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Securities Lending Report
HSBC CONTINENTAL EUROPE / HSBC MSCI EUROPE UCITS ETF - 706133
Report as at 28/04/2025

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) 273,801,338
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 28/04/2025

Currently on loan in EUR (base currency)

38,219,217.30

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

13.96%

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

40,479,624.67

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 28/04/2025

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

BE0974264930 AGEAS ODSH AGEAS COM BE EUR AA3 53.94 53.94 0.00%
BMG4593F1389 HISCOX ODSH HISCOX CST GB GBP AA3 1,773,355.20 2,074,099.57 5.12%
CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 61,245.33 38,823.86 0.10%
CA56501R1064 MANULIFE FINANCI ODSH MANULIFE FINANCI COM CA CAD AAA 61,301.66 38,859.57 0.10%
CA7800871021 RBC ODSH RBC COM CA CAD AAA 41,314.89 26,189.81 0.06%
CH0012221716 ABB ODSH ABB COM CH CHF 508,274.00 538,325.17 1.33%
CNE1000003G1 ICBC ODSH ICBC COM CN HKD 4,751,775.98 538,363.35 1.33%
DE0008404005 ALLIANZ ODSH ALLIANZ COM DE EUR AAA 761,407.32 761,407.32 1.88%
DE0008430026 MUNICH RE GROUP ODSH MUNICH RE GROUP COM DE EUR AAA 509,048.11 509,048.11 1.26%
F10009003727 WARTSILA ODSH WARTSILA COM Fl EUR AA1 59,067.13 59,067.13 0.15%




Collateral data - as at 28/04/2025

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

FR0000052292 HERMES INTL ODSH HERMES INTL COM FR EUR AA2 761,230.49 761,230.49 1.88%
FR0013234333 FRGV 1.750 06/25/39 FRANCE GOV FR EUR AA2 176,736.51 176,736.51 0.44%
GB0004544929 ORD GBPO0.10 IMPERIAL TOBACCO CST GB GBP AA3 33,153.12 38,775.58 0.10%
GB0006825383 ORD GBP0.10 PERSIMMON CST GB GBP AA3 33,224.40 38,858.95 0.10%
GB0007980591 ORD USDO0.25 BP PLC CST GB GBP AA3 651,261.21 761,708.99 1.88%
GB0009895292 ORD USDO0.25 ASTRAZENECA CST GB GBP AA3 33,176.00 38,802.34 0.10%
GBOOBOCNHZ09 UKTI 1 1/4 11/22/55 UK TREASURY GIL GB GBP AA3 261,614.38 305,981.72 0.76%
GB00OBOSWJX34 ORD GBP5 LONDON STOCK EXCHANGE CST GB GBP AA3 33,176.00 38,802.34 0.10%
GBOOB19NLV48 ORD USDO0.10 EXPERIAN GROUP LIMITED CST GB GBP AA3 409,375.40 478,801.62 1.18%
GB00B1L6W962 UKTI 1 1/8 11/22/37 UK TREASURY GIL GB GBP AA3 261,875.95 306,287.65 0.76%
GB00B421JZ66 UKTI 0 1/2 03/22/50 UK TREASURY GIL GB GBP AA3 261,981.47 306,411.06 0.76%
GB00BD6K4575 COMPASS GROUP ODSH COMPASS GROUP CST GB GBP AA3 409,448.09 478,886.64 1.18%
GB0OOBJLR0J16 UKT 158 10/22/54 UK Tresury GIL GB GBP AA3 1,217.56 1,424.05 0.00%
GBOOBVYVFW23 AUTO TRADER ODSH AUTO TRADER CST GB GBP AA3 409,460.47 478,901.12 1.18%
GB0OOBYVP4K94 UKTI 018 11/22/56 CORP UK TREASURY GIL GB GBP AA3 262,336.63 306,826.46 0.76%
HK0000069689 AIA GROUP ODSH AIA GROUP COM HK HKD 3,183,944.32 360,732.27 0.89%
IEO00S9YS762 LINDE ODSH LINDE COM us uUsD AAA 448.28 394.06 0.00%
IT0003828271 RECORDATI ODSH RECORDATI COM IT EUR 60,780.73 60,780.73 0.15%
JP1024511P82 JPGV 0.005 08/01/25 JAPAN GOV JP JPY A1l 62,590,793.93 382,056.93 0.94%
JP1024651QA4 JPGV 0.400 10/01/26 JAPAN GOV JP JPY A1l 175,351,790.00 1,070,354.97 2.64%
JP1051671Q49 JPGV 0.400 03/20/29 JAPAN GOV JP JPY A1l 175,361,152.03 1,070,412.11 2.64%
JP1051751R17 JPGV 0.900 12/20/29 JAPAN GOV JP JPY A1l 33,032,729.58 201,633.22 0.50%
JP1103761QA5 JPGV 0.900 09/20/34 JAPAN GOV JP JPY A1l 175,347,873.51 1,070,331.06 2.64%
JP1201301B94 JPGV 1.800 09/20/31 JAPAN GOV JP JPY A1l 132,168,644.26 806,763.16 1.99%
JP1201521F37 JPGV 1.200 03/20/35 JAPAN GOV JP JPY A1l 175,351,257.33 1,070,351.71 2.64%
JP1201561G37 JPGV 0.400 03/20/36 JAPAN GOV JP JPY A1l 175,337,599.43 1,070,268.35 2.64%
JP1201641J38 JPGV 0.500 03/20/38 JAPAN GOV JP JPY A1l 175,372,911.08 1,070,483.89 2.64%
JP1201651J76 JPGV 0.500 06/20/38 JAPAN GOV JP JPY A1l 132,268,943.98 807,375.40 1.99%
JP3143600009 ITOCHU ODSH ITOCHU COM JP JPY A1l 97,484,998.74 595,052.68 1.47%
JP3294460005 INPEX ODSH INPEX COM JP JPY A1l 88,147,499.73 538,056.18 1.33%
JP3304200003 KOMATSU ODSH KOMATSU COM JP JPY A1l 9,904,798.14 60,459.32 0.15%
JP3422950000 SEVEN&I HLDGS ODSH SEVEN&I HLDGS COM JP JPY A1l 88,150,398.77 538,073.87 1.33%
JP3551500006 DENSO ODSH DENSO COM JP JPY A1l 6,819,099.48 41,624.08 0.10%
JP3585800000 TEP HLDG ODSH TEP HLDG COM JP JPY A1l 88,939.22 542.89 0.00%
JP3684000007 NITTO DENKO ODSH NITTO DENKO COM JP JPY A1l 247,698.90 1,511.96 0.00%
JP3890310000 MS&AD INSURANCE ODSH MS&AD INSURANCE COM JP JPY A1l 88,178,998.36 538,248.45 1.33%
NL0000235190 AIRBUS NL ODSH AIRBUS NL COM FR EUR AA2 761,643.31 761,643.31 1.88%
NL0000334118 ASM INTL ODSH ASM INTL COM NL EUR AAA 761,649.70 761,649.70 1.88%
US02079K3059 ALPHABET ODSH ALPHABET COM us uUsD AAA 544,862.84 478,958.18 1.18%




Collateral data - as at 28/04/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
US09260D1072 BLACKSTONE DE ODSH BLACKSTONE DE COM us usD AAA 1,596,190.28 1,403,120.81 3.47%
US11135F1012 BROADCOM ODSH BROADCOM COM us usD AAA 817,118.70 718,282.94 1.77%
US1273871087 CADENCE DESIGN ODSH CADENCE DESIGN COM us usD AAA 67,467.37 59,306.76 0.15%
US14040H1059 CAPITAL ONE FIN ODSH CAPITAL ONE FIN COM us usD AAA 2,359,201.25 2,073,840.71 5.12%
US17275R1023 CISCO SYSTEMS ODSH CISCO SYSTEMS COM us usD AAA 67,468.47 59,307.73 0.15%
US1729081059 CINTAS ODSH CINTAS COM us usD AAA 67,296.82 59,156.84 0.15%
US20030N1019 COMCAST ODSH COMCAST COM us usD AAA 33.89 29.79 0.00%
US45866F 1049 INTERCONTI EXC ODSH INTERCONTI EXC COM us usD AAA 544,566.01 478,697.26 1.18%
US5486611073 LOWE S ODSH LOWE S COM us usD AAA 2,359,186.65 2,073,827.88 5.12%
US5801351017 MCDONALD S CORP ODSH MCDONALD S CORP COM us usD AAA 2,359,139.05 2,073,786.03 5.12%
US5949181045 MICROSOFT ODSH MICROSOFT COM us usD AAA 3,225,316.36 2,835,193.64 7.00%
US64110D1046 NETAPP ODSH NETAPP COM us usD AAA 1,453,587.45 1,277,766.71 3.16%
US65473P1057 NISOURCE ODSH NISOURCE COM us uUsD AAA 363,048.92 319,135.82 0.79%
US67066G1040 NVIDIA ODSH NVIDIA COM us uUsD AAA 545,703.39 479,697.06 1.19%
US912810RK60 UST 2.500 02/15/45 US TREASURY GOV us uUsD AAA 918,423.17 807,333.99 1.99%
US912810TJ79 UST 3.000 08/15/52 US TREASURY GOV us uUsD AAA 918,426.37 807,336.80 1.99%
US912810UC08 UST 4.250 08/15/54 US TREASURY GOV us uUsD AAA 347,454.21 305,427.39 0.75%
US91282CDG33 UST 1.125 10/31/26 US TREASURY GOV us uUsD AAA 305,258.48 268,335.51 0.66%
US91282CDY49 UST 1.875 02/15/32 US TREASURY GOV us uUsD AAA 916,847.72 805,949.10 1.99%
US91282CEP23 UST 2.875 05/15/32 US TREASURY GOV us uUsD AAA 348,519.90 306,364.18 0.76%
US91282CJB81 UST 5.000 09/30/25 US TREASURY GOV us uUsD AAA 918,379.84 807,295.90 1.99%
Total: 40,479,624.67 100.00%
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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 LIMI

13,408,734.74




Top 5 borrowers in last Month

No. | Counterparty

Market Value

1 | BARCLAYS CAPITAL SECURITIES LIMITED (PARENT)

14,678,038.65

JP MORGAN SECS PLC (PARENT)

2 | NATIXIS (PARENT) 9,802,580.69
3 | CITIGROUP GLOBAL MARKETS LTD (PARENT) 6,654,432.90
4 | MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT) 3,406,940.62
5

2,376,030.32
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