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Securities Lending Report
HSBC CONTINENTAL EUROPE / HSBC MSCI EUROPE UCITS ETF - 706133
Report as at 29/04/2025

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) 275,143,264
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 29/04/2025

Currently on loan in EUR (base currency)

33,892,550.43

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

12.32%

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

35,812,783.92

Collateral value (cash and securities) in % of loan

106%

Securities lending statistics

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

31,043,984.21

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

14.64%

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) 51,358.48
Gross Return for the fund over the last 12 months in % of the fund AuM 0.0242%

Collateral data - as at 29/04/2025

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

AU000000STO6 SANTOS ODSH SANTOS COM AU AUD AAA 9,957.23 5,597.73 0.02%
BE0974293251 ABIODSHABI COM BE EUR AA3 59,584.60 59,584.60 0.17%
BMG4593F1389 HISCOX ODSH HISCOX CST GB GBP AA3 1,454,860.98 1,705,381.49 4.76%
CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 62,708.15 39,676.25 0.11%
CA56501R1064 MANULIFE FINANCI ODSH MANULIFE FINANCI COM CA CAD AAA 62,704.31 39,673.82 0.11%
CA7800871021 RBC ODSH RBC COM CA CAD AAA 42,117.14 26,648.06 0.07%
CH0012221716 ABB ODSH ABB COM CH CHF 443,836.31 470,655.80 1.31%
CH0012221716 ABB ODSH ABB COM SE SEK AAA 9,602.51 873.94 0.00%
CNE1000003G1 ICBC ODSH ICBC COM CN HKD 4,147,773.57 468,078.49 1.31%
DE0001102341 DEGV 2.500 08/15/46 GERMANY GOV DE EUR AAA 151,653.21 151,653.21 0.42%




Collateral data - as at 29/04/2025

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

DE0005140008 DEUTSCHE BANK ODSH DEUTSCHE BANK COM DE EUR AAA 471,527.68 471,527.68 1.32%
F10009003727 WARTSILA ODSH WARTSILA COM Fl EUR AA1 59,580.93 59,580.93 0.17%
FR0000052292 HERMES INTL ODSH HERMES INTL COM FR EUR AA2 481,876.58 481,876.58 1.35%
FR0010171975 FRGV 4.000 04/25/55 FRANCE GOV FR EUR AA2 265,375.89 265,375.89 0.74%
FR0013209871 FRGV 0.100 07/25/47 FRANCE GOV FR EUR AA2 265,285.26 265,285.26 0.74%
FR0013286192 FRGV 0.750 05/25/28 FRANCE GOV FR EUR AA2 166.52 166.52 0.00%
FR0013404969 FRGV 1.500 05/25/50 FRANCE GOV FR EUR AA2 265,224.88 265,224.88 0.74%
GB0002634946 ORD 2.5P BAE SYSTEMS CST GB GBP AA3 33,862.07 39,692.97 0.11%
GB0004544929 ORD GBPO0.10 IMPERIAL TOBACCO CST GB GBP AA3 622,636.47 729,851.67 2.04%
GB0006825383 ORD GBP0.10 PERSIMMON CST GB GBP AA3 33,854.22 39,683.76 0.11%
GB0007980591 ORD USDO0.25 BP PLC CST GB GBP AA3 622,643.62 729,860.05 2.04%
GB00OBOSWJX34 ORD GBP5 LONDON STOCK EXCHANGE CST GB GBP AA3 33,837.90 39,664.63 0.11%
GB00B54QLM75 UKT 4 01/22/60 UK TREASURY GIL GB GBP AA3 0.13 0.15 0.00%
GB00B8479V04 UKT 3 1/4 01/22/44 UK TREASURY GIL GB GBP AA3 422,838.26 495,649.11 1.38%
GB0OOBDR05CO01 NATIONAL GRID ODSH NATIONAL GRID CST GB GBP AA3 412,762.88 483,838.79 1.35%
GB0OBMWC6P49 MONDI ODSH MONDI CST GB GBP AA3 262,848.46 308,109.78 0.86%
GB00BMX86B70 HALEON PLC ORD GBP1.25 HALEON PLC ORD GBP1.25 CST GB GBP AA3 3,283.95 3,849.43 0.01%
GBOOBVYVFW23 AUTO TRADER ODSH AUTO TRADER CST GB GBP AA3 412,757.52 483,832.51 1.35%
HK0000069689 AIA GROUP ODSH AIA GROUP COM HK HKD 227,964.39 25,725.91 0.07%
IEOOBLP1HW54 AON ODSH AON COM us uUsD AAA 2,058,925.31 1,812,912.92 5.06%
ITO000784196 BANCA SONDRIO ODSH BANCA SONDRIO COM IT EUR 78,147.17 78,147.17 0.22%
JP1024681R19 JPGV 0.600 01/01/27 JAPAN GOV JP JPY A1l 19,232,865.80 117,847.21 0.33%
JP1051781R45 JPGV 1.000 03/20/30 JAPAN GOV JP JPY A1l 77,064,333.60 472,203.00 1.32%
JP1103761QA5 JPGV 0.900 09/20/34 JAPAN GOV JP JPY A1l 175,934,093.76 1,078,016.30 3.01%
JP1201301B94 JPGV 1.800 09/20/31 JAPAN GOV JP JPY A1l 77,110,770.81 472,487.54 1.32%
JP1201521F37 JPGV 1.200 03/20/35 JAPAN GOV JP JPY A1l 175,951,506.27 1,078,122.99 3.01%
JP1201561G37 JPGV 0.400 03/20/36 JAPAN GOV JP JPY A1l 175,921,823.50 1,077,941.11 3.01%
JP1201641J38 JPGV 0.500 03/20/38 JAPAN GOV JP JPY A1l 175,937,789.75 1,078,038.94 3.01%
JP1201701KA5 JPGV 0.300 09/20/39 JAPAN GOV JP JPY A1l 77,162,773.06 472,806.18 1.32%
JP1201731L76 JPGV 0.400 06/20/40 JAPAN GOV JP JPY A1l 40,202.60 246.34 0.00%
JP1300671L78 JPGV 0.600 06/20/50 JAPAN GOV JP JPY A1l 63,246,754.97 387,537.35 1.08%
JP1742891R20 JPGV 05/26/25 JAPAN GOV JP JPY A1l 77,129,786.46 472,604.06 1.32%
JP3732000009 SOFTBANK ODSH SOFTBANK COM JP JPY A1l 21,678.60 132.83 0.00%
JP3888400003 MITSUI MIN & SML ODSH MITSUI MIN & SML COM JP JPY A1l 1,546,798.57 9,477.83 0.03%
JP3890310000 MS&AD INSURANCE ODSH MS&AD INSURANCE COM JP JPY A1l 76,873,999.22 471,036.75 1.32%
LU2598331598 TENARIS ODSH TENARIS COM IT EUR 20,468.06 20,468.06 0.06%
NL0010273215 ASML HOLDING ODSH ASML HOLDING COM NL EUR AAA 1,746.56 1,746.56 0.00%
SE0000242455 SWEDBANK AB ODSH SWEDBANK AB COM SE SEK AAA 2,058,198.46 187,320.33 0.52%
SE0007100599 SVENSKA HNDLSBNK ODSH SVENSKA HNDLSBNK COM SE SEK AAA 5,180,997.10 471,531.84 1.32%




Collateral data - as at 29/04/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
US00724F1012 ADOBE ODSH ADOBE COM us usD AAA 1,906,266.94 1,678,495.06 4.69%
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us usD AAA 67,733.78 59,640.56 0.17%
US0378331005 APPLE ODSH APPLE COM us usD AAA 2,126,625.31 1,872,523.72 5.23%
US0382221051 APPLIED ODSH APPLIED COM us usD AAA 53,814.76 47,384.66 0.13%
US21037T1097 CONSTELLATION PA ODSH CONSTELLATION PA COM us usD AAA 821,347.15 723,207.80 2.02%
US4385161066 HONEYWELL INTL ODSH HONEYWELL INTL COM us usD AAA 57,250.21 50,409.62 0.14%
US5324571083 LILLY ODSH LILLY COM us usD AAA 828,516.68 729,520.68 2.04%
US58933Y1055 MERCK & CO ODSH MERCK & CO COM us usD AAA 828,902.26 729,860.19 2.04%
US59156R1086 METLIFE ODSH METLIFE COM us usD AAA 2,058,988.40 1,812,968.47 5.06%
US5949181045 MICROSOFT ODSH MICROSOFT COM us usD AAA 3,437,099.00 3,026,414.38 8.45%
US67066G1040 NVIDIA ODSH NVIDIA COM us usD AAA 594,492.72 523,459.27 1.46%
US69608A1088 PALANTIR TECH ODSH PALANTIR TECH COM us usD AAA 822,213.63 723,970.75 2.02%
US7443201022 PRUDENTIAL FINL ODSH PRUDENTIAL FINL COM us uUsD AAA 828,838.93 729,804.43 2.04%
US8425871071 SOUTHERN CO ODSH SOUTHERN CO COM us uUsD AAA 553,381.81 487,260.52 1.36%
US90353T1007 UBER ODSH UBER COM us uUsD AAA 3,270.47 2,879.70 0.01%
US912810FH69 UST 3.875 04/15/29 US TREASURY GOV us uUsD AAA 300,190.64 264,322.11 0.74%
US912810RY64 UST 2.750 08/15/47 US TREASURY GOV us uUsD AAA 533,669.51 469,903.57 1.31%
US912810TG31 UST 2.875 05/15/52 US TREASURY GOV us uUsD AAA 538,084.77 473,791.27 1.32%
US912810UC08 UST 4.250 08/15/54 US TREASURY GOV us uUsD AAA 300,555.89 264,643.72 0.74%
US91282CAT80 UST 0.250 10/31/25 US TREASURY GOV us uUsD AAA 307,035.06 270,348.72 0.75%
US91282CDY49 UST 1.875 02/15/32 US TREASURY GOV us uUsD AAA 538,080.74 473,787.72 1.32%
US91282CEP23 UST 2.875 05/15/32 US TREASURY GOV us uUsD AAA 301,056.28 265,084.32 0.74%
US91282CHA27 UST 3.500 04/30/28 US TREASURY GOV us usD AAA 1,224,412.12 1,078,112.23 3.01%
US91282CJD48 UST 4.415 10/31/25 FRN US TREASURY GOV us usD AAA 1,224,456.03 1,078,150.89 3.01%
US9311421039 WALMART ODSH WALMART COM us usD AAA 67,681.29 59,594.34 0.17%
Total: 35,812,783.92 100.00%
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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

11,778,590.40

Top 5 borrowers in last Month

No. | Counterparty Market Value
1 | BARCLAYS CAPITAL SECURITIES LIMITED (PARENT) 14,710,729.42
2 | NATIXIS (PARENT) 9,824,412.89
3 | CITIGROUP GLOBAL MARKETS LTD (PARENT) 6,669,253.59
4 | MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT) 3,414,528.52
5 | JP MORGAN SECS PLC (PARENT) 2,381,322.19
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