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Securities Lending Report
HSBC CONTINENTAL EUROPE / HSBC MSCI EUROPE UCITS ETF - 706133
Report as at 17/06/2025

Summary of policy

% limit on maximum percentage of book on loan

25%

Revenue Split

75/25*

Name of the Fund

HSBC CONTINENTAL EUROPE / HSBC MSCI EUROPE UCITS ETF - 706133

Replication Mode

Physical replication

ISIN Code IEOOB5BDSK76
Total net assets (AuM) 314,857,188
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 17/06/2025

Currently on loan in EUR (base currency)

23,002,707.44

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

7.31%

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

24,335,336.33

Collateral value (cash and securities) in % of loan

106%

Securities lending statistics

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

31,047,349.34

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

13.65%

12-month maximum on loan in EUR

45,991,101.80

12-month maximum on loan as a % of the fund AuM 22.24%
Gross Return for the fund over the last 12 months in (base currency fund) 50,979.89
Gross Return for the fund over the last 12 months in % of the fund AuM 0.0224%

Collateral data - as at 17/06/2025

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

CA7800871021 RBC ODSH RBC COM CA CAD AAA 62,296.42 39,629.82 0.16%
CH0010645932 GIVAUDAN ODSH GIVAUDAN COM CH CHF 299,299.99 318,469.53 1.31%
CH0012005267 NOVARTIS ODSH NOVARTIS COM CH CHF 303,372.76 322,803.15 1.33%
CH0012221716 ABB ODSH ABB COM CH CHF 303,344.24 322,772.80 1.33%
CH0013841017 LONZA GROUP ODSH LONZA GROUP COM CH CHF 290,871.00 309,500.68 1.27%
CH0038863350 NESTLE ODSH NESTLE COM CH CHF 83.05 88.37 0.00%
CH0210483332 CMPNE FINANCIERE ODSH CMPNE FINANCIERE COM CH CHF 703,404.29 748,455.86 3.08%
CH0244767585 UBS GROUP ODSH UBS GROUP COM CH CHF 26.11 27.79 0.00%
CH0418792922 SIKA ODSH SIKA COM CH CHF 693,787.99 738,223.66 3.03%
CNE1000003X6 PING AN OF CHINA ODSH PING AN OF CHINA COM CN HKD 47,608.72 5,231.94 0.02%




Collateral data - as at 17/06/2025

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

DE0005140008 DEUTSCHE BANK ODSH DEUTSCHE BANK COM DE EUR AAA 502,888.50 502,888.50 2.07%
DE0006047004 HEIDELBERG MATER ODSH HEIDELBERG MATER COM DE EUR AAA 60,643.14 60,643.14 0.25%
F10009013403 KONE ODSH KONE COM Fl EUR AA1 352,232.64 352,232.64 1.45%
FR0000073272 SAFRAN ODSH SAFRAN COM FR EUR AA2 26,687.30 26,687.30 0.11%
FR0000120503 BOUYGUES ODSH BOUYGUES COM FR EUR AA2 564,471.74 564,471.74 2.32%
FR0000120578 SANOFI FR ODSH SANOFI FR COM FR EUR AA2 8,072.72 8,072.72 0.03%
FR0000121014 LVMH ODSH LVMH COM FR EUR AA2 372,945.29 372,945.29 1.53%
FR0000130577 PUBLICIS GROUPE ODSH PUBLICIS GROUPE COM FR EUR AA2 37,307.51 37,307.51 0.15%
FR0000130809 SOCIETE GENERALE ODSH SOCIETE GENERALE COM FR EUR AA2 31,249.99 31,249.99 0.13%
GB0002875804 ORD 25P BRITISH AMERICAN TOBACCO CST GB GBP AA3 36.20 42.46 0.00%
GB0006825383 ORD GBP0.10 PERSIMMON CST GB GBP AA3 33,808.32 39,653.78 0.16%
GB0007188757 ORD GBPO0.10(REGD) RIO TINTO CST GB GBP AA3 33,864.61 39,719.80 0.16%
GB0007669376 ORD GBPO0.15 ST.JAMES PLACE CAP CST GB GBP AA3 33,857.01 39,710.89 0.16%
GB0007980591 ORD USDO0.25 BP PLC CST GB GBP AA3 60,183.39 70,589.10 0.29%
GB0008706128 ORD GBPO0.25 LLOYDS BANKING GROUP CST GB GBP AA3 176,925.56 207,515.99 0.85%
GB0009895292 ORD USDO0.25 ASTRAZENECA CST GB GBP AA3 721,127.88 845,810.89 3.48%
GB0031348658 ORD 25P BARCLAYS BANK PLC CST GB GBP AA3 721,223.53 845,923.08 3.48%
GB0032089863 ORD GBPO0.50 NEXT PLC CST GB GBP AA3 721,155.20 845,842.93 3.48%
GB00OB10RZP78 ORD SHARES OF 3 1/9 PENCE UNILEVER PLC CST GB GBP AA3 300,246.24 352,158.81 1.45%
GB00B63H8491 ROLLS ROYCE ODSH ROLLS ROYCE CST GB GBP AA3 33,866.55 39,722.08 0.16%
GB00OBBJNQY21 UKT 3 1/2 07/22/68 UK TREASURY GIL GB GBP AA3 298,725.32 350,374.93 1.44%
GBOOBNNGP668 UKT 0 3/8 10/22/26 UK Treasury GIL GB GBP AA3 89,676.67 105,181.77 0.43%
GBOOBNNGP775 UKT 07/8 01/31/46 UK Treasury GIL GB GBP AA3 358,341.27 420,298.48 1.73%
ITO000072618 INTESA SANPAOLO ODSH INTESA SANPAOLO COM IT EUR 31,143.40 31,143.40 0.13%
ITO001347308 BUZZI ODSH BUZzZI COM IT EUR 531,352.39 531,352.39 2.18%
IT0O003132476 ENI ODSH ENI COM IT EUR 531,352.18 531,352.18 2.18%
JP1024551PC4 JPGV 0.005 12/01/25 JAPAN GOV JP JPY A1l 14,570,103.44 87,253.57 0.36%
JP1051681Q54 JPGV 0.600 03/20/29 JAPAN GOV JP JPY A1l 14,556,665.65 87,173.09 0.36%
JP1103651N11 JPGV 0.100 12/20/31 JAPAN GOV JP JPY A1l 14,575,763.72 87,287.46 0.36%
JP1201771M76 JPGV 0.400 06/20/41 JAPAN GOV JP JPY A1l 14,559,842.46 87,192.12 0.36%
JP1201811N77 JPGV 0.900 06/20/42 JAPAN GOV JP JPY A1l 14,559,568.26 87,190.48 0.36%
JP1201881Q46 JPGV 1.600 03/20/44 JAPAN GOV JP JPY A1l 8,847,632.05 52,984.35 0.22%
JP1300371C98 JPGV 1.900 09/20/42 JAPAN GOV JP JPY A1l 28,280,192.24 169,356.91 0.70%
JP1300761NA3 JPGV 1.400 09/20/52 JAPAN GOV JP JPY A1l 3,756,907.19 22,498.37 0.09%
JP1400051C51 JPGV 2.000 03/20/52 JAPAN GOV JP JPY A1l 518,697.52 3,106.24 0.01%
JP1400061D58 JPGV 1.900 03/20/53 JAPAN GOV JP JPY A1l 459,468.22 2,751.54 0.01%
JP1400141M51 JPGV 0.700 03/20/61 JAPAN GOV JP JPY A1l 14,528,409.27 87,003.88 0.36%
JP3633400001 TOYOTA ODSH TOYOTA COM JP JPY A1l 5,583,598.56 33,437.57 0.14%
JP3732000009 SOFTBANK ODSH SOFTBANK COM JP JPY A1l 1,442,998.50 8,641.45 0.04%




Collateral data - as at 17/06/2025

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

JP3854600008 HONDA ODSH HONDA COM JP JPY A1l 53,793,748.98 322,145.72 1.32%
JP3870400003 MARUI GROUP ODSH MARUI GROUP COM JP JPY A1l 5,190,099.09 31,081.09 0.13%
KYG017191142 ALIBABA ODSH ALIBABA COM HK HKD 283,326.37 31,136.05 0.13%
KYG596691041 MEITUAN ODSH MEITUAN COM HK HKD 281,862.04 30,975.13 0.13%
KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 282,938.41 31,093.41 0.13%
LU2598331598 TENARIS ODSH TENARIS COM IT EUR 90,097.04 90,097.04 0.37%
NL0010273215 ASML HOLDING ODSH ASML HOLDING COM NL EUR AAA 226,493.79 226,493.79 0.93%
SE0000115446 VOLVO ODSH VOLVO COM SE SEK AAA 1,577.28 143.90 0.00%
SE0000202624 GETINGE ODSH GETINGE COM SE SEK AAA 4,455,787.88 406,524.18 1.67%
SE0007100581 ASSA ABLOY ODSH ASSA ABLOY COM SE SEK AAA 3,656.32 333.58 0.00%
SE0017486897 ATLAS COPCO ODSH ATLAS COPCO COM SE SEK AAA 260,131.20 23,733.09 0.10%
US00724F1012 ADOBE ODSH ADOBE COM us usD AAA 174,752.54 150,750.01 0.62%
US0079031078 AMD ODSH AMD COM us uUsD AAA 67,745.04 58,440.15 0.24%
US02209S1033 ALTRIA GROUP ODSH ALTRIA GROUP COM us uUsD AAA 520,262.39 448,803.56 1.84%
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us uUsD AAA 646,138.99 557,390.82 2.29%
US0268747849 AlG ODSH AIG COM us uUsD AAA 168,231.36 145,124.52 0.60%
US0378331005 APPLE ODSH APPLE COM us uUsD AAA 980,591.63 845,905.87 3.48%
US0527691069 AUTODESK ODSH AUTODESK COM us uUsD AAA 514,496.70 443,829.79 1.82%
US0533321024 AUTOZONE ODSH AUTOZONE COM us uUsD AAA 551,285.01 475,565.17 1.95%
US1255231003 CIGNA GROUP ODSH CIGNA GROUP COM us uUsD AAA 408,143.11 352,084.03 1.45%
US1912161007 COCA-COLA ODSH COCA-COLA COM us uUsD AAA 407,746.63 351,742.01 1.45%
US2371941053 DARDEN ODSH DARDEN COM us uUsD AAA 389,958.59 336,397.19 1.38%
US30303M1027 META PLATFORMS ODSH META PLATFORMS COM us usD AAA 883,266.95 761,948.89 3.13%
US37940X1028 GLOBAL PAYMENTS ODSH GLOBAL PAYMENTS COM us usD AAA 35,188.14 30,354.99 0.12%
US57636Q1040 MASTERCARD ODSH MASTERCARD COM us usD AAA 843,337.60 727,503.89 2.99%
US58933Y1055 MERCK & CO ODSH MERCK & CO COM us usD AAA 376,787.84 325,035.46 1.34%
US5949181045 MICROSOFT ODSH MICROSOFT COM us usD AAA 999,486.03 862,205.10 3.54%
US67066G1040 NVIDIA ODSH NVIDIA COM us usD AAA 1,864,185.94 1,608,137.16 6.61%
US912810QN19 UST 4.750 02/15/41 US TREASURY GOV us usD AAA 487,202.46 420,284.46 1.73%
Us912810QW18 UST 3.000 05/15/42 US TREASURY GOV us usD AAA 17,317.48 14,938.90 0.06%
US912810RS96 UST 2.500 05/15/46 US TREASURY GOV us usD AAA 849,171.13 732,536.18 3.01%
US912810SP49 UST 1.375 08/15/50 US TREASURY GOV us usD AAA 487,150.55 420,239.68 1.73%
US912810SU34 UST 1.875 02/15/51 US TREASURY GOV us usD AAA 487,196.60 420,279.40 1.73%
US912810SX72 UST 2.375 05/15/51 US TREASURY GOV us usD AAA 196,426.65 169,447.15 0.70%
US912810TU25 UST 4.375 08/15/43 US TREASURY GOV us usD AAA 95.16 82.09 0.00%
US912810TW80 UST 4.750 11/15/43 US TREASURY GOV us usD AAA 487,172.15 420,258.32 1.73%
US912810UA42 UST 4.625 05/15/54 US TREASURY GOV us uUsD AAA 195,936.14 169,024.02 0.69%
US912810UC08 UST 4.250 08/15/54 US TREASURY GOV us uUsD AAA 112,662.57 97,188.19 0.40%
US91282CAE12 UST 0.625 08/15/30 US TREASURY GOV us uUsD AAA 196,259.35 169,302.83 0.70%




Collateral data - as at 17/06/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
US91282CJF95 UST 4.875 10/31/28 US TREASURY GOV us UsD AAA 195,323.77 168,495.75 0.69%
US91282CMA61 UST 4.125 11/30/29 US TREASURY GOV us uUsD AAA 196,226.81 169,274.76 0.70%
US91282CMMO00 UST 4.625 02/15/35 US TREASURY GOV us uUsD AAA 481,119.03 415,036.60 1.71%
Total: 24,335,336.33 100.00%
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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 | BARCLAYS CAPITAL SECURITIES LIMITED (PARENT)

10,987,822.05

2 | NATIXIS (PARENT) 5,191,876.05
3 | JP MORGAN SECS PLC (PARENT) 5,077,655.98
4 | MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT) 2,870,799.05
5 | HSBC BANK PLC (PARENT) 2,765,521.98
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