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Securities Lending Report
HSBC CONTINENTAL EUROPE / HSBC MULTI FACTOR WRLDWDE EQTY UCITS ETF - 815970
Report as at 08/09/2025

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) 837,812,523
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 08/09/2025

Currently on loan in USD (base currency)

145,166,200.19

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

17.33%

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

157,479,805.13

Collateral value (cash and securities) in % of loan

108%

Securities lending statistics

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

218,371,975.79

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

16.25%

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) 450,750.02

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0335%

Collateral data - as at 08/09/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
BE0974293251 ABIODSHABI COM BE EUR AA3 1,339,503.32 1,572,162.15 1.00%
BMG0450A1053 ARCH CAPITAL GRP ODSH ARCH CAPITAL GRP COM us usD AAA 1,119,397.97 1,119,397.97 0.71%
BMG4593F 1389 HISCOX ODSH HISCOX CST GB GBP AA3 22,868.04 30,921.02 0.02%
CA0636711016 BMO ODSH BMO COM CA CAD AAA 3,965,445.11 2,867,313.69 1.82%
CA0641491075 BANK NOVA ODSH BANK NOVA COM CA CAD AAA 3,964,243.18 2,866,444.61 1.82%
CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 2,927.34 2,116.68 0.00%
CA1363851017 CANADIAN NATURAL ODSH CANADIAN NATURAL COM CA CAD AAA 2,662,776.53 1,925,386.79 1.22%
CA5394811015 LOBLAW ODSH LOBLAW COM CA CAD AAA 57,242.81 41,390.84 0.03%
CA7800871021 RBC ODSH RBC COM CA CAD AAA 54,660.04 39,523.30 0.03%
CA87807B1076 TC ENERGY ODSH TC ENERGY COM CA CAD AAA 3,964,297.69 2,866,484.02 1.82%




Collateral data - as at 08/09/2025

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

CA8911605092 TD ODSH TD COM CA CAD AAA 4,013,027.14 2,901,719.07 1.84%
CHO0011075394 ZURICH INS GROUP ODSH ZURICH INS GROUP COM CH CHF 37,976.40 47,603.40 0.03%
CHO0012214059 HOLCIM ODSH HOLCIM COM CH CHF 883,287.45 1,107,200.46 0.70%
CHO0012549785 SONOVA HLDG ODSH SONOVA HLDG COM CH CHF 833,459.99 1,044,741.75 0.66%
CHO0024608827 PARTNERS GROUP ODSH PARTNERS GROUP COM CH CHF 688,860.00 863,485.72 0.55%
CHO0244767585 UBS GROUP ODSH UBS GROUP COM CH CHF 2,535.89 3,178.74 0.00%
CHO0418792922 SIKA ODSH SIKA COM CH CHF 1,853.99 2,323.98 0.00%
CNE100000296 BYD ODSH BYD COM CN HKD 254,073.51 32,588.88 0.02%
DE0005557508 DEUTSCHE TELEKOM ODSH DEUTSCHE TELEKOM COM DE EUR AAA 1,5687,023.75 1,862,674.50 1.18%
DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 1,586,997.30 1,862,643.46 1.18%
DE0007236101 SIEMENS ODSH SIEMENS COM DE EUR AAA 1,586,961.59 1,862,601.55 1.18%
ES0177542018 ORD EURO0.5 (CREST LINE) INTERNATIONAL CONSOLIDATED AIRLINES CST GB GBP AA3 876,203.35 1,184,758.36 0.75%
FR0000120404 ACCOR ODSH ACCOR COM FR EUR AA2 1,058,300.78 1,242,117.44 0.79%
FR0000121014 LVMH ODSH LVMH COM FR EUR AA2 1,587,007.49 1,862,655.42 1.18%
FR0000121485 KERING ODSH KERING COM FR EUR AA2 2,889,736.24 3,391,655.62 2.15%
FR0000121972 SCHNEIDER ODSH SCHNEIDER COM FR EUR AA2 2,890,946.90 3,393,076.56 2.15%
FR0013257524 FRGV 2.000 05/25/48 FRANCE GOV FR EUR AA2 3,545,926.89 4,161,820.28 2.64%
FRO01400FYQ4 FRGV 2.500 09/24/26 FRANCE GOV FR EUR AA2 49,067.85 57,590.46 0.04%
GB0002634946 ORD 2.5P BAE SYSTEMS CST GB GBP AA3 53.31 72.08 0.00%
GB0003718474 GAMES WORKSHOP ODSH GAMES WORKSHOP CST GB GBP AA3 1,534.00 2,074.20 0.00%
GB0004544929 ORD GBPO0.10 IMPERIAL TOBACCO CST GB GBP AA3 10,312.32 13,943.80 0.01%
GB0007669376 ORD GBPO0.15 ST.JAMES PLACE CAP CST GB GBP AA3 606.75 820.42 0.00%
GB0007980591 ORD USDO0.25 BP PLC CST GB GBP AA3 27,998.18 37,857.74 0.02%
GB00B3MYD345 UKTI 0 5/8 11/22/42 UK TREASURY GIL GB GBP AA3 1,059,286.96 1,432,314.86 0.91%
GB00B63H8491 ROLLS ROYCE ODSH ROLLS ROYCE CST GB GBP AA3 119,068.60 160,998.61 0.10%
GB0O0OB7RNO0G65 UKTI 0 1/8 03/22/44 UK TREASURY GIL GB GBP AA3 1,059,506.68 1,432,611.96 0.91%
GB00BLGZ9862 TESCO ODSH TESCO CST GB GBP AA3 8,083.53 10,930.15 0.01%
GB0O0OBPCJD997 UKT 3 3/4 10/22/53 UK Treasury GIL GB GBP AA3 20,692.61 27,979.51 0.02%
GBOOBSQNRDO1 UKT 4 3/8 03/07/30 Corp UK TREASURY GIL GB GBP AA3 1,059,442.39 1,432,525.03 0.91%
GB0OOBTK05J60 ANGLO AMERCN ODSH ANGLO AMERCN CST GB GBP AA3 3,984.75 5,387.98 0.00%
HK0388045442 HKEX ODSH HKEX COM HK HKD 78,515.96 10,070.89 0.01%
IEOOBK9ZQ967 TRANE TECH ODSH TRANE TECH COM us usD AAA 2,187,880.52 2,187,880.52 1.39%
IMOOB5VQMV65 GVC HOLDINGS ODSH GVC HOLDINGS CST GB GBP AA3 28,931.46 39,119.67 0.02%
JEOOBJ1F3079 AMCR ODSH AMCR COM us usD AAA 33.67 33.67 0.00%
JP1103731Q12 JPGV 0.600 12/20/33 JAPAN GOV JP JPY A1l 7,828,333.64 53,226.82 0.03%
JP1300841QA6 JPGV 2.100 09/20/54 JAPAN GOV JP JPY A1l 24,169,301.84 164,333.19 0.10%
JP1400051C51 JPGV 2.000 03/20/52 JAPAN GOV JP JPY A1l 7,733,201.42 52,579.99 0.03%
JP3105250009 AIN HOLDINGS ODSH AIN HOLDINGS COM JP JPY A1l 165,433,198.04 1,124,822.08 0.71%
JP3190000004 OBAYASHI ODSH OBAYASHI COM JP JPY A1l 23,344,898.82 158,727.86 0.10%




Collateral data - as at 08/09/2025

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

JP3220580009 CALBEE ODSH CALBEE COM JP JPY A1l 11,566,799.09 78,645.59 0.05%
JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1l 23,275,999.20 158,259.39 0.10%
JP3249600002 KYOCERA ODSH KYOCERA COM JP JPY A1l 204,199.09 1,388.40 0.00%
JP3401400001 SUMITOMO CHEM ODSH SUMITOMO CHEM COM JP JPY A1l 67,909,588.93 461,734.44 0.29%
JP3409000001 SUMITOMO REALTY ODSH SUMITOMO REALTY COM JP JPY A1l 47,167,598.56 320,704.41 0.20%
JP3421100003 JPN PETROLEUM EX ODSH JPN PETROLEUM EX COM JP JPY A1l 2,868,098.18 19,500.92 0.01%
JP3424950008 TOKYO CENTURY ODSH TOKYO CENTURY COM JP JPY A1l 165,596,999.20 1,125,935.81 0.71%
JP3435000009 SONY GROUP ODSH SONY GROUP COM JP JPY A1l 67,780,798.40 460,858.76 0.29%
JP3436100006 SOFTBANK GROUP ODSH SOFTBANK GROUP COM JP JPY A1l 66,632,999.11 453,054.58 0.29%
JP3694400007 NIPPON KAYAKU ODSH NIPPON KAYAKU COM JP JPY A1l 163,856,248.77 1,114,100.00 0.71%
JP3723000000 NIPPN ODSH NIPPN COM JP JPY A1l 165,258,699.81 1,123,635.62 0.71%
JP3740200005 NIPPON ROAD ODSH NIPPON ROAD COM JP JPY A1l 44,982,699.55 305,848.73 0.19%
JP3753800006 LOGISNEXT ODSH LOGISNEXT COM JP JPY A1l 115,673,099.77 786,490.61 0.50%
JP3762900003 NOMURA REHD ODSH NOMURA REHD COM JP JPY A1l 1,343,999.92 9,138.19 0.01%
JP3788600009 HITACHI ODSH HITACHI COM JP JPY A1l 1,5672,399.19 10,691.14 0.01%
JP3789000001 KANADEVIA ODSH KANADEVIA COM JP JPY A1l 104,099.16 707.80 0.00%
JP3818000006 FUJITSU ODSH FUJITSU COM JP JPY A1l 67,815,598.21 461,095.37 0.29%
JP3833600004 PRESS KOGYO ODSH PRESS KOGYO COM JP JPY A1l 28,779,799.06 195,681.12 0.12%
JP3889200006 SUMI MITSU CONST ODSH SUMI MITSU CONST COM JP JPY A1l 162,356,999.00 1,103,906.23 0.70%
JP3890350006 SMFG ODSH SMFG COM JP JPY A1l 67,893,999.72 461,628.45 0.29%
JP3900000005 MHI ODSH MHI COM JP JPY A1l 67,831,398.23 461,202.80 0.29%
JP3950600001 UNION TOOL ODSH UNION TOOL COM JP JPY A1l 4,339,999.70 29,508.75 0.02%
JP3977400005 RINNAI ODSH RINNAI COM JP JPY A1l 76,382,998.87 519,347.29 0.33%
KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 5,927,382.37 760,279.09 0.48%
KYG9830T1067 XIAOMI ODSH XIAOMI COM HK HKD 182,426.90 23,399.09 0.01%
NL0010721999 NLGV 2.750 01/15/47 NETHERLANDS GOV NL EUR AAA 3,545,926.70 4,161,820.05 2.64%
NL0013332430 NLGV 0.250 07/15/29 NETHERLANDS GOV NL EUR AAA 3,545,926.51 4,161,819.83 2.64%
NL0013552060 NLGV 0.500 01/15/40 NETHERLANDS GOV NL EUR AAA 3,545,926.76 4,161,820.12 2.64%
NL0014555419 NLGV 07/15/30 NETHERLANDS GOV NL EUR AAA 995,644.01 1,168,577.79 0.74%
NL00150006U0 NLGV 07/15/31 NETHERLANDS GOV NL EUR AAA 3,545,926.40 4,161,819.70 2.64%
NL0015614579 NLGV 01/15/52 NETHERLANDS GOV NL EUR AAA 3,436,766.38 4,033,699.63 2.56%
US00130H1059 AES CORP ODSH AES CORP COM us usD AAA 64.65 64.65 0.00%
US0028241000 ABBOTT ODSH ABBOTT COM us usD AAA 265.87 265.87 0.00%
US00287Y1091 ABBVIE ODSH ABBVIE COM us usD AAA 1,045,370.07 1,045,370.07 0.66%
US0079031078 AMD ODSH AMD COM us usD AAA 2,569.37 2,569.37 0.00%
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us usD AAA 4,913,314.81 4,913,314.81 3.12%
US0378331005 APPLE ODSH APPLE COM us uUsD AAA 6,856,572.11 6,856,572.11 4.35%
US0527691069 AUTODESK ODSH AUTODESK COM us uUsD AAA 465,077.24 465,077.24 0.30%
US1011371077 BOSTON ODSH BOSTON COM us uUsD AAA 2,680.49 2,680.49 0.00%




Collateral data - as at 08/09/2025

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

US1101221083 BRISTOL-MYERS ODSH BRISTOL-MYERS COM us usD AAA 612.81 612.81 0.00%
US11135F1012 BROADCOM ODSH BROADCOM COM us usD AAA 2,188,033.55 2,188,033.55 1.39%
US12514G1085 CDW CORP ODSH CDW CORP COM us usD AAA 1,045,536.79 1,045,536.79 0.66%
US15135B1017 CENTENE ODSH CENTENE COM us usD AAA 2,188,029.17 2,188,029.17 1.39%
US17275R1023 CISCO SYSTEMS ODSH CISCO SYSTEMS COM us usD AAA 20,738.98 20,738.98 0.01%
US1729674242 CITIGROUP ODSH CITIGROUP COM us usD AAA 95.39 95.39 0.00%
US20030N1019 COMCAST ODSH COMCAST COM us usD AAA 465,177.38 465,177.38 0.30%
US2166485019 COOPER ODSH COOPER COM us usD AAA 68.08 68.08 0.00%
US2193501051 CORNING ODSH CORNING COM us usD AAA 581,408.72 581,408.72 0.37%
US22052L1044 CORTEVA ODSH CORTEVA COM us usD AAA 1,184,780.09 1,184,780.09 0.75%
US2521311074 DEXCOM ODSH DEXCOM COM us usD AAA 1,184,785.16 1,184,785.16 0.75%
US2521311074 DEXCOM ODSH DEXCOM COM us usD AAA 2,188,009.23 2,188,009.23 1.39%
US29364G1031 ENTERGY ODSH ENTERGY COM us uUsD AAA 87.74 87.74 0.00%
US30231G1022 EXXON MOBIL ODSH EXXON MOBIL COM us uUsD AAA 545,494.60 545,494 .60 0.35%
US36828A1016 GE VERNOVA ODSH GE VERNOVA COM us uUsD AAA 729,928.31 729,928.31 0.46%
US3755581036 GILEAD SCIENCES ODSH GILEAD SCIENCES COM us uUsD AAA 578,241.30 578,241.30 0.37%
US4385161066 HONEYWELL INTL ODSH HONEYWELL INTL COM us uUsD AAA 465,136.75 465,136.75 0.30%
US4456581077 JB HUNT TRANS ODSH JB HUNT TRANS COM us uUsD AAA 10,779.75 10,779.75 0.01%
US4461501045 HUNTINGTON BANC ODSH HUNTINGTON BANC COM us uUsD AAA 17.62 17.62 0.00%
US4523081093 ILLINOIS TOOL ODSH ILLINOIS TOOL COM us uUsD AAA 1,184,767.99 1,184,767.99 0.75%
US45337C1027 INCYTE ODSH INCYTE COM us uUsD AAA 565,845.84 565,845.84 0.36%
US4581401001 INTEL ODSH INTEL COM us uUsD AAA 538,633.05 538,633.05 0.34%
US4581401001 INTEL ODSH INTEL COM us usD AAA 2,188,017.69 2,188,017.69 1.39%
US4606901001 INTERPUBLIC GRP ODSH INTERPUBLIC GRP COM us usD AAA 1,108,668.35 1,108,668.35 0.70%
US4663131039 JABIL ODSH JABIL COM us usD AAA 575,253.79 575,253.79 0.37%
US4781601046 JOHNSON&JOHNSON ODSH JOHNSON&JOHNSON COM us usD AAA 713.72 713.72 0.00%
US57060D1081 MARKETAXESS ODSH MARKETAXESS COM us usD AAA 714,187.50 714,187.50 0.45%
US5949181045 MICROSOFT ODSH MICROSOFT COM us usD AAA 38,115.00 38,115.00 0.02%
US5951121038 MICRON TECH ODSH MICRON TECH COM us usD AAA 2,187,715.04 2,187,715.04 1.39%
US6311031081 NASDAQ ODSH NASDAQ COM us usD AAA 1,119,423.00 1,119,423.00 0.71%
US64110L1061 NETFLIX ODSH NETFLIX COM us usD AAA 152,989.85 152,989.85 0.10%
US67066G1040 NVIDIA ODSH NVIDIA COM us usD AAA 2,788,732.91 2,788,732.91 1.77%
US67103H1077 OREILLY AUTO ODSH OREILLY AUTO COM us usD AAA 209.68 209.68 0.00%
US6795801009 OLD DOMINION ODSH OLD DOMINION COM us usD AAA 698,239.43 698,239.43 0.44%
US70450Y1038 PAYPAL HLDG ODSH PAYPAL HLDG COM us usD AAA 65,939.15 65,939.15 0.04%
US7170811035 PFIZER ODSH PFIZER COM us usD AAA 1,225,828.69 1,225,828.69 0.78%
US7427181091 PROCTER GAMBLE ODSH PROCTER GAMBLE COM us uUsD AAA 725,210.63 725,210.63 0.46%
US75886F1075 REGENERON PHARMS ODSH REGENERON PHARMS COM us uUsD AAA 1,146.76 1,146.76 0.00%
US8243481061 SHERWIN-WILLIAMS ODSH SHERWIN-WILLIAMS COM us uUsD AAA 726,610.92 726,610.92 0.46%




Collateral data - as at 08/09/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
US8760301072 TAPESTRY ODSH TAPESTRY COM us UsD AAA 1,045,446.29 1,045,446.29 0.66%
UsS8807701029 TERADYNE ODSH TERADYNE COM us uUsD AAA 1,045,499.59 1,045,499.59 0.66%
US912803GC13 UST PO STR 11/15/51 US TREASURY GOV us uUsD AAA 13,139.95 13,139.95 0.01%
US912810QS06 UST 3.750 08/15/41 US TREASURY GOV us uUsD AAA 845,179.88 845,179.88 0.54%
US912810RC45 UST 3.625 08/15/43 US TREASURY GOV us uUsD AAA 1,432,556.26 1,432,556.26 0.91%
US912810SA79 UST 3.000 02/15/48 US TREASURY GOV us uUsD AAA 2,534,473.68 2,534,473.68 1.61%
US912810SS87 UST 1.625 11/15/50 US TREASURY GOV us uUsD AAA 1,239,113.53 1,239,113.53 0.79%
US912810TJ79 UST 3.000 08/15/52 US TREASURY GOV us uUsD AAA 1,242,344.43 1,242,344 .43 0.79%
US912810TS78 UST 3.875 05/15/43 US TREASURY GOV us uUsD AAA 310,300.01 310,300.01 0.20%
US912810TZ12 UST 4.500 02/15/44 US TREASURY GOV us uUsD AAA 1,236,863.89 1,236,863.89 0.79%
US912810UD80 UST 4.125 08/15/44 US TREASURY GOV us uUsD AAA 1,240,528.23 1,240,528.23 0.79%
US912810UL07 UST 5.000 05/15/45 US TREASURY GOV us uUsD AAA 11,124.29 11,124.29 0.01%
US9128282V59 UST 0.500 06/30/27 US TREASURY GOV us uUsD AAA 2,028,057.25 2,028,057.25 1.29%
US91282CDL28 UST 1.500 11/30/28 US TREASURY GOV us uUsD AAA 1,242,109.49 1,242,109.49 0.79%
US91282CFZ95 UST 3.875 11/30/27 US TREASURY GOV us uUsD AAA 3,424,174 .44 3,424,174.44 217%
US91282CGB19 UST 3.875 12/31/29 US TREASURY GOV us uUsD AAA 101,933.23 101,933.23 0.06%
US91282CGS44 UST 3.625 03/31/30 US TREASURY GOV us uUsD AAA 3,414,797.76 3,414,797.76 217%
US91282CHJ36 UST 3.750 06/30/30 US TREASURY GOV us uUsD AAA 1,432,531.65 1,432,531.65 0.91%
US91282CLM19 UST 3.625 09/30/31 US TREASURY GOV us uUsD AAA 1,242,278.19 1,242,278.19 0.79%
US91282CLZ22 UST 4.125 11/30/31 US TREASURY GOV us uUsD AAA 3,413,937.22 3,413,937.22 217%
US91282CMES83 UST 4.250 12/31/26 US TREASURY GOV us uUsD AAA 3,413,451.79 3,413,451.79 217%
US91282CND91 UST 3.750 05/15/28 US TREASURY GOV us uUsD AAA 1,393,914.48 1,393,914.48 0.89%
US9311421039 WALMART ODSH WALMART COM us UsD AAA 46,737.15 46,737.15 0.03%
Total: 157,479,805.13 100.00%
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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 | RBC DOMINION SECURITIES INC (PARENT)

29,681,5642.46

MERRILL LYNCH INTERNATIONAL (PARENT)

27,951,489.71

BARCLAYS CAPITAL SECURITIES LIMITED (PARENT)

22,434,165.02

HSBC BANK PLC (PARENT)

21,223,513.81
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BNP PARIBAS FINANCIAL MARKETS (PARENT)

13,048,309.83
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