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Securities Lending Report
HSBC CONTINENTAL EUROPE / HSBC USA SCREENED EQUITY UCITS ETF - 364633
Report as at 22/09/2025

Summary of policy

% limit on maximum percentage of book on loan

30%

Revenue Split

75/25*

Name of the Fund

HSBC CONTINENTAL EUROPE / HSBC USA SCREENED EQUITY UCITS ETF - 364633

Replication Mode

Physical replication

ISIN Code IEOOBKY40J65
Total net assets (AuM) 888,706,067
Reference currency of the fund UsD

* 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 22/09/2025

Currently on loan in USD (base currency)

16,416,122.97

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

1.85%

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

17,327,510.44

Collateral value (cash and securities) in % of loan

106%

Securities lending statistics

12-month average on loan in USD (base currency) N/A
12-month average on loan as a % of the fund AuM N/A
12-month maximum on loan in USD N/A
12-month maximum on loan as a % of the fund AuM N/A
Gross Return for the fund over the last 12 months in USD (base currency) N/A
Gross Return for the fund over the last 12 months in % of the fund AuM N/A

Collateral data - as at 22/09/2025

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

CA0636711016 BMO ODSH BMO COM CA CAD AAA 1,136,958.27 825,415.05 4.76%
CA0641491075 BANK NOVA ODSH BANK NOVA COM CA CAD AAA 1,137,023.99 825,462.77 4.76%
CA11271J1075 BROOKFIELD CO ODSH BROOKFIELD CO COM CA CAD AAA 1,137,046.65 825,479.21 4.76%
CA29250N1050 ENBRIDGE INC ODSH ENBRIDGE INC COM CA CAD AAA 1,137,031.87 825,468.48 4.76%
CA6330671034 NATL BK CANADA ODSH NATL BK CANADA COM CA CAD AAA 1,136,959.99 825,416.30 4.76%
CA67077M1086 NUTRIEN ODSH NUTRIEN COM CA CAD AAA 1,137,015.13 825,456.33 4.76%
CA82509L1076 SHOPIFY ODSH SHOPIFY COM CA CAD AAA 846.38 614.46 0.00%
CA8667961053 SUN LIFE ODSH SUN LIFE COM CA CAD AAA 1,137,070.98 825,496.88 4.76%
CA87971M1032 TELUS BC ODSH TELUS BC COM CA CAD AAA 1,137,026.63 825,464.68 4.76%
CA8849038085 THOMSONREUTERS ODSH THOMSONREUTERS COM CA CAD AAA 1,136,952.25 825,410.68 4.76%




Collateral data - as at 22/09/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
CA8911605092 TD ODSH TD COM CA CAD AAA 1,136,902.70 825,374.71 4.76%
FR0000120073 AIR LIQUIDE ODSH AIR LIQUIDE COM FR EUR AA2 6,675.84 7,849.51 0.05%
GB0030913577 ORD GBPO0.05 BT GROUP PLC CST GB GBP AA3 5,935.97 8,003.47 0.05%
GB00OB10RZP78 ORD SHARES OF 3 1/9 PENCE UNILEVER PLC CST GB GBP AA3 5,920.20 7,982.21 0.05%
GB00B1WY2338 ORD GBP0.375 BKDRYJ4 CST GB GBP AA3 5,913.56 7,973.25 0.05%
GB00B24CGK77 ORD GBPO0.10 RECKITT BENCKISER PLC CST GB GBP AA3 5,928.00 7,992.72 0.05%
GB00B2B0ODG97 RELX PLC GBP0.1444 RELX PLC CST GB GBP AA3 5,917.70 7,978.83 0.05%
GB00B8C3BL03 SAGE GROUP ODSH SAGE GROUP CST GB GBP AA3 374.00 504.26 0.00%
GB00BQC4R999 UKT 3 3/4 01/29/38 UK Treasury GIL GB GBP AA3 1,065,910.45 1,437,167.06 8.29%
GB00BQC82C90 UKT 4 1/4 07/31/34 UK Treasury GIL GB GBP AA3 1,065,959.96 1,437,233.81 8.29%
NL0009538784 NXP SEMICONDTRS ODSH NXP SEMICONDTRS COM us uUsD AAA 7,841.74 7,841.74 0.05%
SE0000115446 VOLVO ODSH VOLVO COM SE SEK AAA 75,184.12 7,994.38 0.05%
SE0000695876 ALFA LAVAL AB ODSH ALFA LAVAL AB COM SE SEK AAA 74,906.93 7,964.91 0.05%
US0326541051 ANALOG DEVICES ODSH ANALOG DEVICES COM us uUsD AAA 20,853.04 20,853.04 0.12%
US5949181045 MICROSOFT ODSH MICROSOFT COM us uUsD AAA 100,996.34 100,996.34 0.58%
US67066G1040 NVIDIA ODSH NVIDIA COM us uUsD AAA 914,620.57 914,620.57 5.28%
US91282CAT80 UST 0.250 10/31/25 US TREASURY GOV us uUsD AAA 1,437,171.78 1,437,171.78 8.29%
US91282CAZ41 UST 0.375 11/30/25 US TREASURY GOV us uUsD AAA 1,437,045.86 1,437,045.86 8.29%
US91282CHF 14 UST 3.750 05/31/30 US TREASURY GOV us uUsD AAA 778,129.25 778,129.25 4.49%
US91282CNK35 UST 3.875 06/30/30 US TREASURY GOV us uUsD AAA 1,437,147.89 1,437,147.89 8.29%
Total: 17,327,510.44 100.00%
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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




RBC DOMINION SECURITIES INC (PARENT)

10,764,196.03

HSBC BANK PLC (PARENT)

3,036,223.21

NATIXIS (PARENT)

64,992.46
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