
Securities Lending Report

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

Report as at 20/05/2025

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) 1,406,491,409

Reference currency of the fund USD

Securities lending data - as at 20/05/2025

Currently on loan in USD (base currency) 255,355,027.61

Current percentage on loan (in % of the fund AuM) 18.16%

Collateral value (cash and securities) in  USD (base currency) 276,101,790.38

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

Collateral data - as at 20/05/2025

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

AU000000S320 SOUTH32 ODSH SOUTH32 COM AU AUD AAA 87,531.29 56,163.33 0.02%

BE0003565737 KBC GROEP ODSH KBC GROEP COM BE EUR AA3 691,099.89 773,617.26 0.28%

BMG677491539 OOIL ODSH OOIL COM HK HKD 30,944.14 3,931.91 0.00%

CA0636711016 BMO ODSH BMO COM CA CAD AAA 4,873,987.50 3,476,818.93 1.26%

CA0641491075 BANK NOVA ODSH BANK NOVA COM CA CAD AAA 4,874,096.27 3,476,896.52 1.26%

CA1366812024 CDN TIRE ODSH CDN TIRE COM CA CAD AAA 3,984.70 2,842.46 0.00%

CA7800871021 RBC ODSH RBC COM CA CAD AAA 4,044.31 2,884.98 0.00%

CA87807B1076 TC ENERGY ODSH TC ENERGY COM CA CAD AAA 4,874,046.31 3,476,860.88 1.26%

CA8911605092 TD ODSH TD COM CA CAD AAA 4,873,906.31 3,476,761.01 1.26%

CH0012214059 HOLCIM ODSH HOLCIM COM CH CHF 2,366,628.01 2,825,424.80 1.02%

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 20/05/2025

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

CH0244767585 UBS GROUP ODSH UBS GROUP COM CH CHF 2,367,825.34 2,826,854.23 1.02%

CH0418792922 SIKA ODSH SIKA COM CH CHF 2,367,688.68 2,826,691.09 1.02%

CH1216478797 DSM-FIRMENICH ODSH DSM-FIRMENICH COM NL EUR AAA 2,009,155.64 2,249,048.95 0.81%

CNE1000002L3 CHINA LIFE INS ODSH CHINA LIFE INS COM CN HKD 1,001,599.79 127,268.20 0.05%

DE0005785604 FRESENIUS ODSH FRESENIUS COM DE EUR AAA 691,089.34 773,605.45 0.28%

DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 461,164.42 516,227.47 0.19%

FI0009000277 TIETOEVRY ODSH TIETOEVRY COM FI EUR AA1 2,093,946.55 2,343,963.89 0.85%

FR0000120644 DANONE ODSH DANONE COM FR EUR AA2 2,009,410.75 2,249,334.51 0.81%

FR0000121972 SCHNEIDER ODSH SCHNEIDER COM FR EUR AA2 2,700,466.19 3,022,902.01 1.09%

FR0011883966 FRGV 2.500 05/25/30 FRANCE GOV FR EUR AA2 294.20 329.32 0.00%

GB0002374006 ORD 28 101/108P DIAGEO CST GB GBP AA3 3,231,195.24 4,292,156.26 1.55%

GB0002875804 ORD 25P BRITISH AMERICAN TOBACCO CST GB GBP AA3 397,486.96 528,001.56 0.19%

GB0003718474 GAMES WORKSHOP ODSH GAMES WORKSHOP CST GB GBP AA3 4,076.80 5,415.41 0.00%

GB0006825383 ORD GBP0.10 PERSIMMON CST GB GBP AA3 2,212.94 2,939.56 0.00%

GB0007980591 ORD USD0.25 BP PLC CST GB GBP AA3 1,438,308.28 1,910,575.94 0.69%

GB0009895292 ORD USD0.25 ASTRAZENECA CST GB GBP AA3 3,233,367.28 4,295,041.49 1.56%

GB0031274896 ORD GBP0.25 MARKS & SPENCER CST GB GBP AA3 1,726.05 2,292.80 0.00%

GB0031348658 ORD 25P BARCLAYS BANK PLC CST GB GBP AA3 582,416.74 773,652.93 0.28%

GB0032089863 ORD GBP0.50 NEXT PLC CST GB GBP AA3 6,227.90 8,272.83 0.00%

GB00B0SWJX34 ORD GBP5 LONDON STOCK EXCHANGE CST GB GBP AA3 2,189.75 2,908.75 0.00%

GB00B2QPKJ12 ORD USD0.50 FRESNILLO PLC CST GB GBP AA3 793,877.76 1,054,547.05 0.38%

GB00B3D4VD98 UKTI 1 1/4 11/22/32 UK TREASURY GIL GB GBP AA3 1,257,718.64 1,670,689.80 0.61%

GB00B84Z9V04 UKT 3 1/4 01/22/44 UK TREASURY GIL GB GBP AA3 3,134,095.52 4,163,173.90 1.51%

GB00BM8Z2T38 UKT 1 01/31/32 UK Treasury GIL GB GBP AA3 5.04 6.69 0.00%

GB00BQC4R999 UKT 3 3/4 01/29/38 UK Treasury GIL GB GBP AA3 372,999.27 495,473.36 0.18%

HK0267001375 CITIC ODSH CITIC COM HK HKD 805,910.65 102,402.97 0.04%

HK0388045442 HKEX ODSH HKEX COM HK HKD 1,343,126.36 170,664.25 0.06%

HK1093012172 CSPC PHARMA ODSH CSPC PHARMA COM HK HKD 44,786.62 5,690.81 0.00%

IE00BTN1Y115 MEDTRONIC ODSH MEDTRONIC COM US USD AAA 518.53 518.53 0.00%

IE00BTN1Y115 MEDTRONIC ODSH MEDTRONIC COM US USD AAA 1,340,223.48 1,340,223.48 0.49%

JP1024581Q37 JPGV 0.200 03/01/26 JAPAN GOV JP JPY A1 2,650,113,726.45 18,176,202.76 6.58%

JP1024671QC8 JPGV 0.600 12/01/26 JAPAN GOV JP JPY A1 243,561,065.63 1,670,500.13 0.61%

JP1051701Q76 JPGV 0.600 06/20/29 JAPAN GOV JP JPY A1 343,771,817.35 2,357,810.61 0.85%

JP1051711Q82 JPGV 0.400 06/20/29 JAPAN GOV JP JPY A1 243,570,118.00 1,670,562.21 0.61%

JP1103751Q74 JPGV 1.100 06/20/34 JAPAN GOV JP JPY A1 243,567,170.27 1,670,542.00 0.61%

JP1103781R44 JPGV 1.400 03/20/35 JAPAN GOV JP JPY A1 13,833,447.68 94,878.78 0.03%

JP12009216C0 JPGV 2.100 12/20/26 JAPAN GOV JP JPY A1 6,134,945.78 42,077.45 0.02%

JP1201721L45 JPGV 0.400 03/20/40 JAPAN GOV JP JPY A1 2,650,112,138.31 18,176,191.87 6.58%

JP1201741LA9 JPGV 0.400 09/20/40 JAPAN GOV JP JPY A1 2,650,135,224.38 18,176,350.21 6.58%



Collateral data - as at 20/05/2025

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

JP1201751M13 JPGV 0.500 12/20/40 JAPAN GOV JP JPY A1 2,650,131,070.05 18,176,321.71 6.58%

JP1201781MA3 JPGV 0.500 09/20/41 JAPAN GOV JP JPY A1 2,650,113,418.50 18,176,200.65 6.58%

JP1201791N14 JPGV 0.500 12/20/41 JAPAN GOV JP JPY A1 662,652,887.20 4,544,904.29 1.65%

JP1300171525 JPGV 2.400 12/20/34 JAPAN GOV JP JPY A1 218,964,894.00 1,501,803.59 0.54%

JP13003119A4 JPGV 2.200 09/20/39 JAPAN GOV JP JPY A1 341,518,200.91 2,342,353.84 0.85%

JP1300331A99 JPGV 2.000 09/20/40 JAPAN GOV JP JPY A1 340,805,099.06 2,337,462.92 0.85%

JP1300691M16 JPGV 0.700 12/20/50 JAPAN GOV JP JPY A1 2,650,112,849.10 18,176,196.74 6.58%

JP1300741N49 JPGV 1.000 03/20/52 JAPAN GOV JP JPY A1 65,385,872.49 448,458.82 0.16%

JP1300831Q70 JPGV 2.200 06/20/54 JAPAN GOV JP JPY A1 107,408,737.25 736,678.95 0.27%

JP1400151N57 JPGV 1.000 03/20/62 JAPAN GOV JP JPY A1 336,486,091.22 2,307,840.36 0.84%

JP3102400003 AIDA ENGINEERING ODSH AIDA ENGINEERING COM JP JPY A1 1,119,598.67 7,678.94 0.00%

JP3116000005 ASAHI GROUP ODSH ASAHI GROUP COM JP JPY A1 21,677,496.37 148,678.36 0.05%

JP3122800000 AMADA ODSH AMADA COM JP JPY A1 143,999.34 987.64 0.00%

JP3165000005 SOMPO HOLDINGS ODSH SOMPO HOLDINGS COM JP JPY A1 455,299.05 3,122.74 0.00%

JP3180400008 OSAKA GAS CO ODSH OSAKA GAS CO COM JP JPY A1 8,238,599.63 56,505.67 0.02%

JP3205800000 KAO ODSH KAO COM JP JPY A1 625,299.27 4,288.71 0.00%

JP3209000003 CASIO COMPUTER ODSH CASIO COMPUTER COM JP JPY A1 734,648.20 5,038.69 0.00%

JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1 7,578,498.90 51,978.27 0.02%

JP3236200006 KEYENCE ODSH KEYENCE COM JP JPY A1 6,310,998.34 43,284.93 0.02%

JP3242800005 CANON ODSH CANON COM JP JPY A1 81,714,399.04 560,450.47 0.20%

JP3243200007 CANON ELEC ODSH CANON ELEC COM JP JPY A1 25,832,399.47 177,175.39 0.06%

JP3249600002 KYOCERA ODSH KYOCERA COM JP JPY A1 528,149.92 3,622.40 0.00%

JP3294460005 INPEX ODSH INPEX COM JP JPY A1 93,361,449.08 640,333.51 0.23%

JP3314200001 SAKAI MOVING SVC ODSH SAKAI MOVING SVC COM JP JPY A1 2,470,999.25 16,947.72 0.01%

JP3324000003 SAN-IN GODO BANK ODSH SAN-IN GODO BANK COM JP JPY A1 21,792,399.91 149,466.45 0.05%

JP3350800003 SHIKOKU ELEC PWR ODSH SHIKOKU ELEC PWR COM JP JPY A1 4,784,699.50 32,816.58 0.01%

JP3359600008 SHARP ODSH SHARP COM JP JPY A1 151,978.75 1,042.37 0.00%

JP3362700001 MITSUI OSK ODSH MITSUI OSK COM JP JPY A1 118,714,398.22 814,220.52 0.29%

JP3371200001 SHIN-ETSU CHEM ODSH SHIN-ETSU CHEM COM JP JPY A1 95,201,598.33 652,954.45 0.24%

JP3414750004 SEIKO EPSON ODSH SEIKO EPSON COM JP JPY A1 7,595,999.37 52,098.30 0.02%

JP3429800000 ANA ODSH ANA COM JP JPY A1 284,899.87 1,954.03 0.00%

JP3435000009 SONY GROUP ODSH SONY GROUP COM JP JPY A1 95,935,797.21 657,990.06 0.24%

JP3463000004 TAKEDA PHARMA ODSH TAKEDA PHARMA COM JP JPY A1 65,375,998.93 448,391.10 0.16%

JP3475350009 DAIICHI SANKYO ODSH DAIICHI SANKYO COM JP JPY A1 95,130,699.71 652,468.18 0.24%

JP3538800008 TDK ODSH TDK COM JP JPY A1 95,349,599.00 653,969.54 0.24%

JP3571400005 TOKYO ELECTRON ODSH TOKYO ELECTRON COM JP JPY A1 44,355,498.69 304,218.85 0.11%

JP3585800000 TEP HLDG ODSH TEP HLDG COM JP JPY A1 159,518.52 1,094.08 0.00%

JP3662200009 NICHIHA ODSH NICHIHA COM JP JPY A1 29,999,999.91 205,759.50 0.07%

JP3728000005 NPD ODSH NPD COM JP JPY A1 283,199.41 1,942.37 0.00%



Collateral data - as at 20/05/2025

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

JP3732000009 SOFTBANK ODSH SOFTBANK COM JP JPY A1 7,916,938.30 54,299.51 0.02%

JP3735400008 NTT ODSH NTT COM JP JPY A1 3,291,648.86 22,576.27 0.01%

JP3753000003 NIPPON YUSEN ODSH NIPPON YUSEN COM JP JPY A1 1,025,999.39 7,036.97 0.00%

JP3756600007 NINTENDO ODSH NINTENDO COM JP JPY A1 1,152,999.86 7,908.02 0.00%

JP3759500006 NORITSU KOKI ODSH NORITSU KOKI COM JP JPY A1 5,213,999.62 35,761.00 0.01%

JP3801600002 PIGEON ODSH PIGEON COM JP JPY A1 28,977,748.13 198,748.23 0.07%

JP3802300008 FAST RETAILING ODSH FAST RETAILING COM JP JPY A1 235,248,999.24 1,613,490.57 0.58%

JP3816800001 FUJITA KANKO ODSH FUJITA KANKO COM JP JPY A1 904,998.96 6,207.07 0.00%

JP3818800009 FUJITEC ODSH FUJITEC COM JP JPY A1 28,329,599.09 194,302.81 0.07%

JP3863030007 MACROMILL INC ODSH MACROMILL INC COM JP JPY A1 381,299.69 2,615.20 0.00%

JP3888300005 MITSUI CHEMICALS ODSH MITSUI CHEMICALS COM JP JPY A1 7,704,999.69 52,845.90 0.02%

JP3902400005 MITSUBISHI ELEC ODSH MITSUBISHI ELEC COM JP JPY A1 107,603,998.50 738,018.17 0.27%

JP3937200008 AZBIL ODSH AZBIL COM JP JPY A1 644,248.43 4,418.67 0.00%

JP3942800008 YAMAHA MOTOR ODSH YAMAHA MOTOR COM JP JPY A1 5,530,948.84 37,934.84 0.01%

JP3959400007 YODOGAWA STEEL W ODSH YODOGAWA STEEL W COM JP JPY A1 524,998.83 3,600.78 0.00%

JP3970300004 RECRUIT HOLDINGS ODSH RECRUIT HOLDINGS COM JP JPY A1 108,249,999.69 742,448.87 0.27%

JP3976000004 MITSUBISHI SHOKU ODSH MITSUBISHI SHOKU COM JP JPY A1 113,127,998.28 775,905.36 0.28%

KYG2108Y1052 CHINA RSRCS LND ODSH CHINA RSRCS LND COM HK HKD 1,172.64 149.00 0.00%

US00724F1012 ADOBE ODSH ADOBE COM US USD AAA 2,249,035.29 2,249,035.29 0.81%

US02079K3059 ALPHABET ODSH ALPHABET COM US USD AAA 4,319,377.86 4,319,377.86 1.56%

US0231351067 AMAZON.COM ODSH AMAZON.COM COM US USD AAA 3,516,497.75 3,516,497.75 1.27%

US03662Q1058 ANSYS ODSH ANSYS COM US USD AAA 1,540,233.30 1,540,233.30 0.56%

US0378331005 APPLE ODSH APPLE COM US USD AAA 10,617,379.98 10,617,379.98 3.85%

US0378331005 APPLE ODSH APPLE COM US USD AAA 1,333,970.71 1,333,970.71 0.48%

US0527691069 AUTODESK ODSH AUTODESK COM US USD AAA 2,318,509.04 2,318,509.04 0.84%

US09857L1089 BOOKING HLDG ODSH BOOKING HLDG COM US USD AAA 92,870.22 92,870.22 0.03%

US15135B1017 CENTENE ODSH CENTENE COM US USD AAA 4,770.73 4,770.73 0.00%

US17275R1023 CISCO SYSTEMS ODSH CISCO SYSTEMS COM US USD AAA 39,889.48 39,889.48 0.01%

US20030N1019 COMCAST ODSH COMCAST COM US USD AAA 1,902,191.09 1,902,191.09 0.69%

US25179M1036 DEVON ENERGY ODSH DEVON ENERGY COM US USD AAA 1,340,360.64 1,340,360.64 0.49%

US2567461080 DOLLAR TREE ODSH DOLLAR TREE COM US USD AAA 115.05 115.05 0.00%

US2810201077 EDISON INTL ODSH EDISON INTL COM US USD AAA 1,340,262.04 1,340,262.04 0.49%

US29414B1044 EPAM ODSH EPAM COM US USD AAA 3,834.49 3,834.49 0.00%

US34959J1088 FORTIVE ODSH FORTIVE COM US USD AAA 1,902,161.14 1,902,161.14 0.69%

US35671D8570 FREEPORT MCMORAN ODSH FREEPORT MCMORAN COM US USD AAA 79,001.57 79,001.57 0.03%

US3696043013 GE ODSH GE COM US USD AAA 4,294,179.35 4,294,179.35 1.56%

US3755581036 GILEAD SCIENCES ODSH GILEAD SCIENCES COM US USD AAA 1,340,231.01 1,340,231.01 0.49%

US42809H1077 HESS ODSH HESS COM US USD AAA 5,146.25 5,146.25 0.00%

US4385161066 HONEYWELL INTL ODSH HONEYWELL INTL COM US USD AAA 2,289,133.84 2,289,133.84 0.83%



Collateral data - as at 20/05/2025

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

US4595061015 INTL FLAVORS ODSH INTL FLAVORS COM US USD AAA 76.85 76.85 0.00%

US4781601046 JOHNSON&JOHNSON ODSH JOHNSON&JOHNSON COM US USD AAA 13,940.91 13,940.91 0.01%

US49177J1025 KENVUE ODSH KENVUE COM US USD AAA 2,837.35 2,837.35 0.00%

US4943681035 KIMBERLY CLARK ODSH KIMBERLY CLARK COM US USD AAA 561.05 561.05 0.00%

US5324571083 LILLY ODSH LILLY COM US USD AAA 607,044.98 607,044.98 0.22%

US5949181045 MICROSOFT ODSH MICROSOFT COM US USD AAA 5,804,705.61 5,804,705.61 2.10%

US64110D1046 NETAPP ODSH NETAPP COM US USD AAA 1,112,434.64 1,112,434.64 0.40%

US64110L1061 NETFLIX ODSH NETFLIX COM US USD AAA 10,657.36 10,657.36 0.00%

US6703461052 NUCOR ODSH NUCOR COM US USD AAA 78,723.02 78,723.02 0.03%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 5,105,543.92 5,105,543.92 1.85%

US7185461040 PHILLIPS 66 ODSH PHILLIPS 66 COM US USD AAA 1,340,254.65 1,340,254.65 0.49%

US7443201022 PRUDENTIAL FINL ODSH PRUDENTIAL FINL COM US USD AAA 536.51 536.51 0.00%

US79466L3024 SALESFORCE ODSH SALESFORCE COM US USD AAA 39,729.31 39,729.31 0.01%

US9024941034 TYSON FOODS ODSH TYSON FOODS COM US USD AAA 74.45 74.45 0.00%

US912810RH32 UST 3.125 08/15/44 US TREASURY GOV US USD AAA 1,581,226.52 1,581,226.52 0.57%

US912810TH14 UST 3.250 05/15/42 US TREASURY GOV US USD AAA 2,348,354.13 2,348,354.13 0.85%

US912810TV08 UST 4.750 11/15/53 US TREASURY GOV US USD AAA 1,369,291.49 1,369,291.49 0.50%

US9128285M81 UST 3.125 11/15/28 US TREASURY GOV US USD AAA 2,236,504.07 2,236,504.07 0.81%

US912828X885 UST 2.375 05/15/27 US TREASURY GOV US USD AAA 1,826,331.30 1,826,331.30 0.66%

US91282CAE12 UST 0.625 08/15/30 US TREASURY GOV US USD AAA 816,147.78 816,147.78 0.30%

US91282CAH43 UST 0.500 08/31/27 US TREASURY GOV US USD AAA 185,249.50 185,249.50 0.07%

US91282CAV37 UST 0.875 11/15/30 US TREASURY GOV US USD AAA 2,354,278.62 2,354,278.62 0.85%

US91282CBH34 UST 0.375 01/31/26 US TREASURY GOV US USD AAA 34,291.71 34,291.71 0.01%

US91282CBJ99 UST 0.750 01/31/28 US TREASURY GOV US USD AAA 77,382.46 77,382.46 0.03%

US91282CCW91 UST 0.750 08/31/26 US TREASURY GOV US USD AAA 576,219.01 576,219.01 0.21%

US91282CDK45 UST 1.250 11/30/26 US TREASURY GOV US USD AAA 603,327.60 603,327.60 0.22%

US91282CEW73 UST 3.250 06/30/27 US TREASURY GOV US USD AAA 2,305,364.17 2,305,364.17 0.83%

US91282CFJ53 UST 3.125 08/31/29 US TREASURY GOV US USD AAA 1,583,083.39 1,583,083.39 0.57%

US91282CFV81 UST 4.125 11/15/32 US TREASURY GOV US USD AAA 5,993.76 5,993.76 0.00%

US91282CHE49 UST 3.625 05/31/28 US TREASURY GOV US USD AAA 1,583,738.45 1,583,738.45 0.57%

US91282CKD29 UST 4.250 02/28/29 US TREASURY GOV US USD AAA 908,022.31 908,022.31 0.33%

US91282CKG59 UST 4.125 03/31/29 US TREASURY GOV US USD AAA 1,670,216.74 1,670,216.74 0.60%

US91282CMF58 UST 4.250 01/15/28 US TREASURY GOV US USD AAA 1,067,870.40 1,067,870.40 0.39%

US98389B1008 XCEL ENERGY ODSH XCEL ENERGY COM US USD AAA 1,340,195.78 1,340,195.78 0.49%

Unknown Company Description UNK EUR 15,427.20 17,269.21 0.01%

Total: 276,101,790.38 100.00%



Counterparts

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

No. Major Name Market Value

1 MERRILL LYNCH INTERNATIONAL (PAR 108,192,241.47

Top 5 borrowers in last Month

No. Counterparty Market Value

1 MERRILL LYNCH INTERNATIONAL (PARENT) 101,616,723.89

2 BARCLAYS CAPITAL SECURITIES LIMITED (PARENT) 34,902,848.38

3 HSBC BANK PLC (PARENT) 27,408,606.45

4 SKANDINAVISKA ENSKILDA BANKEN AB (PARENT) 18,487,740.79

5 RBC DOMINION SECURITIES INC (PARENT) 12,846,082.87
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