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Securities Lending Report
HSBC CONTINENTAL EUROPE / HSBC MSCI CHINA UCITS ETF - 706066
Report as at 24/07/2025

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 CHINA UCITS ETF - 706066

Replication Mode

Physical replication

ISIN Code

IEO0B44T3H88

Total net assets (AuM)

1,224,264,753

Reference currency of the fund

usSD

* 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 24/07/2025

Currently on loan in USD (base currency)

145,307,166.56

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

11.87%

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

154,441,287.83

Collateral value (cash and securities) in % of loan

106%

Securities lending statistics

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

110,763,622.00

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

12.62%

12-month maximum on loan in USD

177,523,065.85

12-month maximum on loan as a % of the fund AuM 16.72%
Gross Return for the fund over the last 12 months in (base currency fund) 374,452.33
Gross Return for the fund over the last 12 months in % of the fund AuM 0.0427%

Collateral data - as at 24/07/2025

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

ATO000A39UW5 ATGV 2.900 02/20/34 AUSTRIA GOV AT EUR AA1 2,840,564.97 3,333,144.23 2.16%
ATOO00A3EPP2 ATGV 2.500 10/20/29 AUSTRIA GOV AT EUR AA1 2,840,555.68 3,333,133.32 2.16%
AUO00000FMG4 FORTESCUE ODSH FORTESCUE COM AU AUD AAA 2,978,952.97 1,962,070.66 1.27%
AUO000000PRU3 PERSEUS MINING ODSH PERSEUS MINING COM AU AUD AAA 3.64 2.40 0.00%
AU000000TLS2 TELSTRA GROUP ODSH TELSTRA GROUP COM AU AUD AAA 259,842.08 171,143.53 0.11%
AU0000364754 SGH ODSH SGH COM AU AUD AAA 52.21 34.39 0.00%
BE0000333428 BEGV 3.000 06/22/34 BELGIUM GOV BE EUR AA3 7,702,594.15 9,038,292.56 5.85%
BE0000341504 BEGV 0.800 06/22/27 BELGIUM GOV BE EUR AA3 74,572.55 87,504.09 0.06%
BE0000350596 BEGV 0.400 06/22/40 BELGIUM GOV BE EUR AA3 37,503.12 44,006.49 0.03%
BE0000354630 BEGV 0.350 06/22/32 BELGIUM GOV BE EUR AA3 89,308.62 104,795.53 0.07%




Collateral data - as at 24/07/2025

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

BE0000356650 BEGV 2.750 04/22/39 BELGIUM GOV BE EUR AA3 2,840,596.40 3,333,181.11 2.16%
BE0003739530 UCB SA ODSH UCB SA COM BE EUR AA3 1,131,837.39 1,328,108.07 0.86%
BE0974293251 ABIODSHABI COM BE EUR AA3 876,064.31 1,027,981.66 0.67%
BE0974320526 UM ODSH UM COM BE EUR AA3 920,202.24 1,079,773.50 0.70%
CA1247651088 CAE ODSH CAE COM CA CAD AAA 1,467,569.98 1,077,797.00 0.70%
CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 504.78 370.72 0.00%
CA6330671034 NATL BK CANADA ODSH NATL BK CANADA COM CA CAD AAA 575.74 422.83 0.00%
CA8667961053 SUN LIFE ODSH SUN LIFE COM CA CAD AAA 85.10 62.50 0.00%
CA8672241079 SUNCOR ENERGY ODSH SUNCOR ENERGY COM CA CAD AAA 62,647.56 46,008.95 0.03%
CH1430134226 AMRIZE ODSH AMRIZE COM CH CHF 815,794.55 1,027,643.48 0.67%
CNE1000001Z5 BANK OF CHINA ODSH BANK OF CHINA COM CN HKD 29,302.28 3,732.77 0.00%
CNE1000003G1 ICBC ODSH ICBC COM CN HKD 10,698,595.34 1,362,877.43 0.88%
CNE1000003W8 PETROCHINA ODSH PETROCHINA COM CN HKD 10,305,557.24 1,312,808.91 0.85%
CNE100003F19 WUXI APPTEC ODSH WUXI APPTEC COM CN HKD 583,438.93 74,323.38 0.05%
CNE100006M58 MIDEA GROUP ODSH MIDEA GROUP COM CN HKD 10,332,455.99 1,316,235.50 0.85%
DE0005557508 DEUTSCHE TELEKOM ODSH DEUTSCHE TELEKOM COM DE EUR AAA 1,672,101.85 1,962,059.20 1.27%
DEO0007030009 RHEINMETALL ODSH RHEINMETALL COM DE EUR AAA 1,131,762.00 1,328,019.61 0.86%
DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 1,131,875.79 1,328,153.14 0.86%
DE0007236101 SIEMENS ODSH SIEMENS COM DE EUR AAA 1,672,099.99 1,962,057.02 1.27%
DE0008404005 ALLIANZ ODSH ALLIANZ COM DE EUR AAA 1,131,829.20 1,328,098.46 0.86%
DE0008430026 MUNICH RE GROUP ODSH MUNICH RE GROUP COM DE EUR AAA 1,672,034.39 1,961,980.05 1.27%
FR0000120578 SANOFI FR ODSH SANOFI FR COM FR EUR AA2 754,908.69 885,816.58 0.57%
FR0010870956 FRGV 4.000 04/25/60 FRANCE GOV FR EUR AA2 89,307.74 104,794.50 0.07%
FR0013404969 FRGV 1.500 05/25/50 FRANCE GOV FR EUR AA2 2,840,596.68 3,333,181.44 2.16%
FR0013515806 FRGV 0.500 05/25/40 FRANCE GOV FR EUR AA2 710,223.82 833,382.96 0.54%
FR001400HI98 FRGV 2.750 02/25/29 FRANCE GOV FR EUR AA2 2,840,596.39 3,333,181.10 2.16%
GB0000536739 ORD GBP0.10 ASHTEAD GROUP CST GB GBP AA3 144,884.31 196,470.37 0.13%
GB0002374006 ORD 28 101/108P DIAGEO CST GB GBP AA3 129,857.85 176,093.74 0.11%
GB0003718474 GAMES WORKSHOP ODSH GAMES WORKSHOP CST GB GBP AA3 444,083.20 602,199.02 0.39%
GB0007669376 ORD GBPO0.15 ST.JAMES PLACE CAP CST GB GBP AA3 308.75 418.68 0.00%
GB0007980591 ORD USDO0.25 BP PLC CST GB GBP AA3 172,544.62 233,979.13 0.15%
GBOOBOCNHZ09 UKTI 1 1/4 11/22/55 UK TREASURY GIL GB GBP AA3 1,220,953.97 1,655,674.63 1.07%
GB00OBOSWJX34 ORD GBP5 LONDON STOCK EXCHANGE CST GB GBP AA3 311.25 422.07 0.00%
GB00B6460505 UKT 4 1/4 12/07/40 UK TREASURY GIL GB GBP AA3 327,431.99 444,014.15 0.29%
GBOOBFMCNG652 UKT 158 10/22/71 UK Treasury GIL GB GBP AA3 1,221,108.36 1,655,883.99 1.07%
GB00BM822T38 UKT 1 01/31/32 UK Treasury GIL GB GBP AA3 1,540,391.89 2,088,848.42 1.35%
GB00BMX86B70 HALEON PLC ORD GBP1.25 HALEON PLC ORD GBP1.25 CST GB GBP AA3 3.58 4.85 0.00%
GBOOBPJJKP77 UKT 43/4 10/22/43 UK Treasury GIL GB GBP AA3 327,431.99 444,014.15 0.29%
GB00BZB26Y51 UKT 1T 09/07/37 UK TREASURY GIL GB GBP AA3 327,389.33 443,956.30 0.29%




Collateral data - as at 24/07/2025

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

IEOOBLP1HW54 AON ODSH AON COM us usD AAA 686,334.87 686,334.87 0.44%
IT0003492391 DIASORIN ODSH DIASORIN COM IT EUR 65,424.15 76,769.29 0.05%
JP1051771R39 JPGV 1.100 12/20/29 JAPAN GOV JP JPY A1l 15,318,894.43 104,622.96 0.07%
JP1103741Q44 JPGV 0.800 03/20/34 JAPAN GOV JP JPY A1l 76,380,128.38 521,650.90 0.34%
JP1103761QA5 JPGV 0.900 09/20/34 JAPAN GOV JP JPY A1l 305,830,295.66 2,088,719.31 1.35%
JP1201251B37 JPGV 2.200 03/20/31 JAPAN GOV JP JPY A1l 548,953,284.75 3,749,168.56 2.43%
JP1201641J38 JPGV 0.500 03/20/38 JAPAN GOV JP JPY A1l 15,322,938.95 104,650.58 0.07%
JP1201651J76 JPGV 0.500 06/20/38 JAPAN GOV JP JPY A1l 308,288,854.48 2,105,510.45 1.36%
JP1201761M45 JPGV 0.500 03/20/41 JAPAN GOV JP JPY A1l 51,005,929.91 348,353.56 0.23%
JP1201861PA6 JPGV 1.500 09/20/43 JAPAN GOV JP JPY A1l 523,533,599.81 3,575,560.55 2.32%
JP1300021001 JPGV 2.400 02/20/30 JAPAN GOV JP JPY A1l 343,384,712.75 2,345,203.50 1.52%
JP1300251715 JPGV 2.300 12/20/36 JAPAN GOV JP JPY A1l 1,614,958,985.34 11,029,633.33 7.14%
JP1300431E60 JPGV 1.700 06/20/44 JAPAN GOV JP JPY A1l 147,588,459.33 1,007,980.14 0.65%
JP1300581J30 JPGV 0.800 03/20/48 JAPAN GOV JP JPY A1l 3,139,664,216.06 21,442,863.50 13.88%
JP1300671L78 JPGV 0.600 06/20/50 JAPAN GOV JP JPY A1l 350,752,194.95 2,395,520.96 1.55%
JP14000117B7 JPGV 2.400 03/20/48 JAPAN GOV JP JPY A1l 475,955,567.71 3,250,618.40 2.10%
JP1400161P53 JPGV 1.300 03/20/63 JAPAN GOV JP JPY A1l 15,315,233.11 104,597.95 0.07%
JP3205800000 KAO ODSH KAO COM JP JPY A1l 60,271,198.12 411,632.26 0.27%
JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1l 157,549,099.33 1,076,008.01 0.70%
JP3249600002 KYOCERA ODSH KYOCERA COM JP JPY A1l 42,323,398.43 289,054.75 0.19%
JP3258000003 KIRIN HOLDINGS ODSH KIRIN HOLDINGS COM JP JPY A1l 60,857,548.51 415,636.84 0.27%
JP3294460005 INPEX ODSH INPEX COM JP JPY A1l 60,911,199.47 416,003.26 0.27%
JP3496400007 KDDI ODSH KDDI COM JP JPY A1l 251,199.14 1,715.61 0.00%
JP3511800009 CHIBA BANK ODSH CHIBA BANK COM JP JPY A1l 5,625,748.80 38,422.00 0.02%
JP3519400000 CHUGAI PHARM ODSH CHUGAI PHARM COM JP JPY A1l 60,799,199.78 415,238.34 0.27%
JP3637300009 TREND MICRO ODSH TREND MICRO COM JP JPY A1l 166,556,999.36 1,137,528.97 0.74%
JP3726800000 JAPAN TOBACCO ODSH JAPAN TOBACCO COM JP JPY A1l 91,783,499.10 626,850.81 0.41%
JP3818000006 FUJITSU ODSH FUJITSU COM JP JPY A1l 31,849,997.68 217,524.90 0.14%
JP3837800006 HOYA ODSH HOYA COM JP JPY A1l 60,248,499.55 411,477.24 0.27%
JP3885780001 MIZUHO ODSH MIZUHO COM JP JPY A1l 31,415,699.06 214,558.79 0.14%
JP3890350006 SMFG ODSH SMFG COM JP JPY A1l 31,215,599.49 213,192.17 0.14%
JP3902400005 MITSUBISHI ELEC ODSH MITSUBISHI ELEC COM JP JPY A1l 22,090,199.85 150,868.73 0.10%
JP3902900004 MUFG ODSH MUFG COM JP JPY A1l 31,486,749.22 215,044.04 0.14%
JP3910660004 TOKIO MARINEHLDG ODSH TOKIO MARINEHLDG COM JP JPY A1l 31,394,999.93 214,417.42 0.14%
KYG2108Y1052 CHINA RSRCS LND ODSH CHINA RSRCS LND COM HK HKD 10,644,367.15 1,355,969.38 0.88%
KYG532631028 KUAISHOU TECH ODSH KUAISHOU TECH COM HK HKD 2,952,978.57 376,175.35 0.24%
KYG8208B1014 JD.COM ODSH JD.COM COM HK HKD 10,580,820.76 1,347,874.31 0.87%
KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 19,158,571.98 2,440,580.70 1.58%
KYG8878S1030 TINGYI ODSH TINGY!I COM HK HKD 988,832.47 125,965.83 0.08%




Collateral data - as at 24/07/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
NLO0000395903 WOLTERS KLUWER ODSH WOLTERS KLUWER COM NL EUR AAA 1,131,886.35 1,328,165.52 0.86%
NL0010273215 ASML HOLDING ODSH ASML HOLDING COM NL EUR AAA 357,894.00 419,956.01 0.27%
NL0013654783 PROSUS ODSH PROSUS COM NL EUR AAA 358,097.51 420,194.81 0.27%
NL0014555419 NLGV 07/15/30 NETHERLANDS GOV NL EUR AAA 12,790.24 15,008.18 0.01%
NL0015000B11 NLGV 01/15/38 NETHERLANDS GOV NL EUR AAA 6,494.83 7,621.10 0.00%
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us usD AAA 228.28 228.28 0.00%
US0378331005 APPLE ODSH APPLE COM us usD AAA 1,028,134.14 1,028,134.14 0.67%
US11135F1012 BROADCOM ODSH BROADCOM COM us usD AAA 1,962,000.03 1,962,000.03 1.27%
US30303M1027 META PLATFORMS ODSH META PLATFORMS COM us usD AAA 1,961,631.42 1,961,631.42 1.27%
US3377381088 FISERV ODSH FISERV COM us usD AAA 1,028,027.00 1,028,027.00 0.67%
US45866F 1049 INTERCONTI EXC ODSH INTERCONTI EXC COM us usD AAA 1,027,899.00 1,027,899.00 0.67%
US67066G1040 NVIDIA ODSH NVIDIA COM us usD AAA 1,328,326.82 1,328,326.82 0.86%
US69331C1080 PG&E US ODSH PG&E US COM us uUsD AAA 1,079,782.11 1,079,782.11 0.70%
US8168511090 SEMPRA USA ODSH SEMPRA USA COM us uUsD AAA 1,079,726.76 1,079,726.76 0.70%
US89832Q1094 TRUIST FINANCIAL ODSH TRUIST FINANCIAL COM us uUsD AAA 1,028,017.52 1,028,017.52 0.67%
US912810QX90 UST 2.750 08/15/42 US TREASURY GOV us uUsD AAA 301,838.34 301,838.34 0.20%
US912810SE91 UST 3.375 11/15/48 US TREASURY GOV us uUsD AAA 2,088,778.22 2,088,778.22 1.35%
US912810TA60 UST 1.750 08/15/41 US TREASURY GOV us uUsD AAA 2,088,813.76 2,088,813.76 1.35%
US912810TM09 UST 4.000 11/15/42 US TREASURY GOV us uUsD AAA 1,655,674.78 1,655,674.78 1.07%
US912810TZ212 UST 4.500 02/15/44 US TREASURY GOV us uUsD AAA 2,049,106.90 2,049,106.90 1.33%
US912810UC08 UST 4.250 08/15/54 US TREASURY GOV us uUsD AAA 1,655,197.88 1,655,197.88 1.07%
US912810UE6G3 UST 4.500 11/15/54 US TREASURY GOV us uUsD AAA 36,153.55 36,153.55 0.02%
US91282CJF95 UST 4.875 10/31/28 US TREASURY GOV us usD AAA 634,209.41 634,209.41 0.41%
US91282CKP58 UST 4.625 04/30/29 US TREASURY GOV us usD AAA 1,652,546.77 1,652,546.77 1.07%
US91282CLZ22 UST 4.125 11/30/31 US TREASURY GOV us usD AAA 1,655,816.41 1,655,816.41 1.07%
US91282CMX64 UST 4.446 04/30/27 FRN US TREASURY GOV us usD AAA 2,070,448.87 2,070,448.87 1.34%
US91282CMZ13 UST 3.875 04/30/30 US TREASURY GOV us usD AAA 100.65 100.65 0.00%
US9311421039 WALMART ODSH WALMART COM us usD AAA 420,226.55 420,226.55 0.27%
Total: 154,441,287.83 100.00%
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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

52,930,921.61

Top 5 borrowers in last Month

No. | Counterparty

Market Value

1 | MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT)

29,971,954 .17

GOLDMAN SACHS INTERNATIONAL (PARENT)

28,726,716.76

JP MORGAN SECS PLC (PARENT)

21,832,236.21

MERRILL LYNCH INTERNATIONAL (PARENT)

13,925,670.58

a |~ W DN

NATIXIS (PARENT)

10,975,082.96
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