
Securities Lending Report

HSBC CONTINENTAL EUROPE / HSBC MULTI FACTOR WRLDWDE EQTY UCITS ETF - 815970

Report as at 16/10/2025

Summary of policy

% limit on maximum percentage of book on loan 30%

Revenue Split 75/25 *

Name of the Fund HSBC CONTINENTAL EUROPE / HSBC MULTI FACTOR WRLDWDE EQTY UCITS ETF - 815970

Replication Mode Physical replication

ISIN Code IE00BKZGB098

Total net assets (AuM) 839,600,860

Reference currency of the fund USD

Securities lending data - as at 16/10/2025

Currently on loan in USD (base currency) 109,649,050.94

Current percentage on loan (in % of the fund AuM) 13.06%

Collateral value (cash and securities) in  USD (base currency) 118,603,468.83

Collateral value (cash and securities) in % of loan 108%

Collateral data - as at 16/10/2025

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

AU000000NXT8 NEXTDC ODSH NEXTDC COM AU AUD AAA 1,044,123.83 680,410.22 0.57%

AU000000S320 SOUTH32 ODSH SOUTH32 COM AU AUD AAA 9.56 6.23 0.00%

BE0003739530 UCB SA ODSH UCB SA COM BE EUR AA3 515,967.00 599,777.42 0.51%

BE0974293251 A B I ODSH A B I COM BE EUR AA3 1,732,691.98 2,014,139.51 1.70%

CA0636711016 BMO ODSH BMO COM CA CAD AAA 3,538,653.83 2,520,712.05 2.13%

CA0641491075 BANK NOVA ODSH BANK NOVA COM CA CAD AAA 3,538,807.75 2,520,821.69 2.13%

CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 3,538,800.08 2,520,816.23 2.13%

CA21037X1006 CONSTEL SOFTWARE ODSH CONSTEL SOFTWARE COM CA CAD AAA 2,362,358.25 1,682,793.85 1.42%

CA56501R1064 MANULIFE FINANCI ODSH MANULIFE FINANCI COM CA CAD AAA 3,538,753.30 2,520,782.91 2.13%

CA87971M1032 TELUS BC ODSH TELUS BC COM CA CAD AAA 3,538,814.75 2,520,826.68 2.13%

Securities lending statistics

12-month average on loan in USD (base currency) 210,405,524.88

12-month average on loan as a % of the fund AuM 16.14%

12-month maximum on loan in USD 301,649,810.90

12-month maximum on loan as a % of the fund AuM 22.44%

Gross Return for the fund over the last 12 months in  (base currency fund) 435,614.41

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0334%

* 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



Collateral data - as at 16/10/2025

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

CA8911605092 TD ODSH TD COM CA CAD AAA 3,535,986.87 2,518,812.27 2.12%

CH0012214059 HOLCIM ODSH HOLCIM COM CH CHF 202,426.55 253,438.54 0.21%

CH0210483332 CMPNE FINANCIERE ODSH CMPNE FINANCIERE COM CH CHF 906,144.19 1,134,494.74 0.96%

CH1430134226 AMRIZE ODSH AMRIZE COM CH CHF 202,459.79 253,480.15 0.21%

CNE1000002H1 CCB ODSH CCB COM CN HKD 5,290,002.11 680,408.96 0.57%

CNE1000003G1 ICBC ODSH ICBC COM CN HKD 5,290,012.50 680,410.30 0.57%

CNE1000003X6 PING AN OF CHINA ODSH PING AN OF CHINA COM CN HKD 5,289,982.47 680,406.43 0.57%

CNE100000FN7 SINOPHARM ODSH SINOPHARM COM CN HKD 3,526,837.06 453,627.71 0.38%

DE0008404005 ALLIANZ ODSH ALLIANZ COM DE EUR AAA 516,031.99 599,852.97 0.51%

DE0008430026 MUNICH RE GROUP ODSH MUNICH RE GROUP COM DE EUR AAA 515,605.99 599,357.77 0.51%

DE000CBK1001 COMMERZBANK ODSH COMMERZBANK COM DE EUR AAA 975,958.88 1,134,487.47 0.96%

DK0009924102 DKGV 11/15/31 DENMARK GOV DK DKK AAA 10,923,129.21 1,700,056.60 1.43%

FR0000052292 HERMES INTL ODSH HERMES INTL COM FR EUR AA2 515,475.00 599,205.50 0.51%

FR0000121485 KERING ODSH KERING COM FR EUR AA2 516,071.20 599,898.54 0.51%

FR0000125486 VINCI ODSH VINCI COM FR EUR AA2 442,831.19 514,761.89 0.43%

FR0000578577 FRGV IO STR 10/25/29 FRANCE GOV FR EUR AA2 1,064,461.58 1,237,365.98 1.04%

GB0007980591 ORD USD0.25 BP PLC CST GB GBP AA3 1,086,850.67 1,452,521.58 1.22%

GB0008932666 UKTI 4 1/8 07/22/30 UK TREASURY GIL GB GBP AA3 1,271,692.67 1,699,553.67 1.43%

GB00B033F229 ORD 6 14/81P CENTRICA PLC CST GB GBP AA3 1,746,134.32 2,333,621.21 1.97%

GB00B0SWJX34 ORD GBP5 LONDON STOCK EXCHANGE CST GB GBP AA3 897,195.30 1,199,056.66 1.01%

GB00B19NLV48 ORD USD0.10 EXPERIAN GROUP LIMITED CST GB GBP AA3 897,218.24 1,199,087.32 1.01%

GB00B1L6W962 UKTI 1 1/8 11/22/37 UK TREASURY GIL GB GBP AA3 717,686.87 959,152.62 0.81%

GB00B24CGK77 ORD GBP0.10 RECKITT BENCKISER PLC CST GB GBP AA3 478,606.58 639,633.76 0.54%

GB00B63H8491 ROLLS ROYCE ODSH ROLLS ROYCE CST GB GBP AA3 1,234,129.62 1,649,352.53 1.39%

GB00B6460505 UKT 4 1/4 12/07/40 UK TREASURY GIL GB GBP AA3 948,023.44 1,266,985.93 1.07%

GB00B84Z9V04 UKT 3 1/4 01/22/44 UK TREASURY GIL GB GBP AA3 10,152.20 13,567.91 0.01%

GB00BZB26Y51 UKT 1T 09/07/37 UK TREASURY GIL GB GBP AA3 948,023.42 1,266,985.90 1.07%

IE00BLP1HW54 AON ODSH AON COM US USD AAA 253,329.59 253,329.59 0.21%

IT0003261697 AZIMUT ODSH AZIMUT COM IT EUR 442,828.95 514,759.28 0.43%

JP1024551PC4 JPGV 0.005 12/01/25 JAPAN GOV JP JPY A1 326,839,409.82 2,158,566.67 1.82%

JP1024581Q37 JPGV 0.200 03/01/26 JAPAN GOV JP JPY A1 1,598,406.30 10,556.46 0.01%

JP1024691R25 JPGV 0.700 02/01/27 JAPAN GOV JP JPY A1 5,793,010.70 38,259.16 0.03%

JP1103721PA1 JPGV 0.800 09/20/33 JAPAN GOV JP JPY A1 326,863,891.17 2,158,728.35 1.82%

JP1103731Q12 JPGV 0.600 12/20/33 JAPAN GOV JP JPY A1 332,627,778.42 2,196,795.17 1.85%

JP1103741Q44 JPGV 0.800 03/20/34 JAPAN GOV JP JPY A1 332,634,860.97 2,196,841.94 1.85%

JP1103751Q74 JPGV 1.100 06/20/34 JAPAN GOV JP JPY A1 5,808,157.24 38,359.19 0.03%

JP1103761QA5 JPGV 0.900 09/20/34 JAPAN GOV JP JPY A1 5,767,430.55 38,090.21 0.03%

JP1201851P76 JPGV 1.100 06/20/43 JAPAN GOV JP JPY A1 326,841,382.82 2,158,579.70 1.82%

JP1300761NA3 JPGV 1.400 09/20/52 JAPAN GOV JP JPY A1 326,852,221.15 2,158,651.28 1.82%



Collateral data - as at 16/10/2025

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

JP1300801PA2 JPGV 1.800 09/20/53 JAPAN GOV JP JPY A1 81,907,369.12 540,946.14 0.46%

JP1300841QA6 JPGV 2.100 09/20/54 JAPAN GOV JP JPY A1 5,795,736.47 38,277.16 0.03%

JP1743291R99 JPGV 12/08/25 JAPAN GOV JP JPY A1 649,631.81 4,290.41 0.00%

JP3105250009 AIN HOLDINGS ODSH AIN HOLDINGS COM JP JPY A1 166,973,999.15 1,102,757.19 0.93%

JP3131400008 AEON FINANCIAL ODSH AEON FINANCIAL COM JP JPY A1 166,814,198.59 1,101,701.81 0.93%

JP3214350005 KADOKAWA ODSH KADOKAWA COM JP JPY A1 77,791,998.22 513,766.73 0.43%

JP3274280001 WELCIA HOLDINGS ODSH WELCIA HOLDINGS COM JP JPY A1 165,555,949.00 1,093,391.87 0.92%

JP3293330001 KOKUSAI ELECTRIC ODSH KOKUSAI ELECTRIC COM JP JPY A1 167,005,799.81 1,102,967.21 0.93%

JP3396210001 SKYLARK HOLDS ODSH SKYLARK HOLDS COM JP JPY A1 166,767,998.10 1,101,396.68 0.93%

JP3895200008 MITSUBA ODSH MITSUBA COM JP JPY A1 70,162,399.08 463,378.07 0.39%

JP3967220009 RAKUTEN BANK ODSH RAKUTEN BANK COM JP JPY A1 132,412,497.98 874,500.43 0.74%

KYG070341048 BAIDU ODSH BAIDU COM HK HKD 5,289,926.78 680,399.27 0.57%

KYG8586D1097 SUNNY OPTICAL ODSH SUNNY OPTICAL COM HK HKD 5,290,002.94 680,409.07 0.57%

NL0000395903 WOLTERS KLUWER ODSH WOLTERS KLUWER COM NL EUR AAA 2,414.50 2,806.69 0.00%

NL0011794037 AHOLD DELHAIZE ODSH AHOLD DELHAIZE COM NL EUR AAA 650,892.60 756,619.47 0.64%

NL0015000LU4 IVECO GROUP ODSH IVECO GROUP COM IT EUR 442,911.91 514,855.72 0.43%

SE0017486889 ATLAS COPCO ODSH ATLAS COPCO COM SE SEK AAA 4,882,117.12 514,873.24 0.43%

US00130H1059 AES CORP ODSH AES CORP COM US USD AAA 197.13 197.13 0.00%

US0079031078 AMD ODSH AMD COM US USD AAA 1,395,405.62 1,395,405.62 1.18%

US02079K3059 ALPHABET ODSH ALPHABET COM US USD AAA 1,252,639.70 1,252,639.70 1.06%

US02209S1033 ALTRIA GROUP ODSH ALTRIA GROUP COM US USD AAA 1,395,624.34 1,395,624.34 1.18%

US0231351067 AMAZON.COM ODSH AMAZON.COM COM US USD AAA 570,182.64 570,182.64 0.48%

US0268747849 AIG ODSH AIG COM US USD AAA 1,250,510.13 1,250,510.13 1.05%

US0378331005 APPLE ODSH APPLE COM US USD AAA 599,912.04 599,912.04 0.51%

US0378331005 APPLE ODSH APPLE COM US USD AAA 1,395,569.10 1,395,569.10 1.18%

US09290D1019 BLACKROCK ODSH BLACKROCK COM US USD AAA 1,249,491.01 1,249,491.01 1.05%

US1156372096 BROWN FORMN ODSH BROWN FORMN COM US USD AAA 406,682.59 406,682.59 0.34%

US12504L1098 CBRE GROUP ODSH CBRE GROUP COM US USD AAA 1,252,521.33 1,252,521.33 1.06%

US1431301027 CARMAX ODSH CARMAX COM US USD AAA 3,561.91 3,561.91 0.00%

US1729081059 CINTAS ODSH CINTAS COM US USD AAA 1,160,128.05 1,160,128.05 0.98%

US22052L1044 CORTEVA ODSH CORTEVA COM US USD AAA 998,418.99 998,418.99 0.84%

US22788C1053 CROWDSTRIKE HLDG ODSH CROWDSTRIKE HLDG COM US USD AAA 646,484.43 646,484.43 0.55%

US2546871060 WALT DISNEY ODSH WALT DISNEY COM US USD AAA 80,619.21 80,619.21 0.07%

US2566771059 DOLLAR GENERAL ODSH DOLLAR GENERAL COM US USD AAA 1,252,449.59 1,252,449.59 1.06%

US30303M1027 META PLATFORMS ODSH META PLATFORMS COM US USD AAA 1,134,446.54 1,134,446.54 0.96%

US35137L2043 FOX ODSH FOX COM US USD AAA 1,160,174.40 1,160,174.40 0.98%

US35671D8570 FREEPORT MCMORAN ODSH FREEPORT MCMORAN COM US USD AAA 1,250,507.50 1,250,507.50 1.05%

US42824C1099 HPE ODSH HPE COM US USD AAA 1,160,203.36 1,160,203.36 0.98%

US4448591028 HUMANA DE ODSH HUMANA DE COM US USD AAA 442,542.95 442,542.95 0.37%



Collateral data - as at 16/10/2025

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

US4581401001 INTEL ODSH INTEL COM US USD AAA 1,252,660.84 1,252,660.84 1.06%

US46625H1005 JP MORGAN ODSH JP MORGAN COM US USD AAA 343,595.55 343,595.55 0.29%

US46625H1005 JP MORGAN ODSH JP MORGAN COM US USD AAA 1,395,570.59 1,395,570.59 1.18%

US46982L1089 JACOBS SOLUTIONS ODSH JACOBS SOLUTIONS COM US USD AAA 305,036.36 305,036.36 0.26%

US4824801009 KLA CORP ODSH KLA CORP COM US USD AAA 1,078,313.91 1,078,313.91 0.91%

US49271V1008 KEURIG DR PEPPER ODSH KEURIG DR PEPPER COM US USD AAA 35.99 35.99 0.00%

US57636Q1040 MASTERCARD ODSH MASTERCARD COM US USD AAA 633,724.05 633,724.05 0.53%

US5949181045 MICROSOFT ODSH MICROSOFT COM US USD AAA 1,442,224.86 1,442,224.86 1.22%

US5950171042 MICROCHIP TECH ODSH MICROCHIP TECH COM US USD AAA 1,395,531.42 1,395,531.42 1.18%

US64110L1061 NETFLIX ODSH NETFLIX COM US USD AAA 599,238.41 599,238.41 0.51%

US65249B1098 NEWS CORP ODSH NEWS CORP COM US USD AAA 923,148.08 923,148.08 0.78%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 1,852,428.82 1,852,428.82 1.56%

US70450Y1038 PAYPAL HLDG ODSH PAYPAL HLDG COM US USD AAA 169,882.01 169,882.01 0.14%

US7234841010 PINNACLE WEST ODSH PINNACLE WEST COM US USD AAA 1,151,977.03 1,151,977.03 0.97%

US7234841010 PINNACLE WEST ODSH PINNACLE WEST COM US USD AAA 1,395,409.92 1,395,409.92 1.18%

US78409V1044 S&P GLOBAL ODSH S&P GLOBAL COM US USD AAA 253,029.12 253,029.12 0.21%

US8725901040 T-MOBILE US ODSH T-MOBILE US COM US USD AAA 1,134,383.24 1,134,383.24 0.96%

US8760301072 TAPESTRY ODSH TAPESTRY COM US USD AAA 1,250,450.03 1,250,450.03 1.05%

US912810TS78 UST 3.875 05/15/43 US TREASURY GOV US USD AAA 536,594.62 536,594.62 0.45%

US912810TU25 UST 4.375 08/15/43 US TREASURY GOV US USD AAA 536,531.75 536,531.75 0.45%

US912810UD80 UST 4.125 08/15/44 US TREASURY GOV US USD AAA 1,699,788.08 1,699,788.08 1.43%

US91282CGE57 UST 3.875 01/15/26 US TREASURY GOV US USD AAA 532,093.55 532,093.55 0.45%

US91282CHK09 UST 4.000 06/30/28 US TREASURY GOV US USD AAA 536,548.84 536,548.84 0.45%

US91282CJM47 UST 4.375 11/30/30 US TREASURY GOV US USD AAA 121,049.43 121,049.43 0.10%

US91282CKQ32 UST 4.375 05/15/34 US TREASURY GOV US USD AAA 536,584.19 536,584.19 0.45%

US91282CKQ32 UST 4.375 05/15/34 US TREASURY GOV US USD AAA 734,791.08 734,791.08 0.62%

US91282CKW00 UST 4.250 06/30/31 US TREASURY GOV US USD AAA 1,700,079.99 1,700,079.99 1.43%

US91282CLW90 UST 4.250 11/15/34 US TREASURY GOV US USD AAA 1,698,634.11 1,698,634.11 1.43%

US91282CMC28 UST 4.500 12/31/31 US TREASURY GOV US USD AAA 536,561.18 536,561.18 0.45%

US91282CMJ70 UST 3.981 01/31/27 FRN US TREASURY GOV US USD AAA 1,700,154.54 1,700,154.54 1.43%

US9311421039 WALMART ODSH WALMART COM US USD AAA 599,883.05 599,883.05 0.51%

US9344231041 WARNER BROS DIS ODSH WARNER BROS DIS COM US USD AAA 589,735.80 589,735.80 0.50%

Total: 118,603,468.83 100.00%



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 MERRILL LYNCH INTERNATIONAL (PARENT) 27,357,211.14

2 HSBC BANK PLC (PARENT) 18,034,878.77

3 RBC DOMINION SECURITIES INC (PARENT) 17,613,730.27

4 BARCLAYS CAPITAL SECURITIES LIMITED (PARENT) 13,868,716.71

5 NATIXIS (PARENT) 10,722,668.71
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