
Securities Lending Report

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

Report as at 19/05/2025

Summary of policy

% limit on maximum percentage of book on loan 25%

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 IE00BKZGB098

Total net assets (AuM) 1,403,110,927

Reference currency of the fund USD

Securities lending data - as at 19/05/2025

Currently on loan in USD (base currency) 248,184,888.37

Current percentage on loan (in % of the fund AuM) 17.69%

Collateral value (cash and securities) in  USD (base currency) 267,338,020.50

Collateral value (cash and securities) in % of loan 108%

Collateral data - as at 19/05/2025

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

AU000000S320 SOUTH32 ODSH SOUTH32 COM AU AUD AAA 84,154.55 53,878.80 0.02%

BMG677491539 OOIL ODSH OOIL COM HK HKD 31,097.54 3,983.05 0.00%

CA0641491075 BANK NOVA ODSH BANK NOVA COM CA CAD AAA 4,856,391.65 3,476,529.69 1.30%

CA45823T1066 INTACT FINANCIAL ODSH INTACT FINANCIAL COM CA CAD AAA 3,889.86 2,784.62 0.00%

CA6837151068 OPEN TEX ODSH OPEN TEX COM CA CAD AAA 7,435.25 5,322.65 0.00%

CA7800871021 RBC ODSH RBC COM CA CAD AAA 4,044.32 2,895.19 0.00%

CA87807B1076 TC ENERGY ODSH TC ENERGY COM CA CAD AAA 4,856,486.95 3,476,597.91 1.30%

CA8849038085 THOMSONREUTERS ODSH THOMSONREUTERS COM CA CAD AAA 629,991.84 450,990.26 0.17%

CH1216478797 DSM-FIRMENICH ODSH DSM-FIRMENICH COM NL EUR AAA 872.91 976.35 0.00%

CNE1000002L3 CHINA LIFE INS ODSH CHINA LIFE INS COM CN HKD 992,679.62 127,144.85 0.05%

Securities lending statistics

12-month average on loan in USD (base currency) 221,850,453.61

12-month average on loan as a % of the fund AuM 17.06%

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) 502,589.15

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0387%

* 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



Collateral data - as at 19/05/2025

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

DE0005785604 FRESENIUS ODSH FRESENIUS COM DE EUR AAA 460,031.63 514,545.37 0.19%

FR0000052292 HERMES INTL ODSH HERMES INTL COM FR EUR AA2 2,012,019.12 2,250,443.37 0.84%

FR0000120644 DANONE ODSH DANONE COM FR EUR AA2 2,012,702.73 2,251,207.98 0.84%

FR0000121014 LVMH ODSH LVMH COM FR EUR AA2 2,012,602.01 2,251,095.32 0.84%

FR0000121972 SCHNEIDER ODSH SCHNEIDER COM FR EUR AA2 2,012,677.98 2,251,180.30 0.84%

FR0010371401 FRGV 4.000 10/25/38 FRANCE GOV FR EUR AA2 1,498,820.33 1,676,430.53 0.63%

FR0011883966 FRGV 2.500 05/25/30 FRANCE GOV FR EUR AA2 579.71 648.41 0.00%

GB0002875804 ORD 25P BRITISH AMERICAN TOBACCO CST GB GBP AA3 1,333,695.76 1,770,819.88 0.66%

GB0006825383 ORD GBP0.10 PERSIMMON CST GB GBP AA3 2,219.40 2,946.82 0.00%

GB0007980591 ORD USD0.25 BP PLC CST GB GBP AA3 1,456,130.70 1,933,383.36 0.72%

GB0009895292 ORD USD0.25 ASTRAZENECA CST GB GBP AA3 2,169.30 2,880.30 0.00%

GB0031274896 ORD GBP0.25 MARKS & SPENCER CST GB GBP AA3 2,203.92 2,926.26 0.00%

GB0031348658 ORD 25P BARCLAYS BANK PLC CST GB GBP AA3 580,984.95 771,405.09 0.29%

GB0031638363 ORD GBP0.01 INTERTEK GROUP CST GB GBP AA3 580,978.44 771,396.45 0.29%

GB0032089863 ORD GBP0.50 NEXT PLC CST GB GBP AA3 580,974.10 771,390.69 0.29%

GB00B19NLV48 ORD USD0.10 EXPERIAN GROUP LIMITED CST GB GBP AA3 1,770.75 2,351.12 0.00%

GB00BPJJKP77 UKT 43/4 10/22/43 UK Treasury GIL GB GBP AA3 3,529,847.99 4,686,769.79 1.75%

GB00BZB26Y51 UKT 1T 09/07/37 UK TREASURY GIL GB GBP AA3 1,766,335.81 2,345,259.44 0.88%

HK0388045442 HKEX ODSH HKEX COM HK HKD 1,342,417.91 171,940.19 0.06%

HK1093012172 CSPC PHARMA ODSH CSPC PHARMA COM HK HKD 42,245.26 5,410.88 0.00%

IE00BTN1Y115 MEDTRONIC ODSH MEDTRONIC COM US USD AAA 778.66 778.66 0.00%

IE00BTN1Y115 MEDTRONIC ODSH MEDTRONIC COM US USD AAA 1,353,839.37 1,353,839.37 0.51%

IT0005239360 UNI CREDIT ODSH UNI CREDIT COM IT EUR 591,615.23 661,721.63 0.25%

JP1024551PC4 JPGV 0.005 12/01/25 JAPAN GOV JP JPY A1 244,092,244.32 1,673,898.07 0.63%

JP1024581Q37 JPGV 0.200 03/01/26 JAPAN GOV JP JPY A1 2,499,301,548.14 17,139,323.94 6.41%

JP1024601Q58 JPGV 0.300 05/01/26 JAPAN GOV JP JPY A1 244,471,072.63 1,676,495.94 0.63%

JP1201721L45 JPGV 0.400 03/20/40 JAPAN GOV JP JPY A1 2,499,311,151.52 17,139,389.80 6.41%

JP1201741LA9 JPGV 0.400 09/20/40 JAPAN GOV JP JPY A1 2,499,304,067.09 17,139,341.22 6.41%

JP1201751M13 JPGV 0.500 12/20/40 JAPAN GOV JP JPY A1 2,499,286,287.28 17,139,219.29 6.41%

JP1201781MA3 JPGV 0.500 09/20/41 JAPAN GOV JP JPY A1 2,499,337,214.25 17,139,568.53 6.41%

JP1201791N14 JPGV 0.500 12/20/41 JAPAN GOV JP JPY A1 2,499,300,591.67 17,139,317.38 6.41%

JP1201801N46 JPGV 0.800 03/20/42 JAPAN GOV JP JPY A1 308,965,523.00 2,118,776.02 0.79%

JP1201851P76 JPGV 1.100 06/20/43 JAPAN GOV JP JPY A1 624,973,611.67 4,285,847.46 1.60%

JP13003119A4 JPGV 2.200 09/20/39 JAPAN GOV JP JPY A1 252,572,835.34 1,732,054.96 0.65%

JP1300321A34 JPGV 2.300 03/20/40 JAPAN GOV JP JPY A1 244,475,392.21 1,676,525.57 0.63%

JP1300741N49 JPGV 1.000 03/20/52 JAPAN GOV JP JPY A1 66,821,998.78 458,241.58 0.17%

JP1300831Q70 JPGV 2.200 06/20/54 JAPAN GOV JP JPY A1 109,487,405.03 750,825.81 0.28%

JP1400151N57 JPGV 1.000 03/20/62 JAPAN GOV JP JPY A1 310,009,505.64 2,125,935.28 0.80%

JP1743031R52 JPGV 08/04/25 JAPAN GOV JP JPY A1 244,302,728.80 1,675,341.50 0.63%



Collateral data - as at 19/05/2025

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

JP3102400003 AIDA ENGINEERING ODSH AIDA ENGINEERING COM JP JPY A1 1,135,199.30 7,784.79 0.00%

JP3116000005 ASAHI GROUP ODSH ASAHI GROUP COM JP JPY A1 579,599.04 3,974.68 0.00%

JP3165000005 SOMPO HOLDINGS ODSH SOMPO HOLDINGS COM JP JPY A1 465,099.99 3,189.49 0.00%

JP3180400008 OSAKA GAS CO ODSH OSAKA GAS CO COM JP JPY A1 7,635,599.77 52,362.24 0.02%

JP3205800000 KAO ODSH KAO COM JP JPY A1 627,898.63 4,305.91 0.00%

JP3209000003 CASIO COMPUTER ODSH CASIO COMPUTER COM JP JPY A1 739,549.58 5,071.57 0.00%

JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1 7,762,499.96 53,232.47 0.02%

JP3236200006 KEYENCE ODSH KEYENCE COM JP JPY A1 6,406,999.83 43,936.93 0.02%

JP3242800005 CANON ODSH CANON COM JP JPY A1 82,468,799.03 565,541.79 0.21%

JP3243200007 CANON ELEC ODSH CANON ELEC COM JP JPY A1 26,131,098.48 179,197.81 0.07%

JP3249600002 KYOCERA ODSH KYOCERA COM JP JPY A1 536,699.41 3,680.49 0.00%

JP3314200001 SAKAI MOVING SVC ODSH SAKAI MOVING SVC COM JP JPY A1 2,499,998.84 17,144.11 0.01%

JP3324000003 SAN-IN GODO BANK ODSH SAN-IN GODO BANK COM JP JPY A1 21,809,599.21 149,562.50 0.06%

JP3359600008 SHARP ODSH SHARP COM JP JPY A1 152,999.71 1,049.22 0.00%

JP3362700001 MITSUI OSK ODSH MITSUI OSK COM JP JPY A1 120,332,798.22 825,199.67 0.31%

JP3404600003 SUMITOMO CORP ODSH SUMITOMO CORP COM JP JPY A1 96,414,598.07 661,177.13 0.25%

JP3414750004 SEIKO EPSON ODSH SEIKO EPSON COM JP JPY A1 7,675,999.81 52,639.29 0.02%

JP3422950000 SEVEN&I HLDGS ODSH SEVEN&I HLDGS COM JP JPY A1 225,449.11 1,546.05 0.00%

JP3435000009 SONY GROUP ODSH SONY GROUP COM JP JPY A1 721,998.24 4,951.21 0.00%

JP3463000004 TAKEDA PHARMA ODSH TAKEDA PHARMA COM JP JPY A1 96,326,498.64 660,572.98 0.25%

JP3476480003 DAI-ICHILIFEHLDG ODSH DAI-ICHILIFEHLDG COM JP JPY A1 310,499.07 2,129.29 0.00%

JP3571400005 TOKYO ELECTRON ODSH TOKYO ELECTRON COM JP JPY A1 138,389,997.36 949,029.54 0.35%

JP3574200006 TOKYU ODSH TOKYU COM JP JPY A1 96,493,798.88 661,720.26 0.25%

JP3629000005 TOPPAN HOLDINGS ODSH TOPPAN HOLDINGS COM JP JPY A1 96,446,699.70 661,397.27 0.25%

JP3635000007 TOYOTA TSUSHO ODSH TOYOTA TSUSHO COM JP JPY A1 67,494,899.72 462,856.09 0.17%

JP3662200009 NICHIHA ODSH NICHIHA COM JP JPY A1 30,299,998.84 207,786.65 0.08%

JP3728000005 NPD ODSH NPD COM JP JPY A1 290,399.73 1,991.46 0.00%

JP3732000009 SOFTBANK ODSH SOFTBANK COM JP JPY A1 7,978,479.28 54,713.58 0.02%

JP3753000003 NIPPON YUSEN ODSH NIPPON YUSEN COM JP JPY A1 1,023,798.11 7,020.84 0.00%

JP3759500006 NORITSU KOKI ODSH NORITSU KOKI COM JP JPY A1 5,297,998.79 36,331.80 0.01%

JP3801600002 PIGEON ODSH PIGEON COM JP JPY A1 28,635,899.01 196,374.84 0.07%

JP3816800001 FUJITA KANKO ODSH FUJITA KANKO COM JP JPY A1 913,998.14 6,267.88 0.00%

JP3818800009 FUJITEC ODSH FUJITEC COM JP JPY A1 27,561,599.88 189,007.68 0.07%

JP3888300005 MITSUI CHEMICALS ODSH MITSUI CHEMICALS COM JP JPY A1 7,732,499.07 53,026.74 0.02%

JP3902400005 MITSUBISHI ELEC ODSH MITSUBISHI ELEC COM JP JPY A1 12,278,698.16 84,202.96 0.03%

JP3942800008 YAMAHA MOTOR ODSH YAMAHA MOTOR COM JP JPY A1 5,541,148.33 37,999.23 0.01%

JP3959400007 YODOGAWA STEEL W ODSH YODOGAWA STEEL W COM JP JPY A1 533,998.46 3,661.97 0.00%

JP3970300004 RECRUIT HOLDINGS ODSH RECRUIT HOLDINGS COM JP JPY A1 103,724,999.40 711,309.27 0.27%

JP3976000004 MITSUBISHI SHOKU ODSH MITSUBISHI SHOKU COM JP JPY A1 113,127,999.26 775,791.71 0.29%



Collateral data - as at 19/05/2025

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

NL0000235190 AIRBUS NL ODSH AIRBUS NL COM FR EUR AA2 689,594.75 771,311.72 0.29%

NL0009446418 NLGV 3.750 01/15/42 NETHERLANDS GOV NL EUR AAA 1,498,511.68 1,676,085.30 0.63%

US00287Y1091 ABBVIE ODSH ABBVIE COM US USD AAA 488.67 488.67 0.00%

US00724F1012 ADOBE ODSH ADOBE COM US USD AAA 2,251,179.36 2,251,179.36 0.84%

US02079K3059 ALPHABET ODSH ALPHABET COM US USD AAA 26,448.18 26,448.18 0.01%

US02079K3059 ALPHABET ODSH ALPHABET COM US USD AAA 1,353,524.99 1,353,524.99 0.51%

US0231351067 AMAZON.COM ODSH AMAZON.COM COM US USD AAA 6,974,591.97 6,974,591.97 2.61%

US0378331005 APPLE ODSH APPLE COM US USD AAA 9,550,852.31 9,550,852.31 3.57%

US0382221051 APPLIED ODSH APPLIED COM US USD AAA 170,360.44 170,360.44 0.06%

US0527691069 AUTODESK ODSH AUTODESK COM US USD AAA 1,998,948.62 1,998,948.62 0.75%

US0640581007 BONY MELLON ODSH BONY MELLON COM US USD AAA 119.59 119.59 0.00%

US0718131099 BAXTER INTL ODSH BAXTER INTL COM US USD AAA 1,353,875.73 1,353,875.73 0.51%

US0846707026 BERKSHIRE ODSH BERKSHIRE COM US USD AAA 4,788,968.53 4,788,968.53 1.79%

US1011371077 BOSTON ODSH BOSTON COM US USD AAA 3,476,598.79 3,476,598.79 1.30%

US1101221083 BRISTOL-MYERS ODSH BRISTOL-MYERS COM US USD AAA 1,546,349.46 1,546,349.46 0.58%

US12541W2098 CH ROBINSON ODSH CH ROBINSON COM US USD AAA 319,380.56 319,380.56 0.12%

US14040H1059 CAPITAL ONE FIN ODSH CAPITAL ONE FIN COM US USD AAA 1,310,531.96 1,310,531.96 0.49%

US1491231015 CATERPILLAR ODSH CATERPILLAR COM US USD AAA 1,353,004.64 1,353,004.64 0.51%

US15135B1017 CENTENE ODSH CENTENE COM US USD AAA 5,379.73 5,379.73 0.00%

US17275R1023 CISCO SYSTEMS ODSH CISCO SYSTEMS COM US USD AAA 38,843.42 38,843.42 0.01%

US1941621039 COLGATE ODSH COLGATE COM US USD AAA 363.39 363.39 0.00%

US20825C1045 CONOCOPHILLIPS ODSH CONOCOPHILLIPS COM US USD AAA 606,891.11 606,891.11 0.23%

US2473617023 DELTA AIR ODSH DELTA AIR COM US USD AAA 67.61 67.61 0.00%

US26441C2044 DUKE ENERGY ODSH DUKE ENERGY COM US USD AAA 1,512,984.47 1,512,984.47 0.57%

US29414B1044 EPAM ODSH EPAM COM US USD AAA 3,859.09 3,859.09 0.00%

US35137L2043 FOX ODSH FOX COM US USD AAA 137.69 137.69 0.00%

US35671D8570 FREEPORT MCMORAN ODSH FREEPORT MCMORAN COM US USD AAA 79,571.97 79,571.97 0.03%

US42809H1077 HESS ODSH HESS COM US USD AAA 5,267.04 5,267.04 0.00%

US42824C1099 HPE ODSH HPE COM US USD AAA 23.57 23.57 0.00%

US4385161066 HONEYWELL INTL ODSH HONEYWELL INTL COM US USD AAA 2,289,939.70 2,289,939.70 0.86%

US48251W1045 KKR & CO ODSH KKR & CO COM US USD AAA 785,504.71 785,504.71 0.29%

US49271V1008 KEURIG DR PEPPER ODSH KEURIG DR PEPPER COM US USD AAA 659,604.26 659,604.26 0.25%

US49456B1017 KINDER MORGAN DE ODSH KINDER MORGAN DE COM US USD AAA 111.89 111.89 0.00%

US5949181045 MICROSOFT ODSH MICROSOFT COM US USD AAA 2,847,220.57 2,847,220.57 1.07%

US60855R1005 MOLINA HEALTH ODSH MOLINA HEALTH COM US USD AAA 1,512,901.53 1,512,901.53 0.57%

US6293775085 NRG ENERGY ODSH NRG ENERGY COM US USD AAA 1,312,679.93 1,312,679.93 0.49%

US64110L1061 NETFLIX ODSH NETFLIX COM US USD AAA 10,733.50 10,733.50 0.00%

US6703461052 NUCOR ODSH NUCOR COM US USD AAA 79,525.55 79,525.55 0.03%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 38,759.54 38,759.54 0.01%



Collateral data - as at 19/05/2025

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

US68389X1054 ORACLE ODSH ORACLE COM US USD AAA 1,353,768.64 1,353,768.64 0.51%

US7234841010 PINNACLE WEST ODSH PINNACLE WEST COM US USD AAA 1,512,971.93 1,512,971.93 0.57%

US7475251036 QUALCOMM ODSH QUALCOMM COM US USD AAA 104,099.39 104,099.39 0.04%

US79466L3024 SALESFORCE ODSH SALESFORCE COM US USD AAA 38,758.10 38,758.10 0.01%

US88160R1014 TESLA ODSH TESLA COM US USD AAA 922,404.38 922,404.38 0.35%

US8825081040 TEXAS INSTRUMENT ODSH TEXAS INSTRUMENT COM US USD AAA 771,287.39 771,287.39 0.29%

US90353T1007 UBER ODSH UBER COM US USD AAA 121.87 121.87 0.00%

US9100471096 UNITED ARLNS ODSH UNITED ARLNS COM US USD AAA 546,785.11 546,785.11 0.20%

US912797NV50 UST BILL 06/20/25 US TREASURY GOV US USD AAA 987,293.46 987,293.46 0.37%

US912810RH32 UST 3.125 08/15/44 US TREASURY GOV US USD AAA 1,584,993.47 1,584,993.47 0.59%

US912810SN90 UST 1.250 05/15/50 US TREASURY GOV US USD AAA 4,686,731.24 4,686,731.24 1.75%

US912810TH14 UST 3.250 05/15/42 US TREASURY GOV US USD AAA 2,125,954.89 2,125,954.89 0.80%

US912810TV08 UST 4.750 11/15/53 US TREASURY GOV US USD AAA 1,394,233.45 1,394,233.45 0.52%

US912810UA42 UST 4.625 05/15/54 US TREASURY GOV US USD AAA 2,683,792.84 2,683,792.84 1.00%

US9128285M81 UST 3.125 11/15/28 US TREASURY GOV US USD AAA 2,234,480.63 2,234,480.63 0.84%

US912828X885 UST 2.375 05/15/27 US TREASURY GOV US USD AAA 2,585,656.28 2,585,656.28 0.97%

US912828ZB95 UST 1.125 02/28/27 US TREASURY GOV US USD AAA 4,686,676.35 4,686,676.35 1.75%

US91282CAD39 UST 0.375 07/31/27 US TREASURY GOV US USD AAA 729,017.37 729,017.37 0.27%

US91282CAE12 UST 0.625 08/15/30 US TREASURY GOV US USD AAA 2,498,372.23 2,498,372.23 0.93%

US91282CAH43 UST 0.500 08/31/27 US TREASURY GOV US USD AAA 185,116.34 185,116.34 0.07%

US91282CAM38 UST 0.250 09/30/25 US TREASURY GOV US USD AAA 4,686,712.55 4,686,712.55 1.75%

US91282CAV37 UST 0.875 11/15/30 US TREASURY GOV US USD AAA 2,125,964.39 2,125,964.39 0.80%

US91282CBH34 UST 0.375 01/31/26 US TREASURY GOV US USD AAA 34,539.53 34,539.53 0.01%

US91282CBJ99 UST 0.750 01/31/28 US TREASURY GOV US USD AAA 77,967.97 77,967.97 0.03%

US91282CCW91 UST 0.750 08/31/26 US TREASURY GOV US USD AAA 575,971.56 575,971.56 0.22%

US91282CDK45 UST 1.250 11/30/26 US TREASURY GOV US USD AAA 607,672.51 607,672.51 0.23%

US91282CDW82 UST 1.750 01/31/29 US TREASURY GOV US USD AAA 86,785.94 86,785.94 0.03%

US91282CEF41 UST 2.500 03/31/27 US TREASURY GOV US USD AAA 947,789.95 947,789.95 0.35%

US91282CEW73 UST 3.250 06/30/27 US TREASURY GOV US USD AAA 1,596,203.82 1,596,203.82 0.60%

US91282CFJ53 UST 3.125 08/31/29 US TREASURY GOV US USD AAA 1,596,208.84 1,596,208.84 0.60%

US91282CFV81 UST 4.125 11/15/32 US TREASURY GOV US USD AAA 6,057.52 6,057.52 0.00%

US91282CGB19 UST 3.875 12/31/29 US TREASURY GOV US USD AAA 4,686,700.53 4,686,700.53 1.75%

US91282CHE49 UST 3.625 05/31/28 US TREASURY GOV US USD AAA 1,596,152.05 1,596,152.05 0.60%

US91282CKD29 UST 4.250 02/28/29 US TREASURY GOV US USD AAA 868,745.13 868,745.13 0.32%

US91282CMM00 UST 4.625 02/15/35 US TREASURY GOV US USD AAA 2,038,325.51 2,038,325.51 0.76%

Total: 267,338,020.5 100.00%



Counterparts

Number of counterparties with exposure exceeding 3% of the Fund's NAV

No. Major Name Market Value

1 MERRILL LYNCH INTERNATIONAL (PAR 101,364,899.83

Top 5 borrowers in last Month

No. Counterparty Market Value

1 MERRILL LYNCH INTERNATIONAL (PARENT) 101,571,176.68

2 BARCLAYS CAPITAL SECURITIES LIMITED (PARENT) 34,887,204.03

3 HSBC BANK PLC (PARENT) 27,396,321.21

4 SKANDINAVISKA ENSKILDA BANKEN AB (PARENT) 18,479,454.11

5 RBC DOMINION SECURITIES INC (PARENT) 12,840,324.93
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