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Securities Lending Report
HSBC CONTINENTAL EUROPE / HSBC MSCI EUROPE UCITS ETF - 706133
Report as at 31/07/2025

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) 333,967,083
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 31/07/2025

Currently on loan in EUR (base currency)

32,901,749.89

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

9.85%

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

34,853,211.82

Collateral value (cash and securities) in % of loan

106%

Securities lending statistics

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

30,652,046.01

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

12.48%

12-month maximum on loan in EUR

45,991,101.80

12-month maximum on loan as a % of the fund AuM 19.34%
Gross Return for the fund over the last 12 months in (base currency fund) 46,115.30
Gross Return for the fund over the last 12 months in % of the fund AuM 0.0188%

Collateral data - as at 31/07/2025

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

AT0000383864 ATGV 6.250 07/15/27 AUSTRIA GOV AT EUR AA1 58.45 58.45 0.00%
ATO000A04967 ATGV 4.150 03/15/37 AUSTRIA GOV AT EUR AA1 103,128.08 103,128.08 0.30%
ATO000A33SK7 ATGV 3.150 10/20/53 AUSTRIA GOV AT EUR AA1 126,260.65 126,260.65 0.36%
AU000000MQG1 MACQUARIE GROUP ODSH MACQUARIE GROUP COM AU AUD AAA 6,521.38 3,670.21 0.01%
BE0000354630 BEGV 0.350 06/22/32 BELGIUM GOV BE EUR AA3 104,053.17 104,053.17 0.30%
BE0000357666 BEGV 3.000 06/22/33 BELGIUM GOV BE EUR AA3 12.97 12.97 0.00%
BE0974293251 ABIODSHABI COM BE EUR AA3 238,350.11 238,350.11 0.68%
BMGO0450A1053 ARCH CAPITAL GRP ODSH ARCH CAPITAL GRP COM us uUsD AAA 274,208.83 238,855.99 0.69%
CA0636711016 BMO ODSH BMO COM CA CAD AAA 70,029.04 44,170.43 0.13%
CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 47,195.99 29,768.61 0.09%




Collateral data - as at 31/07/2025

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

CA6330671034 NATL BK CANADA ODSH NATL BK CANADA COM CA CAD AAA 70,013.15 44,160.41 0.13%
CA8672241079 SUNCOR ENERGY ODSH SUNCOR ENERGY COM CA CAD AAA 37,743.75 23,806.66 0.07%
CHO0012549785 SONOVA HLDG ODSH SONOVA HLDG COM CH CHF 1,866,913.40 2,005,498.41 5.75%
CH1430134226 AMRIZE ODSH AMRIZE COM CH CHF 221,786.94 238,250.67 0.68%
CNE1000002Q2 SINOPEC CORP. ODSH SINOPEC CORP. COM CN HKD 543,388.72 60,297.24 0.17%
CNE1000003G1 ICBC ODSH ICBC COM CN HKD 125,390.58 13,913.99 0.04%
CNE1000003W8 PETROCHINA ODSH PETROCHINA COM CN HKD 2,058,712.28 228,445.43 0.66%
CNE100003F19 WUXI APPTEC ODSH WUXI APPTEC COM CN HKD 951.28 105.56 0.00%
DE0005140008 DEUTSCHE BANK ODSH DEUTSCHE BANK COM DE EUR AAA 927,347.12 927,347.12 2.66%
DE0005557508 DEUTSCHE TELEKOM ODSH DEUTSCHE TELEKOM COM DE EUR AAA 386,678.70 386,678.70 1.11%
DE0007030009 RHEINMETALL ODSH RHEINMETALL COM DE EUR AAA 926,541.00 926,541.00 2.66%
DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 928,683.20 928,683.20 2.66%
DE0007236101 SIEMENS ODSH SIEMENS COM DE EUR AAA 927,251.29 927,251.29 2.66%
DEOOOBUOE220 DEGV 10/15/25 GERMANY GOV DE EUR AAA 0.09 0.09 0.00%
DEO000BU25042 DEGV 2.400 04/18/30 GERMANY GOV DE EUR AAA 829,563.35 829,563.35 2.38%
FR0000120578 SANOFI FR ODSH SANOFI FR COM FR EUR AA2 927,293.35 927,293.35 2.66%
FR0000131104 BNP ODSH BNP COM FR EUR AA2 189,768.00 189,768.00 0.54%
FR0010171975 FRGV 4.000 04/25/55 FRANCE GOV FR EUR AA2 104,053.49 104,053.49 0.30%
FR0010870956 FRGV 4.000 04/25/60 FRANCE GOV FR EUR AA2 27,421.86 27,421.86 0.08%
FR0013286192 FRGV 0.750 05/25/28 FRANCE GOV FR EUR AA2 3,200.45 3,200.45 0.01%
FR0014004J31 FRGV 0.750 05/25/53 FRANCE GOV FR EUR AA2 6,463.10 6,463.10 0.02%
FR0129132728 FRGV 07/15/26 FRANCE GOV FR EUR AA2 15,651.46 15,651.46 0.04%
GB0002374006 ORD 28 101/108P DIAGEO CST GB GBP AA3 120,423.55 139,414.34 0.40%
GB0003718474 GAMES WORKSHOP ODSH GAMES WORKSHOP CST GB GBP AA3 201,588.60 233,379.12 0.67%
GB0007669376 ORD GBPO0.15 ST.JAMES PLACE CAP CST GB GBP AA3 38,125.70 44,138.12 0.13%
GB0007980591 ORD USDO0.25 BP PLC CST GB GBP AA3 4,219.17 4,884.53 0.01%
GB0009697037 ORD GBP0.60 BABCOCK INTL CST GB GBP AA3 54,289.56 62,851.02 0.18%
GB0009895292 ORD USDO0.25 ASTRAZENECA CST GB GBP AA3 54,270.56 62,829.03 0.18%
GBOOBOCNHZ09 UKTI 1 1/4 11/22/55 UK TREASURY GIL GB GBP AA3 16,030.51 18,558.52 0.05%
GB00OBOSWJX34 ORD GBP5 LONDON STOCK EXCHANGE CST GB GBP AA3 38,108.45 44,118.15 0.13%
GB00B128DH60 UKTI 1 1/4 11/22/27 UK TREASURY GIL GB GBP AA3 339.66 393.22 0.00%
GB00B3MYD345 UKTI 0 5/8 11/22/42 UK TREASURY GIL GB GBP AA3 3,374.23 3,906.35 0.01%
GB00OBBJNQY21 UKT 3 1/2 07/22/68 UK TREASURY GIL GB GBP AA3 322.69 373.58 0.00%
GB00OBDX8CX86 UKTI 0 1/8 03/22/68 UK TREASURY GIL GB GBP AA3 60.08 69.55 0.00%
GB00BLGZ9862 TESCO ODSH TESCO CST GB GBP AA3 54,357.50 62,929.68 0.18%
GB00BM822T38 UKT 1 01/31/32 UK Treasury GIL GB GBP AA3 203,950.65 236,113.67 0.68%
GB00OBP9DLZ64 UKTI 0 1/8 03/22/58 UK TREASURY GIL GB GBP AA3 1,308.47 1,514.82 0.00%
GBOOBPJJKP77 UKT 43/4 10/22/43 UK Treasury GIL GB GBP AA3 652.80 755.75 0.00%
GB0OOBYVP4K94 UKTI 018 11/22/56 CORP UK TREASURY GIL GB GBP AA3 3,221.50 3,729.53 0.01%




Collateral data - as at 31/07/2025

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

GBOOBYYMZX75 UKT 2 1/2 07/22/65 UK TREASURY GIL GB GBP AA3 2,851.22 3,300.86 0.01%
HK2388011192 BOC HONG KONG ODSH BOC HONG KONG COM HK HKD 135,269.58 15,010.22 0.04%
IT0003492391 DIASORIN ODSH DIASORIN COM IT EUR 37,723.91 37,723.91 0.11%
JP1024691R25 JPGV 0.700 02/01/27 JAPAN GOV JP JPY A1l 17,788,339.44 104,038.33 0.30%
JP1051771R39 JPGV 1.100 12/20/29 JAPAN GOV JP JPY A1l 17,752,213.04 103,827.04 0.30%
JP1120291Q59 JPGV 0.005 03/10/34 JAPAN GOV JP JPY A1l 210,594.51 1,231.70 0.00%
JP1201641J38 JPGV 0.500 03/20/38 JAPAN GOV JP JPY A1l 17,750,318.73 103,815.96 0.30%
JP1300561H93 JPGV 0.800 09/20/47 JAPAN GOV JP JPY A1l 103,840.40 607.33 0.00%
JP1300831Q70 JPGV 2.200 06/20/54 JAPAN GOV JP JPY A1l 3,165,235.90 18,512.46 0.05%
JP1400171Q50 JPGV 2.200 03/20/64 JAPAN GOV JP JPY A1l 3,106,835.08 18,170.89 0.05%
JP3143600009 ITOCHU ODSH ITOCHU COM JP JPY A1l 32,525,299.25 190,230.12 0.55%
JP3200450009 ORIX ODSH ORIX COM JP JPY A1l 14,959,998.93 87,496.27 0.25%
JP3224200000 KAWASAKI HEAVY ODSH KAWASAKI HEAVY COM JP JPY A1l 1,111,998.85 6,503.73 0.02%
JP3242800005 CANON ODSH CANON COM JP JPY A1l 429,999.41 2,514.93 0.01%
JP3475350009 DAIICHI SANKYO ODSH DAIICHI SANKYO COM JP JPY A1l 743,998.85 4,351.41 0.01%
JP3494600004 SCREEN HLDG ODSH SCREEN HLDG COM JP JPY A1l 2,395,999.44 14,013.44 0.04%
JP3496400007 KDDI ODSH KDDI COM JP JPY A1l 248,549.89 1,453.69 0.00%
JP3502200003 DAIWA SECS GRP ODSH DAIWA SECS GRP COM JP JPY A1l 211,398.15 1,236.40 0.00%
JP3519400000 CHUGAI PHARM ODSH CHUGAI PHARM COM JP JPY A1l 735,998.03 4,304.62 0.01%
JP3526600006 CHUBU ELEC ODSH CHUBU ELEC COM JP JPY A1l 4,613,748.11 26,984.34 0.08%
JP3538800008 TDK ODSH TDK COM JP JPY A1l 185,699.33 1,086.10 0.00%
JP3726800000 JAPAN TOBACCO ODSH JAPAN TOBACCO COM JP JPY A1l 2,590,798.17 15,152.75 0.04%
JP3788600009 HITACHI ODSH HITACHI COM JP JPY A1l 939,399.32 5,494.25 0.02%
JP3802300008 FAST RETAILING ODSH FAST RETAILING COM JP JPY A1l 9,275,999.94 54,252.37 0.16%
JP3818000006 FUJITSU ODSH FUJITSU COM JP JPY A1l 2,643,999.06 15,463.91 0.04%
JP3854600008 HONDA ODSH HONDA COM JP JPY A1l 1,098,299.28 6,423.60 0.02%
JP3870400003 MARUI GROUP ODSH MARUI GROUP COM JP JPY A1l 1,848,598.62 10,811.86 0.03%
JP3885780001 MIZUHO ODSH MIZUHO COM JP JPY A1l 16,135,198.70 94,369.64 0.27%
JP3890350006 SMFG ODSH SMFG COM JP JPY A1l 3,469,496.58 20,291.98 0.06%
JP3902900004 MUFG ODSH MUFG COM JP JPY A1l 2,954,698.80 17,281.09 0.05%
JP3910660004 TOKIO MARINEHLDG ODSH TOKIO MARINEHLDG COM JP JPY A1l 2,449,598.19 14,326.92 0.04%
JP3976300008 RYOHIN KEIKAKU ODSH RYOHIN KEIKAKU COM JP JPY A1l 5,735,998.38 33,548.03 0.10%
JP3979200007 LASERTEC ODSH LASERTEC COM JP JPY A1l 1,551,998.29 9,077.14 0.03%
KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 1,681,899.97 186,632.38 0.54%
KYG9830T1067 XIAOMI ODSH XIAOMI COM HK HKD 40,485.15 4,492.44 0.01%
LU2598331598 TENARIS ODSH TENARIS COM IT EUR 28,739.15 28,739.15 0.08%
NLO0000395903 WOLTERS KLUWER ODSH WOLTERS KLUWER COM NL EUR AAA 232,924.99 232,924 .99 0.67%
NL0015614579 NLGV 01/15/52 NETHERLANDS GOV NL EUR AAA 63,225.45 63,225.45 0.18%
US0079031078 AMD ODSH AMD COM us uUsD AAA 3,410.69 2,970.96 0.01%




Collateral data - as at 31/07/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us usD AAA 690.56 601.53 0.00%
US0326541051 ANALOG DEVICES ODSH ANALOG DEVICES COM us usD AAA 410,913.58 357,935.86 1.03%
US0378331005 APPLE ODSH APPLE COM us usD AAA 461,582.39 402,072.10 1.15%
US0382221051 APPLIED ODSH APPLIED COM us usD AAA 410,976.30 357,990.49 1.03%
US0527691069 AUTODESK ODSH AUTODESK COM us usD AAA 276,401.57 240,766.04 0.69%
US1729674242 CITIGROUP ODSH CITIGROUP COM us usD AAA 3,284,462.61 2,861,007.76 8.21%
US4385161066 HONEYWELL INTL ODSH HONEYWELL INTL COM us usD AAA 2,542,843.35 2,215,003.01 6.36%
US46625H1005 JP MORGAN ODSH JP MORGAN COM us usD AAA 31,461.14 27,404.96 0.08%
US49456B1017 KINDER MORGAN DE ODSH KINDER MORGAN DE COM us usD AAA 2,023,722.49 1,762,810.68 5.06%
US57060D1081 MARKETAXESS ODSH MARKETAXESS COM us usD AAA 836,158.20 728,355.10 2.09%
US5949181045 MICROSOFT ODSH MICROSOFT COM us usD AAA 3,967,858.41 3,456,295.61 9.92%
US6174464486 MORGAN STANLEY ODSH MORGAN STANLEY COM us usD AAA 2,437,021.16 2,122,824.12 6.09%
US6311031081 NASDAQ ODSH NASDAQ COM us uUsD AAA 181,133.13 157,780.24 0.45%
US67066G1040 NVIDIA ODSH NVIDIA COM us uUsD AAA 4,090,045.01 3,562,729.10 10.22%
US6934751057 PNC FINL SVC ODSH PNC FINL SVC COM us uUsD AAA 2,558,026.75 2,228,228.86 6.39%
US7443201022 PRUDENTIAL FINL ODSH PRUDENTIAL FINL COM us uUsD AAA 274,195.31 238,844.22 0.69%
US7475251036 QUALCOMM ODSH QUALCOMM COM us uUsD AAA 410,374.80 357,466.54 1.03%
US89417E1091 TRAVELERS ODSH TRAVELERS COM us uUsD AAA 274,196.28 238,845.06 0.69%
US912810QX90 UST 2.750 08/15/42 US TREASURY GOV us uUsD AAA 266,175.97 231,858.78 0.67%
US912810RNO0O UST 2.875 08/15/45 US TREASURY GOV us uUsD AAA 270,562.67 235,679.92 0.68%
US912810SA79 UST 3.000 02/15/48 US TREASURY GOV us uUsD AAA 21,525.25 18,750.07 0.05%
US912810TDO00 UST 2.250 02/15/52 US TREASURY GOV us uUsD AAA 270,497.89 235,623.50 0.68%
US912828ZN34 UST 0.500 04/30/27 US TREASURY GOV us usD AAA 21,595.56 18,811.32 0.05%
US91282CFF32 UST 2.750 08/15/32 US TREASURY GOV us usD AAA 270,301.88 235,452.76 0.68%
US91282CHF 14 UST 3.750 05/31/30 US TREASURY GOV us usD AAA 270,316.89 235,465.83 0.68%
US91282CHK09 UST 4.000 06/30/28 US TREASURY GOV us usD AAA 20,532.73 17,885.52 0.05%
US91282CKG59 UST 4.125 03/31/29 US TREASURY GOV us usD AAA 67,761.07 59,024.86 0.17%
US91282CLP40 UST 3.500 09/30/26 US TREASURY GOV us usD AAA 72,465.61 63,122.86 0.18%
Total: 34,853,211.82 100.00%
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Counterparts

Number of counterparties with exposure exceeding 3% of the Fund's NAV

No.

Major Name Market Value

BARCLAYS CAPITAL SECURITIES LIMIT

18,925,852.46

Top 5 borrowers in last Month

No. | Counterparty Market Value
1 | BARCLAYS CAPITAL SECURITIES LIMITED (PARENT) 12,948,945.86
2 | NATIXIS (PARENT) 6,362,902.27
3 | JP MORGAN SECS PLC (PARENT) 2,557,095.18
4 | SKANDINAVISKA ENSKILDA BANKEN AB (PARENT) 2,230,233.91
5 | BNP PARIBAS FINANCIAL MARKETS (PARENT) 1,314,214.31
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