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HSBC CONTINENTAL EUROPE / HSBC MSCI EUROPE UCITS ETF - 706133

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 MSCI EUROPE UCITS ETF - 706133

Replication Mode

Physical replication

ISIN Code IEOOB5BDSK76
Total net assets (AuM) 297,486,874
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 19/05/2025

Currently on loan in EUR (base currency)

34,673,064.95

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

11.66%

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

36,620,867.75

Collateral value (cash and securities) in % of loan

106%

Securities lending statistics

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

31,666,215.35

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

14.49%

12-month maximum on loan in EUR

45,991,101.80

12-month maximum on loan as a % of the fund AuM 22.36%
Gross Return for the fund over the last 12 months in (base currency fund) 56,757.43
Gross Return for the fund over the last 12 months in % of the fund AuM 0.0260%

Collateral data - as at 19/05/2025

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

AUOOOO00EVN4 EVOLUTION MINING ODSH EVOLUTION MINING COM AU AUD AAA 388,931.76 222,626.93 0.61%
AUOO00000QAN2 QANTAS ODSH QANTAS COM AU AUD AAA 389,085.62 222,715.00 0.61%
AU000000S320 SOUTH32 ODSH SOUTH32 COM AU AUD AAA 5.87 3.36 0.00%
BE0000352618 BEGV 10/22/31 BELGIUM GOV BE EUR AA3 5.90 5.90 0.00%
BE0000353624 BEGV 0.650 06/22/71 BELGIUM GOV BE EUR AA3 5.38 5.38 0.00%
CA45823T1066 INTACT FINANCIAL ODSH INTACT FINANCIAL COM CA CAD AAA 43,386.89 27,768.65 0.08%
CA7800871021 RBC ODSH RBC COM CA CAD AAA 43,784.14 28,022.90 0.08%
DE0001030559 DEGV 0.500 04/15/30 GERMANY GOV DE EUR AAA 26.26 26.26 0.00%
DE0001108785 DEGV PO STR 08/15/25 GERMANY GOV DE EUR AAA 2,241.41 2,241.41 0.01%
DE0005785604 FRESENIUS ODSH FRESENIUS COM DE EUR AAA 577,654.32 577,654.32 1.58%




Collateral data - as at 19/05/2025

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

DEOOOBUOE212 DEGV 09/17/25 GERMANY GOV DE EUR AAA 2.97 2.97 0.00%
DEO00BU2D004 DEGV 2.500 08/15/54 GERMANY GOV DE EUR AAA 14.83 14.83 0.00%
DEO000BU27023 DEGV 2.200 02/15/34 GERMANY GOV DE EUR AAA 1,042.92 1,042.92 0.00%
FR0000121972 SCHNEIDER ODSH SCHNEIDER COM FR EUR AA2 305,402.00 305,402.00 0.83%
FR0000188799 FRGV 3.150 07/25/32 FRANCE GOV FR EUR AA2 79.05 79.05 0.00%
FR0000571218 FRGV 5.500 04/25/29 FRANCE GOV FR EUR AA2 100.96 100.96 0.00%
FR0011982776 FRGV 0.700 07/25/30 FRANCE GOV FR EUR AA2 10.13 10.13 0.00%
FR0013154028 FRGV 1.750 05/25/66 FRANCE GOV FR EUR AA2 71.68 71.68 0.00%
FR0013238268 FRGV 0.100 03/01/28 FRANCE GOV FR EUR AA2 2.33 2.33 0.00%
FR0013480613 FRGV 0.750 05/25/52 FRANCE GOV FR EUR AA2 30.67 30.67 0.00%
FR0013508470 FRGV 02/25/26 FRANCE GOV FR EUR AA2 3.83 3.83 0.00%
GB0002875804 ORD 25P BRITISH AMERICAN TOBACCO CST GB GBP AA3 1,514,558.01 1,797,908.34 4.91%
GB0006825383 ORD GBP0.10 PERSIMMON CST GB GBP AA3 23,522.90 27,923.67 0.08%
GB0007980591 ORD USDO0.25 BP PLC CST GB GBP AA3 729,491.31 865,967.83 2.36%
GB0009895292 ORD USDO0.25 ASTRAZENECA CST GB GBP AA3 23,449.10 27,836.06 0.08%
GB0031274896 ORD GBPO0.25 MARKS & SPENCER CST GB GBP AA3 23,508.57 27,906.66 0.08%
GB0031348658 ORD 25P BARCLAYS BANK PLC CST GB GBP AA3 729,491.07 865,967.54 2.36%
GB0031638363 ORD GBPO0.01 INTERTEK GROUP CST GB GBP AA3 729,470.54 865,943.17 2.36%
GB0032089863 ORD GBPO0.50 NEXT PLC CST GB GBP AA3 729,426.90 865,891.37 2.36%
GB00B033F229 ORD 6 14/81P CENTRICA PLC CST GB GBP AA3 58,397.34 69,322.58 0.19%
GBOOB19NLV48 ORD USDO0.10 EXPERIAN GROUP LIMITED CST GB GBP AA3 15,976.10 18,964.98 0.05%
GB00B2B0ODG97 RELX PLC GBP0.1444 RELX PLC CST GB GBP AA3 110,304.09 130,940.28 0.36%
GB00B3MYD345 UKTI 0 5/8 11/22/42 UK TREASURY GIL GB GBP AA3 17,417.02 20,675.47 0.06%
GBOOB6RNH572 UKT 3 3/4 07/22/52 UK TREASURY GIL GB GBP AA3 1.99 2.36 0.00%
GB00BD9MZZ71 UKTI 018 11/22/65 UK TREASURY GIL GB GBP AA3 2,334.86 2,771.68 0.01%
GBOOBFWFPP71 UKT 1 3/4 01/22/49 UK TREASURY GIL GB GBP AA3 43.47 51.60 0.00%
GB0OBLBDX619 UKT 1 1\8 10/22/2073 UK Treasury GIL GB GBP AA3 185.15 219.79 0.00%
GB0OBLH38158 UKT 1 1/4 07/31/51 UK Treasury GIL GB GBP AA3 126,447.95 150,104.40 0.41%
GBOOBNNGP882 UKTI 01/8 03/22/51 UK Treasury GIL GB GBP AA3 7.73 9.18 0.00%
GB00OBP6MXD84 SHELL ODSH SHELL CST GB GBP AA3 165,219.77 196,129.83 0.54%
GB00OBT7HZZ68 UKTI 1 1/8 09/22/35 COR UK TREASURY GIL GB GBP AA3 0.98 1.16 0.00%
IMOOB5VQMV65 GVC HOLDINGS ODSH GVC HOLDINGS CST GB GBP AA3 179,435.52 213,005.12 0.58%
IT0005239360 UNI CREDIT ODSH UNI CREDIT COM IT EUR 23,229.33 23,229.33 0.06%
JP1051711Q82 JPGV 0.400 06/20/29 JAPAN GOV JP JPY A1l 226,717,650.19 1,390,030.65 3.80%
JP1103741Q44 JPGV 0.800 03/20/34 JAPAN GOV JP JPY A1l 97,310,764.12 596,622.91 1.63%
JP1103761QA5 JPGV 0.900 09/20/34 JAPAN GOV JP JPY A1l 908,876.98 5,572.42 0.02%
JP1103781R44 JPGV 1.400 03/20/35 JAPAN GOV JP JPY A1l 97,156,732.43 595,678.53 1.63%
JP1201001839 JPGV 2.200 03/20/28 JAPAN GOV JP JPY A1l 313,018.02 1,919.15 0.01%
JP1201281B64 JPGV 1.900 06/20/31 JAPAN GOV JP JPY A1l 211,307.35 1,295.55 0.00%




Collateral data - as at 19/05/2025

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

JP1201461D98 JPGV 1.700 09/20/33 JAPAN GOV JP JPY A1l 2,381,766.86 14,602.87 0.04%
JP1201561G37 JPGV 0.400 03/20/36 JAPAN GOV JP JPY A1l 4,982,415.35 30,547.73 0.08%
JP1201641J38 JPGV 0.500 03/20/38 JAPAN GOV JP JPY A1l 3,014,484.61 18,482.13 0.05%
JP1201651J76 JPGV 0.500 06/20/38 JAPAN GOV JP JPY A1l 13,680,468.79 83,876.45 0.23%
JP1201801N46 JPGV 0.800 03/20/42 JAPAN GOV JP JPY A1l 97,258,019.09 596,299.53 1.63%
JP1201821NAS JPGV 1.100 09/20/42 JAPAN GOV JP JPY A1l 97,287,510.77 596,480.34 1.63%
JP1201861PA6 JPGV 1.500 09/20/43 JAPAN GOV JP JPY A1l 24,906,231.47 152,702.82 0.42%
JP1300671L78 JPGV 0.600 06/20/50 JAPAN GOV JP JPY A1l 31,191.63 191.24 0.00%
JP1300731N17 JPGV 0.700 12/20/51 JAPAN GOV JP JPY A1l 2,799,527.59 17,164.21 0.05%
JP1400031A58 JPGV 2.200 03/20/50 JAPAN GOV JP JPY A1l 1,654,219.57 10,142.20 0.03%
JP1742891R20 JPGV 05/26/25 JAPAN GOV JP JPY A1l 14,599,181.49 89,509.17 0.24%
JP3116000005 ASAHI GROUP ODSH ASAHI GROUP COM JP JPY A1l 49,845,598.48 305,608.80 0.83%
JP3164720009 RENESAS ODSH RENESAS COM JP JPY A1l 178,998.55 1,097.46 0.00%
JP3397200001 SUZUKI MOTOR ODSH SUZUKI MOTOR COM JP JPY A1l 1,447,599.68 8,875.39 0.02%
JP3404600003 SUMITOMO CORP ODSH SUMITOMO CORP COM JP JPY A1l 3,736,999.81 22,911.95 0.06%
JP3422950000 SEVEN&I HLDGS ODSH SEVEN&I HLDGS COM JP JPY A1l 49,824,449.74 305,479.14 0.83%
JP3435000009 SONY GROUP ODSH SONY GROUP COM JP JPY A1l 49,817,998.43 305,439.58 0.83%
JP3463000004 TAKEDA PHARMA ODSH TAKEDA PHARMA COM JP JPY A1l 3,689,099.06 22,618.27 0.06%
JP3475350009 DAIICHI SANKYO ODSH DAIICHI SANKYO COM JP JPY A1l 20,338,999.81 124,700.63 0.34%
JP3538800008 TDK ODSH TDK COM JP JPY A1l 155,499.30 953.38 0.00%
JP3571400005 TOKYO ELECTRON ODSH TOKYO ELECTRON COM JP JPY A1l 2,306,498.41 14,141.39 0.04%
JP3574200006 TOKYU ODSH TOKYU COM JP JPY A1l 3,644,549.81 22,345.13 0.06%
JP3621000003 TORAY INDUSTRIES ODSH TORAY INDUSTRIES COM JP JPY A1l 99,929.40 612.68 0.00%
JP3629000005 TOPPAN HOLDINGS ODSH TOPPAN HOLDINGS COM JP JPY A1l 3,572,098.48 21,900.93 0.06%
JP3633400001 TOYOTA ODSH TOYOTA COM JP JPY A1l 1,332,498.48 8,169.69 0.02%
JP3635000007 TOYOTA TSUSHO ODSH TOYOTA TSUSHO COM JP JPY A1l 3,583,798.73 21,972.66 0.06%
JP3778630008 BANDAI NAMCO HD ODSH BANDAI NAMCO HD COM JP JPY A1l 13,635,799.50 83,602.57 0.23%
JP3933800009 LY ODSH LY COM JP JPY A1l 49,964,699.80 306,339.03 0.84%
JP3942400007 ASTELLAS PHARMA ODSH ASTELLAS PHARMA COM JP JPY A1l 49,894,349.20 305,907.70 0.84%
NL0000235190 AIRBUS NL ODSH AIRBUS NL COM FR EUR AA2 865,872.52 865,872.52 2.36%
NLO0015001AM2 NLGV 2.500 07/15/33 NETHERLANDS GOV NL EUR AAA 25.90 25.90 0.00%
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us usD AAA 504,975.76 451,475.87 1.23%
US0236081024 AMEREN ODSH AMEREN COM us usD AAA 504,574.40 451,117.04 1.23%
US0378331005 APPLE ODSH APPLE COM us usD AAA 2,092,737.89 1,871,021.82 5.11%
US0758871091 BD ODSH BD COM us usD AAA 1,456,873.26 1,302,524.16 3.56%
US1101221083 BRISTOL-MYERS ODSH BRISTOL-MYERS COM us usD AAA 1,980,442.85 1,770,623.94 4.84%
US1491231015 CATERPILLAR ODSH CATERPILLAR COM us uUsD AAA 1,047,900.61 936,880.30 2.56%
US2172041061 COPART ODSH COPART COM us uUsD AAA 1,980,388.92 1,770,575.72 4.83%
US5949181045 MICROSOFT ODSH MICROSOFT COM us uUsD AAA 1,980,141.43 1,770,354.44 4.83%




Collateral data - as at 19/05/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
US8825081040 TEXAS INSTRUMENT ODSH TEXAS INSTRUMENT COM us USD AAA 968,448.67 865,845.94 2.36%
US88262P1021 TEXAS PACIFIC ODSH TEXAS PACIFIC COM us USD AAA 796,107.70 711,763.71 1.94%
US912797MG92 UST BILL 08/07/25 US TREASURY GOV us USD AAA 669,335.70 598,422.63 1.63%
US912797PL50 UST BILL 06/03/25 US TREASURY GOV us USD AAA 22,180.66 19,830.72 0.05%
US912810FP85 UST 5.375 02/15/31 US TREASURY GOV us USD AAA 669,044.86 598,162.60 1.63%
US912810RH32 UST 3.125 08/15/44 US TREASURY GOV us USD AAA 862,353.24 770,990.83 2.11%
US912810SN90 UST 1.250 05/15/50 US TREASURY GOV us USD AAA 533,336.46 476,831.89 1.30%
US912810TJ79 UST 3.000 08/15/52 US TREASURY GOV us USD AAA RIS NI 298,053.75 0.81%
US912810TK43 UST 3.375 08/15/42 US TREASURY GOV us USD AAA 22,473.43 20,092.47 0.05%
US912810TV08 UST 4.750 11/15/53 US TREASURY GOV us USD AAA 1,237,585.67 1,106,469.09 3.02%
US912828X885 UST 2.375 05/15/27 US TREASURY GOV us USD AAA 12,425.91 11,109.44 0.03%
US912828YB05 UST 1.625 08/15/29 US TREASURY GOV us USD AAA 22,466.59 20,086.36 0.05%
US9128287948 UST 1.500 02/15/30 US TREASURY GOV us USD AAA 11,995.79 10,724.89 0.03%
US9128287B95 UST 1.125 02/28/27 US TREASURY GOV us USD AAA 533,212.38 476,720.96 1.30%
US91282CAM38 UST 0.250 09/30/25 US TREASURY GOV us USD AAA 533,341.07 476,836.01 1.30%
US91282CBS98 UST 1.250 03/31/28 US TREASURY GOV us USD AAA 22,398.29 20,025.30 0.05%
US91282CDW82 UST 1.750 01/31/29 US TREASURY GOV us USD AAA 200,374.81 179,146.01 0.49%
US91282CEW73 UST 3.250 06/30/27 US TREASURY GOV us USD AAA 1,237,763.59 1,106,628.16 3.02%
US91282CFJ53 UST 3.125 08/31/29 US TREASURY GOV us USD AAA 1,237,725.44 1,106,594.06 3.02%
US91282CFV81 UST 4.125 11/15/32 US TREASURY GOV us USD AAA 1,237,720.99 1,106,590.08 3.02%
US91282CGB19 UST 3.875 12/31/29 US TREASURY GOV us USD AAA 533,340.63 476,835.62 1.30%
US91282CHC82 UST 3.375 05/15/33 US TREASURY GOV us USD AAA 227,837.70 203,699.33 0.56%
US91282CHE49 UST 3.625 05/31/28 US TREASURY GOV us USD AAA 1,237,721.09 1,106,590.16 3.02%
US91282CLE92 UST 1.875 07/15/34 US TREASURY GOV us USD AAA 22,112.93 19,770.17 0.05%
US91282CLL36 UST 3.375 09/15/27 US TREASURY GOV us USD AAA 198.75 177.69 0.00%
Total: 36,620,867.75 100.00%
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Number of counterparties with exposure exceeding 3% of the Fund's NAV

No.

Major Name Market Value

BARCLAYS CAPITAL SECURITIES LIMIT

12,460,416.36

Top 5 borrowers in last Month

No. | Counterparty Market Value
1 | BARCLAYS CAPITAL SECURITIES LIMITED (PARENT) 13,312,729.91
2 | CITIGROUP GLOBAL MARKETS LTD (PARENT) 8,932,563.99
3 | NATIXIS (PARENT) 5,347,389.65
4 | MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT) 3,333,228.89
5 | JP MORGAN SECS PLC (PARENT) 2,623,568.24
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