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Securities Lending Report

HSBC CONTINENTAL EUROPE / HSBC MSCI EUROPE UCITS ETF - 706133

Report as at 22/09/2025

Summary of policy

% limit on maximum percentage of book on loan

30%

Revenue Split

75/25*

Name of the Fund

HSBC CONTINENTAL EUROPE / HSBC MSCI EUROPE UCITS ETF - 706133

Replication Mode

Physical replication

ISIN Code IEOOB5BDSK76
Total net assets (AuM) 349,183,495
Reference currency of the fund EUR

* 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 22/09/2025

Currently on loan in EUR (base currency)

25,713,372.73

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

7.36%

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

27,201,723.36

Collateral value (cash and securities) in % of loan

106%

Securities lending statistics

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

30,812,559.33

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

11.95%

12-month maximum on loan in EUR

45,991,101.80

12-month maximum on loan as a % of the fund AuM 17.68%
Gross Return for the fund over the last 12 months in (base currency fund) 50,556.73
Gross Return for the fund over the last 12 months in % of the fund AuM 0.0196%

Collateral data - as at 22/09/2025

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

AT0000383864 ATGV 6.250 07/15/27 AUSTRIA GOV AT EUR AA1 23,789.52 23,789.52 0.09%
ATO000A04967 ATGV 4.150 03/15/37 AUSTRIA GOV AT EUR AA1 7,768.10 7,768.10 0.03%
AU000000GMD9 GENESIS MINERALS ODSH GENESIS MINERALS COM AU AUD AAA 5.74 3.22 0.00%
BE0003739530 UCB SA ODSH UCB SA COM BE EUR AA3 357,604.69 357,604.69 1.31%
BE0974293251 ABIODSHABI COM BE EUR AA3 173,196.88 173,196.88 0.64%
CA0636711016 BMO ODSH BMO COM CA CAD AAA 17,627.24 10,883.67 0.04%
CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 17,667.21 10,908.35 0.04%
CA6330671034 NATL BK CANADA ODSH NATL BK CANADA COM CA CAD AAA 17,632.00 10,886.61 0.04%
CA7800871021 RBC ODSH RBC COM CA CAD AAA 17,470.03 10,786.61 0.04%
CH0012214059 HOLCIM ODSH HOLCIM COM CH CHF 161,876.64 173,140.51 0.64%




Collateral data - as at 22/09/2025

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

CHO0210483332 CMPNE FINANCIERE ODSH CMPNE FINANCIERE COM CH CHF 39,647.30 42,406.08 0.16%
CH1430134226 AMRIZE ODSH AMRIZE COM CH CHF 161,921.77 173,188.78 0.64%
CNE1000003G1 ICBC ODSH ICBC COM CN HKD 7,662.81 838.17 0.00%
DE0006047004 HEIDELBERG MATER ODSH HEIDELBERG MATER COM DE EUR AAA 704,990.59 704,990.59 2.59%
DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 595,822.49 595,822.49 2.19%
DEOO0CBK1001 COMMERZBANK ODSH COMMERZBANK COM DE EUR AAA 7,479.78 7,479.78 0.03%
DEOOOENERGYO SIEMENS ENERG ODSH SIEMENS ENERG COM DE EUR AAA 42,503.79 42,503.79 0.16%
FR0000052292 HERMES INTL ODSH HERMES INTL COM FR EUR AA2 530,120.99 530,120.99 1.95%
FR0000121014 LVMH ODSH LVMH COM FR EUR AA2 531,534.60 531,534.60 1.95%
FR0000131104 BNP ODSH BNP COM FR EUR AA2 611,646.40 611,646.40 2.25%
FR0010171975 FRGV 4.000 04/25/55 FRANCE GOV FR EUR AA2 1,402.74 1,402.74 0.01%
FR0010371401 FRGV 4.000 10/25/38 FRANCE GOV FR EUR AA2 73,323.15 73,323.15 0.27%
FR0014007L00 FRGV 05/25/32 FRANCE GOV FR EUR AA2 1,929.64 1,929.64 0.01%
FRO01400NBC6 FRGV 2.500 09/24/27 FRANCE GOV FR EUR AA2 71,611.46 71,611.46 0.26%
GB0003718474 GAMES WORKSHOP ODSH GAMES WORKSHOP CST GB GBP AA3 148.80 170.63 0.00%
GB0007669376 ORD GBPO0.15 ST.JAMES PLACE CAP CST GB GBP AA3 9,533.68 10,932.27 0.04%
GB0007980591 ORD USDO0.25 BP PLC CST GB GBP AA3 160,481.87 184,024.56 0.68%
GB0031348658 ORD 25P BARCLAYS BANK PLC CST GB GBP AA3 463,960.45 532,023.45 1.96%
GBOOBOONY175 UKT 4 3/4 12/07/38 UK TREASURY GIL GB GBP AA3 58,967.16 67,617.64 0.25%
GBOOBOCNHZ09 UKTI 1 1/4 11/22/55 UK TREASURY GIL GB GBP AA3 15,139.42 17,360.37 0.06%
GB00B1VWPJ53 UKT 4 1/2 12/07/42 UK TREASURY GIL GB GBP AA3 58,966.81 67,617.24 0.25%
GB00B421JZ66 UKTI 0 1/2 03/22/50 UK TREASURY GIL GB GBP AA3 17,487.71 20,053.16 0.07%
GB00B63H8491 ROLLS ROYCE ODSH ROLLS ROYCE CST GB GBP AA3 151,041.00 173,198.71 0.64%
GB00B6460505 UKT 4 1/4 12/07/40 UK TREASURY GIL GB GBP AA3 107.79 123.60 0.00%
GB00OBBJNQY21 UKT 3 1/2 07/22/68 UK TREASURY GIL GB GBP AA3 15.79 18.11 0.00%
GBOOBFMCNG652 UKT 158 10/22/71 UK Treasury GIL GB GBP AA3 18,716.77 21,462.52 0.08%
GB0OOBJLR0J16 UKT 158 10/22/54 UK Tresury GIL GB GBP AA3 58,967.15 67,617.63 0.25%
GB0OBLH38158 UKT 1 1/4 07/31/51 UK Treasury GIL GB GBP AA3 5,127.98 5,880.25 0.02%
GB00BM822W66 UKTI 0 1/8 03/22/73 UK Treasury GIL GB GBP AA3 10.26 11.77 0.00%
GBOOBMFOLF76 GBGV 4.000 10/22/63 UNITED KINGDOM GIL GB GBP AA3 2,253.62 2,584.23 0.01%
GB00OBP9DLZ64 UKTI 0 1/8 03/22/58 UK TREASURY GIL GB GBP AA3 18,643.33 21,378.31 0.08%
GBOOBPJJKP77 UKT 43/4 10/22/43 UK Treasury GIL GB GBP AA3 16,136.30 18,503.50 0.07%
GB00OBT7J0134 UKTI 1 7/8 09/22/49 Corp UK TREASURY GIL GB GBP AA3 18,430.62 21,134.39 0.08%
GB00BT7J0241 UKT 5 3/8 01/31/56 UK Treasury GIL GB GBP AA3 18,645.27 21,380.53 0.08%
GB0OBYMWG366 UKTI 0 1/8 03/22/46 UK TREASURY GIL GB GBP AA3 13,506.33 15,487.71 0.06%
IEOOBY7QL619 JOHNSON CNTRLS ODSH JOHNSON CNTRLS COM us usD AAA 28,042.01 23,849.12 0.09%
IT0O003261697 AZIMUT ODSH AZIMUT COM IT EUR 23,860.89 23,860.89 0.09%
JP1201531F68 JPGV 1.300 06/20/35 JAPAN GOV JP JPY A1l 340,565.84 1,958.58 0.01%
JP1201641J38 JPGV 0.500 03/20/38 JAPAN GOV JP JPY A1l 4,326,700.11 24,882.61 0.09%




Collateral data - as at 22/09/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
JP1201691K75 JPGV 0.300 06/20/39 JAPAN GOV JP JPY A1l 275,457.93 1,584.14 0.01%
JP1201751M13 JPGV 0.500 12/20/40 JAPAN GOV JP JPY A1l 320,136,007.05 1,841,084.27 6.77%
JP13002918A0 JPGV 2.400 09/20/38 JAPAN GOV JP JPY A1l 1,916,929,772.19 11,024,155.87 40.53%
JP1400031A58 JPGV 2.200 03/20/50 JAPAN GOV JP JPY A1l 4,106,368.46 23,615.50 0.09%
JP3111200006 ASAHI KASEI ODSH ASAHI KASEI COM JP JPY A1l 717,899.81 4,128.60 0.02%
JP3351500008 SHIZUOKAFINCLGRP ODSH SHIZUOKAFINCLGRP COM JP JPY A1l 2,593,499.33 14,915.07 0.05%
JP3835250006 BAYCURRENT ODSH BAYCURRENT COM JP JPY A1l 134,793,599.36 775,190.45 2.85%
JP3970300004 RECRUIT HOLDINGS ODSH RECRUIT HOLDINGS COM JP JPY A1l 137,101,196.54 788,461.31 2.90%
KYG017191142 ALIBABA ODSH ALIBABA COM HK HKD 139,936.80 15,306.48 0.06%
KYG596691041 MEITUAN ODSH MEITUAN COM HK HKD 139,953.26 15,308.28 0.06%
KYG6470A1168 NEW ORIENTAL ODSH NEW ORIENTAL COM HK HKD 111,799.71 12,228.81 0.04%
KYG8208B1014 JD.COM ODSH JD.COM COM HK HKD 139,970.56 15,310.18 0.06%
KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 527,542.82 57,703.38 0.21%
NLO015002F72 NLGV 2.500 07/15/35 NETHERLANDS GOV NL EUR AAA 0.96 0.96 0.00%
SE0000115446 VOLVO ODSH VOLVO COM SE SEK AAA 13,219.16 1,195.43 0.00%
US02079K1079 ALPHABET ODSH ALPHABET COM us uUsD AAA 255.23 217.07 0.00%
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us uUsD AAA 186,109.91 158,282.45 0.58%
US0378331005 APPLE ODSH APPLE COM us uUsD AAA 768,905.99 653,937.92 2.40%
US0382221051 APPLIED ODSH APPLIED COM us uUsD AAA 480,382.69 408,555.09 1.50%
US0846707026 BERKSHIRE ODSH BERKSHIRE COM us uUsD AAA 49,777.85 42,334.98 0.16%
US11135F1012 BROADCOM ODSH BROADCOM COM us uUsD AAA 2,643,965.09 2,248,635.15 8.27%
US17275R1023 CISCO SYSTEMS ODSH CISCO SYSTEMS COM us uUsD AAA 48,701.93 41,419.94 0.15%
US1729081059 CINTAS ODSH CINTAS COM us usD AAA 49,832.36 42,381.34 0.16%
US1890541097 CLOROX ODSH CLOROX COM us usD AAA 49,880.59 42,422.36 0.16%
US4385161066 HONEYWELL INTL ODSH HONEYWELL INTL COM us usD AAA 49,830.05 42,379.38 0.16%
US6311031081 NASDAQ ODSH NASDAQ COM us usD AAA 719,067.95 611,551.75 2.25%
US67066G1040 NVIDIA ODSH NVIDIA COM us usD AAA 625,411.80 531,899.21 1.96%
US7134481081 PEPSICO ODSH PEPSICO COM us usD AAA 719,148.47 611,620.23 2.25%
Us8716071076 SYNOPSYS ODSH SYNOPSYS COM us usD AAA 718,970.50 611,468.87 2.25%
US912797QQ39 UST BILL 11/13/25 US TREASURY GOV us usD AAA 99.44 84.57 0.00%
US912810TN81 UST 3.625 02/15/53 US TREASURY GOV us usD AAA 86,084.94 73,213.38 0.27%
US912810TW80 UST 4.750 11/15/43 US TREASURY GOV us usD AAA 84,226.44 71,632.77 0.26%
US912810UC08 UST 4.250 08/15/54 US TREASURY GOV us usD AAA 75,681.58 64,365.54 0.24%
US91282CGM73 UST 3.500 02/15/33 US TREASURY GOV us usD AAA 75,680.21 64,364.39 0.24%
US91282CKZ31 UST 4.375 07/15/27 US TREASURY GOV us usD AAA 86,136.40 73,257.15 0.27%
US91282CLG41 UST 3.750 08/15/27 US TREASURY GOV us usD AAA 85,856.79 73,019.34 0.27%
US9581021055 WESTERN DIGITAL ODSH WESTERN DIGITAL COM us uUsD AAA 719,219.34 611,680.50 2.25%
Unknown Company Description UNK EUR 21,912.66 21,912.66 0.08%
Total: 27,201,723.36 100.00%




Geographical allocation of collateral
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Counterparts

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

No. | Major Name Market Value

1 | BARCLAYS CAPITAL SECURITIES LIMIT

15,746,256.70

Top 5 borrowers in last Month

No. | Counterparty

Market Value

1 | BARCLAYS CAPITAL SECURITIES LIMITED (PARENT)

16,991,066.13

2 | NATIXIS (PARENT) 7,306,545.54
3 | SKANDINAVISKA ENSKILDA BANKEN AB (PARENT) 2,854,135.86
4 | BNP PARIBAS FINANCIAL MARKETS (PARENT) 1,856,629.85
5 | MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT) 1,108,993.70
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