3235700006 IDOM INC ODSH IDOM INC COM JP JPY A1l 181,631,998.53 1,261,114.27 0.67%
JP3236200006 KEYENCE ODSH KEYENCE COM JP JPY A1l 145,677,997.03 1,011,477.07 0.53%
JP3324500002 SAN-A ODSH SAN-A COM JP JPY A1l 877,499.50 6,092.69 0.00%
JP3407800006 SUMITOMO DENSETS ODSH SUMITOMO DENSETS COM JP JPY A1l 3,154,999.19 21,905.91 0.01%
JP3493800001 DAI NIPPONPRINTG ODSH DAI NIPPONPRINTG COM JP JPY A1l 9,187,498.43 63,790.99 0.03%
JP3549070005 DIGITAL GARAGE ODSH DIGITAL GARAGE COM JP JPY A1l 221,533,999.89 1,538,163.38 0.81%
JP3566800003 CENTRAL JPN RAIL ODSH CENTRAL JPN RAIL COM JP JPY A1l 205,878,398.67 1,429,462.81 0.76%
JP3588600001 TBS HLDG ODSH TBS HLDG COM JP JPY A1l 200,707,198.10 1,393,557.93 0.74%
JP3616000000 TOYO TANSO ODSH TOYO TANSO COM JP JPY A1l 4,874,998.53 33,848.28 0.02%
JP3633400001 TOYOTA ODSH TOYOTA COM JP JPY A1l 4,269,549.60 29,644.50 0.02%
JP3647800006 NAGASE ODSH NAGASE COM JP JPY A1l 234,825,499.92 1,630,449.44 0.86%
JP3723000000 NIPPN ODSH NIPPN COM JP JPY A1l 233,009,599.51 1,617,841.21 0.86%
JP3725400000 ZEON ODSH ZEON COM JP JPY A1l 234,863,348.19 1,630,712.23 0.86%
JP3788600009 HITACHI ODSH HITACHI COM JP JPY A1l 209,201,397.02 1,452,535.18 0.77%
JP3802300008 FAST RETAILING ODSH FAST RETAILING COM JP JPY A1l 206,184,998.61 1,431,591.61 0.76%
JP3818000006 FUJITSU ODSH FUJITSU COM JP JPY A1l 2,695,199.13 18,713.41 0.01%
JP3818800009 FUJITEC ODSH FUJITEC COM JP JPY A1l 234,471,599.44 1,627,992.22 0.86%
JP3902900004 MUFG ODSH MUFG COM JP JPY A1l 2,582,449.20 17,930.56 0.01%
KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 6,446,867.96 821,268.42 0.43%
KYG960071028 WH GROUP ODSH WH GROUP COM HK HKD 294,573.10 37,525.75 0.02%
KYG9830T1067 XIAOMI ODSH XIAOMI COM HK HKD 5,962,011.81 759,502.45 0.40%
NL0000395903 WOLTERS KLUWER ODSH WOLTERS KLUWER COM NL EUR AAA 670,397.00 788,905.47 0.42%
NL0009538784 NXP SEMICONDTRS ODSH NXP SEMICONDTRS COM us usD AAA 314.21 314.21 0.00%
NZXROE0001S2 XERO ODSH XERO COM AU AUD AAA 28,945.99 18,998.93 0.01%
US0079031078 AMD ODSH AMD COM us usD AAA 1,481,332.86 1,481,332.86 0.78%
US02079K1079 ALPHABET ODSH ALPHABET COM us usD AAA 1,819,890.22 1,819,890.22 0.96%
US02079K3059 ALPHABET ODSH ALPHABET COM us usD AAA 768,151.99 768,151.99 0.41%
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us usD AAA 3,052,929.41 3,052,929.41 1.61%
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us usD AAA 1,036,154.64 1,036,154.64 0.55%
US0378331005 APPLE ODSH APPLE COM us usD AAA 759,472.99 759,472.99 0.40%
US0530151036 ADP ODSH ADP COM us usD AAA 1,036,259.62 1,036,259.62 0.55%
US0584981064 BALL ODSH BALL COM us usD AAA 1,036,589.58 1,036,589.58 0.55%
US0605051046 BOFAML ODSH BOFAML COM us usD AAA 2,985,679.44 2,985,679.44 1.58%
US09062X1037 BIOGEN ODSH BIOGEN COM us usD AAA 1,036,340.65 1,036,340.65 0.55%
US0970231058 BOEING ODSH BOEING COM us usD AAA 288.22 288.22 0.00%
US11135F1012 BROADCOM ODSH BROADCOM COM us uUsD AAA 3,256,073.59 3,256,073.59 1.72%
US15189T1079 CENTERPNT ENERGY ODSH CENTERPNT ENERGY COM us uUsD AAA 482,823.45 482,823.45 0.26%
US17275R1023 CISCO SYSTEMS ODSH CISCO SYSTEMS COM us uUsD AAA 1,183,314.68 1,183,314.68 0.63%




Collateral data - as at 03/07/2025

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

US1890541097 CLOROX ODSH CLOROX COM us usD AAA 47,246.14 47,246.14 0.02%
US20030N1019 COMCAST ODSH COMCAST COM us usD AAA 59,441.97 59,441.97 0.03%
US2310211063 CUMMINS ODSH CUMMINS COM us usD AAA 59,685.76 59,685.76 0.03%
US2358511028 DANAHER ODSH DANAHER COM us usD AAA 344,452.49 344,452.49 0.18%
US37045V1008 GM ODSH GM COM us usD AAA 286.44 286.44 0.00%
US3755581036 GILEAD SCIENCES ODSH GILEAD SCIENCES COM us usD AAA 212214 2,122.14 0.00%
US38141G1040 GOLDMAN SACHS ODSH GOLDMAN SACHS COM us usD AAA 2,985,261.29 2,985,261.29 1.58%
US42824C1099 HPE ODSH HPE COM us usD AAA 57.77 57.77 0.00%
US4364401012 HOLOGIC ODSH HOLOGIC COM us usD AAA 88.77 88.77 0.00%
US4370761029 HOME DEPOT ODSH HOME DEPOT COM us usD AAA 2,985,583.65 2,985,583.65 1.58%
US4404521001 HORMEL FOODS ODSH HORMEL FOODS COM us usD AAA 261,330.42 261,330.42 0.14%
US4404521001 HORMEL FOODS ODSH HORMEL FOODS COM us usD AAA 41.88 41.88 0.00%
US4448591028 HUMANA DE ODSH HUMANA DE COM us uUsD AAA 856,190.47 856,190.47 0.45%
US4523081093 ILLINOIS TOOL ODSH ILLINOIS TOOL COM us uUsD AAA 1,765,658.25 1,765,658.25 0.93%
US46625H1005 JP MORGAN ODSH JP MORGAN COM us uUsD AAA 2,338,919.98 2,338,919.98 1.24%
US67066G1040 NVIDIA ODSH NVIDIA COM us uUsD AAA 5,887,911.73 5,887,911.73 3.11%
US67103H1077 OREILLY AUTO ODSH OREILLY AUTO COM us uUsD AAA 2,985,699.64 2,985,699.64 1.58%
US69331C1080 PG&E US ODSH PG&E US COM us uUsD AAA 431,591.49 431,591.49 0.23%
US6974351057 PALO ALTO ODSH PALO ALTO COM us uUsD AAA 1,611,214.60 1,611,214.60 0.85%
US7181721090 PHILIP MORRIS ODSH PHILIP MORRIS COM us uUsD AAA 47,319.79 47,319.79 0.03%
US7234841010 PINNACLE WEST ODSH PINNACLE WEST COM us uUsD AAA 506,575.06 506,575.06 0.27%
US7433151039 PROGRESSIVE ODSH PROGRESSIVE COM us uUsD AAA 1,183,302.00 1,183,302.00 0.63%
US7458671010 PULTEGROUP ODSH PULTEGROUP COM us usD AAA 151.35 151.35 0.00%
US7512121010 RALPH LAUREN ODSH RALPH LAUREN COM us usD AAA 32,393.35 32,393.35 0.02%
US7739031091 ROCKWELL AUTOMAT ODSH ROCKWELL AUTOMAT COM us usD AAA 3,256,030.00 3,256,030.00 1.72%
US79466L.3024 SALESFORCE ODSH SALESFORCE COM us usD AAA 3,032,650.64 3,032,650.64 1.60%
US8825081040 TEXAS INSTRUMENT ODSH TEXAS INSTRUMENT COM us usD AAA 3,256,055.76 3,256,055.76 1.72%
US912810RY64 UST 2.750 08/15/47 US TREASURY GOV us usD AAA 2,887.25 2,887.25 0.00%
US912810TC27 UST 2.000 11/15/41 US TREASURY GOV us usD AAA 11,141.79 11,141.79 0.01%
US912810TJ79 UST 3.000 08/15/52 US TREASURY GOV us usD AAA 206,966.23 206,966.23 0.11%
US912810UD80 UST 4.125 08/15/44 US TREASURY GOV us usD AAA 2,052,740.76 2,052,740.76 1.09%
US91282CCF68 UST 0.750 05/31/26 US TREASURY GOV us usD AAA 821,381.39 821,381.39 0.43%
US91282CJM47 UST 4.375 11/30/30 US TREASURY GOV us usD AAA 2,052,924.42 2,052,924 .42 1.09%
US91282CKWO00 UST 4.250 06/30/31 US TREASURY GOV us usD AAA 65,222.75 65,222.75 0.03%
US91282CLX73 UST 4.125 11/15/27 US TREASURY GOV us usD AAA 2,052,914.70 2,052,914.70 1.09%
US91282CLZ22 UST 4.125 11/30/31 US TREASURY GOV us usD AAA 65,239.95 65,239.95 0.03%
US91282CMX64 UST 4.441 04/30/27 FRN US TREASURY GOV us uUsD AAA 817,857.10 817,857.10 0.43%
US91324P1021 UNITEDHEALTH ODSH UNITEDHEALTH COM us uUsD AAA 47,056.67 47,056.67 0.02%
US9139031002 UNIVERSAL HEALTH ODSH UNIVERSAL HEALTH COM us uUsD AAA 1,036,137.40 1,036,137.40 0.55%




Collateral data - as at 03/07/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
US92338C1036 VERALTO ODSH VERALTO COM us UsD AAA 1,968,988.83 1,968,988.83 1.04%
US9694571004 WILLIAMS ODSH WILLIAMS COM us uUsD AAA 286,296.73 286,296.73 0.15%
Total: 189,070,424.35 100.00%
Geographical allocation of collateral Currency allocation of collateral
0.47 % 003 %
0.43 % Origin 5.2 %
0.03 % -
5.1 % B AT -2.05 %
2.05 % B AU Currency
0.76 %
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W DE 39945 W GBP
1]
36,07 % DK HKD
M Fl H JPY
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13.03 % 189 % W ce 13.03 % 1.89 %
0.86 % 1.62 %

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)

72,659,228.62

SKANDINAVISKA ENSKILDA BANKEN AB (PARENT)

19,768,554.65

HSBC BANK PLC (PARENT)

19,390,546.05

RBC DOMINION SECURITIES INC (PARENT)

16,203,727.54

o | B~ | W DN

JP MORGAN SECS PLC (PARENT)

12,394,343.61
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