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Securities Lending Report
HSBC CONTINENTAL EUROPE / HSBC MSCI EUROPE UCITS ETF - 706133
Report as at 02/07/2025

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 EUROPE UCITS ETF - 706133

Replication Mode

Physical replication

ISIN Code IEOOB5BDSK76
Total net assets (AuM) 314,291,566
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 02/07/2025

Currently on loan in EUR (base currency)

25,859,898.94

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

8.23%

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

27,586,914.95

Collateral value (cash and securities) in % of loan

107%

Securities lending statistics

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

29,652,907.78

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

12.54%

12-month maximum on loan in EUR

45,991,101.80

12-month maximum on loan as a % of the fund AuM 19.60%
Gross Return for the fund over the last 12 months in (base currency fund) 48,263.82
Gross Return for the fund over the last 12 months in % of the fund AuM 0.0204%

Collateral data - as at 02/07/2025

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

AU000000BSLO BLUESCOPE STL ODSH BLUESCOPE STL COM AU AUD AAA 28,536.46 15,924.00 0.06%
AU000000S320 SOUTH32 ODSH SOUTH32 COM AU AUD AAA 28,538.63 15,925.21 0.06%
AU000000TLX2 TELIX PHARMS ODSH TELIX PHARMS COM AU AUD AAA 28,536.73 15,924.15 0.06%
BE0000364738 BEGV 3.450 06/22/42 BELGIUM GOV BE EUR AA3 14.98 14.98 0.00%
BE0003739530 UCB SA ODSH UCB SA COM BE EUR AA3 1,042,812.49 1,042,812.49 3.78%
BE0974293251 ABIODSHABI COM BE EUR AA3 313,865.99 313,865.99 1.14%
CA8672241079 SUNCOR ENERGY ODSH SUNCOR ENERGY COM CA CAD AAA 70,699.86 43,958.35 0.16%
CH0011075394 ZURICH INS GROUP ODSH ZURICH INS GROUP COM CH CHF 208,379.20 223,223.73 0.81%
CH0012005267 NOVARTIS ODSH NOVARTIS COM CH CHF 464,927.10 498,047.60 1.81%
CH0024608827 PARTNERS GROUP ODSH PARTNERS GROUP COM CH CHF 467,367.99 500,662.37 1.81%




Collateral data - as at 02/07/2025

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

CNE1000003W8 PETROCHINA ODSH PETROCHINA COM CN HKD 1,120,571.88 121,196.48 0.44%
DE0003811451 DEGV IO STR 08/15/27 GERMANY GOV DE EUR AAA 16,083.34 16,083.34 0.06%
DEO0007030009 RHEINMETALL ODSH RHEINMETALL COM DE EUR AAA 1,041,533.00 1,041,533.00 3.78%
DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 1,168,843.49 1,168,843.49 4.24%
DE0008404005 ALLIANZ ODSH ALLIANZ COM DE EUR AAA 1,042,607.99 1,042,607.99 3.78%
ES0177542018 ORD EURO0.5 (CREST LINE) INTERNATIONAL CONSOLIDATED AIRLINES CST GB GBP AA3 108,251.48 126,075.09 0.46%
F14000552500 SAMPO ODSH SAMPO COM Fl EUR AA1 27.40 27.40 0.00%
FR0000120172 CARREFOUR ODSH CARREFOUR COM FR EUR AA2 1,042,923.62 1,042,923.62 3.78%
FR0000130809 SOCIETE GENERALE ODSH SOCIETE GENERALE COM FR EUR AA2 107,935.44 107,935.44 0.39%
FR0000131906 RENAULT ODSH RENAULT COM FR EUR AA2 209,486.54 209,486.54 0.76%
GB0003718474 GAMES WORKSHOP ODSH GAMES WORKSHOP CST GB GBP AA3 35,684.00 41,559.37 0.15%
GB0006825383 ORD GBP0.10 PERSIMMON CST GB GBP AA3 24,087.17 28,053.12 0.10%
GB0007669376 ORD GBPO0.15 ST.JAMES PLACE CAP CST GB GBP AA3 35,765.80 41,654.64 0.15%
GB00OB019KW72 ORD 28 4/7P SAINSBURY J PLC CST GB GBP AA3 2.86 3.33 0.00%
GB00B06YGNO05 UKT 4 1/4 12/07/55 UK TREASURY GIL GB GBP AA3 38,992.36 45,412.45 0.16%
GBOOBOCNHZ09 UKTI 1 1/4 11/22/55 UK TREASURY GIL GB GBP AA3 193,565.62 225,436.20 0.82%
GB00OBOSWJX34 ORD GBP5 LONDON STOCK EXCHANGE CST GB GBP AA3 35,677.50 41,551.80 0.15%
GB00OB1L6W962 UKTI 1 1/8 11/22/37 UK TREASURY GIL GB GBP AA3 193,503.80 225,364.20 0.82%
GB00B6460505 UKT 4 1/4 12/07/40 UK TREASURY GIL GB GBP AA3 268,108.30 312,252.33 1.13%
GBOOBMF9LF76 GBGV 4.000 10/22/63 UNITED KINGDOM GIL GB GBP AA3 193,594.00 225,469.25 0.82%
IEOOBLP1HW54 AON ODSH AON COM us uUsD AAA 369,422.55 313,648.97 1.14%
IEOOBTN1Y115 MEDTRONIC ODSH MEDTRONIC COM us uUsD AAA 450,140.00 382,180.10 1.39%
ITO000062957 MEDIOBANCA ODSH MEDIOBANCA COM IT EUR 107,947.54 107,947.54 0.39%
IT0O003261697 AZIMUT ODSH AZIMUT COM IT EUR 41,647.20 41,647.20 0.15%
ITO003856405 LEONARDO ODSH LEONARDO COM IT EUR 107,937.41 107,937.41 0.39%
IT0005211237 ITALGAS ODSH ITALGAS COM IT EUR 41,652.02 41,652.02 0.15%
JP1051671Q49 JPGV 0.400 03/20/29 JAPAN GOV JP JPY A1l 49,200.48 291.13 0.00%
JP1103431G66 JPGV 0.100 06/20/26 JAPAN GOV JP JPY A1l 14,684,223.30 86,889.03 0.31%
JP1201001839 JPGV 2.200 03/20/28 JAPAN GOV JP JPY A1l 4,282,504.73 25,340.30 0.09%
JP1201521F37 JPGV 1.200 03/20/35 JAPAN GOV JP JPY A1l 14,624,904.02 86,538.03 0.31%
JP1201541F90 JPGV 1.200 09/20/35 JAPAN GOV JP JPY A1l 14,048,606.68 83,127.98 0.30%
JP1201641J38 JPGV 0.500 03/20/38 JAPAN GOV JP JPY A1l 2,146,707.38 12,702.43 0.05%
JP1201671K12 JPGV 0.500 12/20/38 JAPAN GOV JP JPY A1l 84,038.61 497.27 0.00%
JP1201791N14 JPGV 0.500 12/20/41 JAPAN GOV JP JPY A1l 10,116,203.43 59,859.28 0.22%
JP1300131420 JPGV 2.000 12/20/33 JAPAN GOV JP JPY A1l 423,824.46 2,507.84 0.01%
JP1300671L78 JPGV 0.600 06/20/50 JAPAN GOV JP JPY A1l 63,198.72 373.96 0.00%
JP14000117B7 JPGV 2.400 03/20/48 JAPAN GOV JP JPY A1l 7,984,344.56 47,244.71 0.17%
JP1400041B55 JPGV 2.200 03/20/51 JAPAN GOV JP JPY A1l 7,718,076.99 45,669.16 0.17%
JP1400131L54 JPGV 0.500 03/20/60 JAPAN GOV JP JPY A1l 120,234.82 711.45 0.00%




Collateral data - as at 02/07/2025

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

JP1400141M51 JPGV 0.700 03/20/61 JAPAN GOV JP JPY A1l 3,062,991.34 18,124.24 0.07%
JP1742811R19 JPGV 01/20/26 JAPAN GOV JP JPY A1l 3,191,951.44 18,887.32 0.07%
JP1742881R22 JPGV 02/20/26 JAPAN GOV JP JPY A1l 14,705,602.49 87,015.53 0.32%
JP3188220002 OTSUKA HOLDINGS ODSH OTSUKA HOLDINGS COM JP JPY A1l 13,123,298.28 77,652.77 0.28%
JP3205800000 KAO ODSH KAO COM JP JPY A1l 13,439,998.46 79,526.74 0.29%
JP3224200000 KAWASAKI HEAVY ODSH KAWASAKI HEAVY COM JP JPY A1l 54,391,998.71 321,846.64 1.17%
JP3359600008 SHARP ODSH SHARP COM JP JPY A1l 1,096,798.57 6,489.94 0.02%
JP3476480003 DAI-ICHILIFEHLDG ODSH DAI-ICHILIFEHLDG COM JP JPY A1l 762,649.80 4,512.73 0.02%
JP3481800005 DAIKIN IND ODSH DAIKIN IND COM JP JPY A1l 1,760,498.26 10,417.17 0.04%
JP3505000004 DAIWA HOUSE ODSH DAIWA HOUSE COM JP JPY A1l 490,898.67 2,904.73 0.01%
JP3566800003 CENTRAL JPN RAIL ODSH CENTRAL JPN RAIL COM JP JPY A1l 18,065,599.65 106,897.20 0.39%
JP3676800000 NISSHIN SEIFUN ODSH NISSHIN SEIFUN COM JP JPY A1l 519,5699.77 3,074.56 0.01%
JP3802300008 FAST RETAILING ODSH FAST RETAILING COM JP JPY A1l 14,405,998.58 85,242.73 0.31%
JP3818000006 FUJITSU ODSH FUJITSU COM JP JPY A1l 54,691,699.07 323,620.01 1.17%
JP3837800006 HOYA ODSH HOYA COM JP JPY A1l 54,713,999.41 323,751.97 1.17%
JP3890350006 SMFG ODSH SMFG COM JP JPY A1l 21,357,999.03 126,378.89 0.46%
KYG3066L1014 ENN ENERGY ODSH ENN ENERGY COM HK HKD 885,905.97 95,815.98 0.35%
KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 7,979,867.98 863,069.97 3.13%
NL0000009082 KPN ODSH KPN COM NL EUR AAA 20.68 20.68 0.00%
NLO0000395903 WOLTERS KLUWER ODSH WOLTERS KLUWER COM NL EUR AAA 697,471.24 697,471.24 2.53%
NL0010273215 ASML HOLDING ODSH ASML HOLDING COM NL EUR AAA 313,385.79 313,385.79 1.14%
NL0013654783 PROSUS ODSH PROSUS COM NL EUR AAA 15,918.80 15,918.80 0.06%
NLO0015000LU4 IVECO GROUP ODSH IVECO GROUP COM IT EUR 41,656.98 41,656.98 0.15%
NZXROE0001S2 XERO ODSH XERO COM AU AUD AAA 28,518.38 15,913.92 0.06%
SE0000667925 TELIA COMPANY ODSH TELIA COMPANY COM SE SEK AAA 377.07 33.73 0.00%
SE0005190238 TELE2 ODSH TELE2 COM SE SEK AAA 4,183,883.91 374,237.58 1.36%
US0028241000 ABBOTT ODSH ABBOTT COM us usD AAA 919,754.99 780,894.95 2.83%
US00724F1012 ADOBE ODSH ADOBE COM us usD AAA 162,329.40 137,821.71 0.50%
US0079031078 AMD ODSH AMD COM us usD AAA 603,375.62 512,280.97 1.86%
US02079K1079 ALPHABET ODSH ALPHABET COM us usD AAA 279,163.98 237,017.19 0.86%
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us usD AAA 1,016,541.06 863,068.74 3.13%
US0255371017 AEP INC ODSH AEP INC COM us usD AAA 440,734.58 374,194.66 1.36%
US0311621009 AMGEN ODSH AMGEN COM us usD AAA 440,718.83 374,181.29 1.36%
US0326541051 ANALOG DEVICES ODSH ANALOG DEVICES COM us usD AAA 163,635.19 138,930.36 0.50%
US0378331005 APPLE ODSH APPLE COM us usD AAA 1,016,447.61 862,989.40 3.13%
US0605051046 BOFAML ODSH BOFAML COM us usD AAA 678,192.75 575,802.58 2.09%
US22160K1051 COSTCO WHOLESALE ODSH COSTCO WHOLESALE COM us uUsD AAA 368,749.03 313,077.14 1.13%
US2358511028 DANAHER ODSH DANAHER COM us uUsD AAA 795,350.50 675,272.43 2.45%
US2546871060 WALT DISNEY ODSH WALT DISNEY COM us uUsD AAA 1,016,569.67 863,093.03 3.13%




Collateral data - as at 02/07/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
US2786421030 EBAY ODSH EBAY COM us usD AAA 1,016,543.79 863,071.06 3.13%
US3453708600 FORD MOTOR ODSH FORD MOTOR COM us usD AAA 45.39 38.54 0.00%
US38141G1040 GOLDMAN SACHS ODSH GOLDMAN SACHS COM us usD AAA 1,029,312.21 873,911.77 3.17%
US4385161066 HONEYWELL INTL ODSH HONEYWELL INTL COM us usD AAA 440,769.41 374,224.23 1.36%
US4461501045 HUNTINGTON BANC ODSH HUNTINGTON BANC COM us usD AAA 537,665.27 456,491.24 1.65%
US4581401001 INTEL ODSH INTEL COM us usD AAA 397,864.19 337,796.63 1.22%
US4612021034 INTUIT ODSH INTUIT COM us usD AAA 440,479.64 373,978.21 1.36%
US6174464486 MORGAN STANLEY ODSH MORGAN STANLEY COM us usD AAA 1,016,550.41 863,076.68 3.13%
US67066G 1040 NVIDIA ODSH NVIDIA COM us usD AAA 1,228,239.59 1,042,806.08 3.78%
US8725401090 TJX ODSH TJX COM us usD AAA 369,597.47 313,797.48 1.14%
US912810QN19 UST 4.750 02/15/41 US TREASURY GOV us usD AAA 17,502.27 14,859.86 0.05%
US912810RD28 UST 3.750 11/15/43 US TREASURY GOV us usD AAA 17,468.00 14,830.77 0.05%
US912810RF75 UST 1.375 02/15/44 US TREASURY GOV us uUsD AAA 339,563.75 288,298.10 1.05%
US912810RT79 UST 2.250 08/15/46 US TREASURY GOV us uUsD AAA 17,452.75 14,817.82 0.05%
US912810SP49 UST 1.375 08/15/50 US TREASURY GOV us uUsD AAA 265,418.49 225,346.93 0.82%
US912810TH14 UST 3.250 05/15/42 US TREASURY GOV us uUsD AAA 17,447.86 14,813.67 0.05%
US912810TM09 UST 4.000 11/15/42 US TREASURY GOV us uUsD AAA 17,441.98 14,808.68 0.05%
US91282CAU53 UST 0.500 10/31/27 US TREASURY GOV us uUsD AAA 17,460.35 14,824.27 0.05%
US91282CJK80 UST 4.625 11/15/26 US TREASURY GOV us uUsD AAA 4,670.86 3,965.68 0.01%
US91282CLE92 UST 1.875 07/15/34 US TREASURY GOV us uUsD AAA 265,569.58 225,475.20 0.82%
US91282CMG32 UST 4.250 01/31/30 US TREASURY GOV us uUsD AAA 265,253.35 225,206.72 0.82%
US91282CMZ13 UST 3.875 04/30/30 US TREASURY GOV us uUsD AAA 150,041.85 127,389.28 0.46%
Total: 27,586,914.95 100.00%
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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 | NATIXIS (PARENT) 5,829,596.05
2 | BARCLAYS CAPITAL SECURITIES LIMITED (PARENT) 5,232,073.93
3 | JP MORGAN SECS PLC (PARENT) 4,722,277.51
4 | SKANDINAVISKA ENSKILDA BANKEN AB (PARENT) 2,188,688.43
5

HSBC BANK PLC (PARENT)

2,101,530.77
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