
Securities Lending Report

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

Report as at 24/07/2025

Summary of policy

% limit on maximum percentage of book on loan 30%

Revenue Split 75/25 *

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

Replication Mode Physical replication

ISIN Code IE00BKZGB098

Total net assets (AuM) 1,472,699,308

Reference currency of the fund USD

Securities lending data - as at 24/07/2025

Currently on loan in USD (base currency) 199,582,920.18

Current percentage on loan (in % of the fund AuM) 13.55%

Collateral value (cash and securities) in  USD (base currency) 216,898,855.58

Collateral value (cash and securities) in % of loan 109%

Collateral data - as at 24/07/2025

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

AT0000A39UW5 ATGV 2.900 02/20/34 AUSTRIA GOV AT EUR AA1 6,449,807.88 7,568,261.99 3.49%

AT0000A3EPP2 ATGV 2.500 10/20/29 AUSTRIA GOV AT EUR AA1 6,449,789.42 7,568,240.34 3.49%

AU000000LYC6 LYNAS RARE ODSH LYNAS RARE COM AU AUD AAA 1,057,023.14 696,202.36 0.32%

AU000000ORG5 ORIGIN ENERGY ODSH ORIGIN ENERGY COM AU AUD AAA 12.04 7.93 0.00%

AU000000STO6 SANTOS ODSH SANTOS COM AU AUD AAA 7.68 5.06 0.00%

BE0000333428 BEGV 3.000 06/22/34 BELGIUM GOV BE EUR AA3 6,449,830.56 7,568,288.61 3.49%

BE0000356650 BEGV 2.750 04/22/39 BELGIUM GOV BE EUR AA3 6,449,830.46 7,568,288.49 3.49%

BE0003739530 UCB SA ODSH UCB SA COM BE EUR AA3 1,005,386.04 1,179,728.93 0.54%

BE0003764785 ACKERMANS ODSH ACKERMANS COM BE EUR AA3 92,654.99 108,722.19 0.05%

BE0974293251 A B I ODSH A B I COM BE EUR AA3 1,926,936.36 2,261,084.28 1.04%

Securities lending statistics

12-month average on loan in USD (base currency) 223,943,423.84

12-month average on loan as a % of the fund AuM 16.89%

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) 454,924.53

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0343%

* 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 24/07/2025

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

CA0636711016 BMO ODSH BMO COM CA CAD AAA 4,063,439.09 2,984,227.34 1.38%

CA0641491075 BANK NOVA ODSH BANK NOVA COM CA CAD AAA 4,063,474.76 2,984,253.54 1.38%

CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 136.90 100.54 0.00%

CA8667961053 SUN LIFE ODSH SUN LIFE COM CA CAD AAA 765.98 562.54 0.00%

CA8672241079 SUNCOR ENERGY ODSH SUNCOR ENERGY COM CA CAD AAA 674,499.99 495,359.04 0.23%

CA87807B1076 TC ENERGY ODSH TC ENERGY COM CA CAD AAA 4,063,465.42 2,984,246.68 1.38%

CA8911605092 TD ODSH TD COM CA CAD AAA 4,063,487.46 2,984,262.87 1.38%

CH0127181169 CHGV 1.500 04/30/42 SWITZERLAND GOV CH CHF 582,393.55 733,631.93 0.34%

CH0224397346 CHGV 06/22/29 SWITZERLAND GOV CH CHF 582,533.59 733,808.34 0.34%

CH1430134226 AMRIZE ODSH AMRIZE COM CH CHF 1,794,602.88 2,260,632.82 1.04%

DE0001102481 DEGV 08/15/50 GERMANY GOV DE EUR AAA 98,554.79 115,645.07 0.05%

DE0007030009 RHEINMETALL ODSH RHEINMETALL COM DE EUR AAA 1,005,417.50 1,179,765.85 0.54%

DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 1,005,338.40 1,179,673.02 0.54%

DE0008404005 ALLIANZ ODSH ALLIANZ COM DE EUR AAA 578,420.99 678,724.34 0.31%

FR0000120578 SANOFI FR ODSH SANOFI FR COM FR EUR AA2 1,005,388.04 1,179,731.28 0.54%

FR0013404969 FRGV 1.500 05/25/50 FRANCE GOV FR EUR AA2 6,449,830.35 7,568,288.37 3.49%

FR0013515806 FRGV 0.500 05/25/40 FRANCE GOV FR EUR AA2 1,613,003.26 1,892,712.39 0.87%

FR001400FTH3 FRGV 3.000 05/25/54 FRANCE GOV FR EUR AA2 21,962.31 25,770.77 0.01%

FR001400HI98 FRGV 2.750 02/25/29 FRANCE GOV FR EUR AA2 6,449,830.06 7,568,288.03 3.49%

FR0128690726 FRGV 11/05/25 FRANCE GOV FR EUR AA2 49,639.94 58,247.95 0.03%

GB0001826634 ORD GBP0.05 DIPLOMA CST GB GBP AA3 451,554.00 612,329.80 0.28%

GB0002374006 ORD 28 101/108P DIAGEO CST GB GBP AA3 597,063.60 809,648.09 0.37%

GB0003718474 GAMES WORKSHOP ODSH GAMES WORKSHOP CST GB GBP AA3 527,821.90 715,752.89 0.33%

GB00B1L6W962 UKTI 1 1/8 11/22/37 UK TREASURY GIL GB GBP AA3 648,952.19 880,011.62 0.41%

GB00B6460505 UKT 4 1/4 12/07/40 UK TREASURY GIL GB GBP AA3 3,032,735.99 4,112,541.64 1.90%

GB00BL6C7720 UKT 4 1/8 01/29/27 UK Treasury GIL GB GBP AA3 1,118.96 1,517.37 0.00%

GB00BLPK7227 UKT 0 1/2 01/31/29  UK Treasury GIL GB GBP AA3 103,811.03 140,772.95 0.06%

GB00BLPK7334 UKT 1 1/8 01/31/39 UK Treasury GIL GB GBP AA3 19,404.53 26,313.51 0.01%

GB00BM8Z2S21 UKT 0 7/8 07/31/33 UK Treasury GIL GB GBP AA3 14,692.17 19,923.32 0.01%

GB00BM8Z2T38 UKT 1 01/31/32 UK Treasury GIL GB GBP AA3 696,353.96 944,290.79 0.44%

GB00BM8Z2V59 UKT 1 1/2 07/31/53 UK Treasury GIL GB GBP AA3 1.81 2.45 0.00%

GB00BMV7TC88 UKT 3 1/4 01/31/33 UK Treasury GIL GB GBP AA3 368,306.83 499,442.48 0.23%

GB00BPJJKN53 UKT 45/8 01/31/34 UK Treasury GIL GB GBP AA3 5,005.18 6,787.27 0.00%

GB00BPJJKP77 UKT 43/4 10/22/43 UK Treasury GIL GB GBP AA3 3,032,735.99 4,112,541.64 1.90%

GB00BQC4R999 UKT 3 3/4 01/29/38 UK Treasury GIL GB GBP AA3 2.81 3.81 0.00%

GB00BSQNRC93 UKT 43/8 03/07/28 UK Treasury GIL GB GBP AA3 3.35 4.54 0.00%

GB00BSQNRD01 UKT 4 3/8 03/07/30 Corp UK TREASURY GIL GB GBP AA3 3,032,721.16 4,112,521.53 1.90%

GB00BZ1NTB69 UKTI 0 1/8 08/10/28 UK TREASURY GIL GB GBP AA3 1,148,312.33 1,557,168.94 0.72%

GB00BZB26Y51 UKT 1T 09/07/37 UK TREASURY GIL GB GBP AA3 3,032,735.99 4,112,541.64 1.90%



Collateral data - as at 24/07/2025

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

IE0002424939 DCC ODSH DCC CST GB GBP AA3 645,087.16 874,770.44 0.40%

IE00BLP1HW54 AON ODSH AON COM US USD AAA 1,508,436.16 1,508,436.16 0.70%

IT0003261697 AZIMUT ODSH AZIMUT COM IT EUR 1,810,094.40 2,123,980.88 0.98%

JE00BTDN8H13 APTIV ODSH APTIV COM US USD AAA 97.51 97.51 0.00%

JP1103741Q44 JPGV 0.800 03/20/34 JAPAN GOV JP JPY A1 228,035,944.83 1,557,409.74 0.72%

JP1201111968 JPGV 2.200 06/20/29 JAPAN GOV JP JPY A1 300,540,541.96 2,052,592.05 0.95%

JP1201321BC7 JPGV 1.700 12/20/31 JAPAN GOV JP JPY A1 193,831,638.49 1,323,805.69 0.61%

JP1742941R38 JPGV 03/23/26 JAPAN GOV JP JPY A1 228,047,198.80 1,557,486.60 0.72%

JP1743031R52 JPGV 08/04/25 JAPAN GOV JP JPY A1 227,952,574.47 1,556,840.35 0.72%

JP3116000005 ASAHI GROUP ODSH ASAHI GROUP COM JP JPY A1 47,075,999.16 321,513.43 0.15%

JP3496400007 KDDI ODSH KDDI COM JP JPY A1 6,782,398.57 46,321.53 0.02%

JP3511800009 CHIBA BANK ODSH CHIBA BANK COM JP JPY A1 210,316,498.79 1,436,391.81 0.66%

JP3549070005 DIGITAL GARAGE ODSH DIGITAL GARAGE COM JP JPY A1 238,839,499.25 1,631,194.43 0.75%

JP3637300009 TREND MICRO ODSH TREND MICRO COM JP JPY A1 22,583,998.80 154,241.21 0.07%

JP3694400007 NIPPON KAYAKU ODSH NIPPON KAYAKU COM JP JPY A1 239,102,399.11 1,632,989.95 0.75%

JP3717600005 NIPPON SHINYAKU ODSH NIPPON SHINYAKU COM JP JPY A1 4,200,298.18 28,686.64 0.01%

JP3723000000 NIPPN ODSH NIPPN COM JP JPY A1 239,047,199.43 1,632,612.95 0.75%

JP3725400000 ZEON ODSH ZEON COM JP JPY A1 64,701,648.83 441,890.77 0.20%

JP3726800000 JAPAN TOBACCO ODSH JAPAN TOBACCO COM JP JPY A1 20,064,299.60 137,032.50 0.06%

JP3740200005 NIPPON ROAD ODSH NIPPON ROAD COM JP JPY A1 61,268,398.04 418,442.80 0.19%

JP3753800006 LOGISNEXT ODSH LOGISNEXT COM JP JPY A1 40,114,799.78 273,970.76 0.13%

JP3818000006 FUJITSU ODSH FUJITSU COM JP JPY A1 19,824,999.73 135,398.16 0.06%

JP3818800009 FUJITEC ODSH FUJITEC COM JP JPY A1 239,065,198.25 1,632,735.88 0.75%

JP3885780001 MIZUHO ODSH MIZUHO COM JP JPY A1 20,033,198.28 136,820.09 0.06%

JP3889200006 SUMI MITSU CONST ODSH SUMI MITSU CONST COM JP JPY A1 146,258,399.46 998,896.28 0.46%

JP3890350006 SMFG ODSH SMFG COM JP JPY A1 20,009,999.37 136,661.65 0.06%

JP3891200002 MITSUI SOKO HLDG ODSH MITSUI SOKO HLDG COM JP JPY A1 239,087,499.71 1,632,888.19 0.75%

JP3895200008 MITSUBA ODSH MITSUBA COM JP JPY A1 82,862,499.69 565,923.34 0.26%

JP3902400005 MITSUBISHI ELEC ODSH MITSUBISHI ELEC COM JP JPY A1 14,726,799.90 100,579.15 0.05%

JP3902900004 MUFG ODSH MUFG COM JP JPY A1 19,760,648.76 134,958.67 0.06%

JP3910660004 TOKIO MARINEHLDG ODSH TOKIO MARINEHLDG COM JP JPY A1 19,464,898.33 132,938.79 0.06%

KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 99,145.93 12,630.05 0.01%

NL0000395903 WOLTERS KLUWER ODSH WOLTERS KLUWER COM NL EUR AAA 1,005,340.05 1,179,674.96 0.54%

NL0010273215 ASML HOLDING ODSH ASML HOLDING COM NL EUR AAA 3,316,888.79 3,892,066.84 1.79%

NL0013332430 NLGV 0.250 07/15/29 NETHERLANDS GOV NL EUR AAA 240,082.64 281,715.10 0.13%

NL0013654783 PROSUS ODSH PROSUS COM NL EUR AAA 1,327,015.13 1,557,131.37 0.72%

NL0014555419 NLGV 07/15/30 NETHERLANDS GOV NL EUR AAA 9,850.15 11,558.25 0.01%

US0090661010 AIRBNB ODSH AIRBNB COM US USD AAA 1,724,243.72 1,724,243.72 0.79%

US0231351067 AMAZON.COM ODSH AMAZON.COM COM US USD AAA 3,023,701.05 3,023,701.05 1.39%



Collateral data - as at 24/07/2025

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

US0311001004 AMETEK ODSH AMETEK COM US USD AAA 2,647,778.32 2,647,778.32 1.22%

US0378331005 APPLE ODSH APPLE COM US USD AAA 5,735,365.28 5,735,365.28 2.64%

US0530151036 ADP ODSH ADP COM US USD AAA 39,549.89 39,549.89 0.02%

US0536111091 AVERY DENNISON ODSH AVERY DENNISON COM US USD AAA 485,081.99 485,081.99 0.22%

US0584981064 BALL ODSH BALL COM US USD AAA 2,111,984.49 2,111,984.49 0.97%

US1011371077 BOSTON ODSH BOSTON COM US USD AAA 1,989,896.15 1,989,896.15 0.92%

US11135F1012 BROADCOM ODSH BROADCOM COM US USD AAA 966,815.51 966,815.51 0.45%

US14040H1059 CAPITAL ONE FIN ODSH CAPITAL ONE FIN COM US USD AAA 1,480,038.23 1,480,038.23 0.68%

US14149Y1082 CARDINAL HEALTH ODSH CARDINAL HEALTH COM US USD AAA 39,597.76 39,597.76 0.02%

US1667641005 CHEVRON ODSH CHEVRON COM US USD AAA 2,648,427.49 2,648,427.49 1.22%

US1890541097 CLOROX ODSH CLOROX COM US USD AAA 39,560.43 39,560.43 0.02%

US20030N1019 COMCAST ODSH COMCAST COM US USD AAA 39,655.31 39,655.31 0.02%

US2172041061 COPART ODSH COPART COM US USD AAA 127.01 127.01 0.00%

US22160K1051 COSTCO WHOLESALE ODSH COSTCO WHOLESALE COM US USD AAA 966,602.12 966,602.12 0.45%

US23331A1097 DR HORTON ODSH DR HORTON COM US USD AAA 966,957.41 966,957.41 0.45%

US2358511028 DANAHER ODSH DANAHER COM US USD AAA 994,001.45 994,001.45 0.46%

US30303M1027 META PLATFORMS ODSH META PLATFORMS COM US USD AAA 714,125.82 714,125.82 0.33%

US3377381088 FISERV ODSH FISERV COM US USD AAA 2,261,116.00 2,261,116.00 1.04%

US40434L1052 HP ODSH HP COM US USD AAA 2,648,447.12 2,648,447.12 1.22%

US42824C1099 HPE ODSH HPE COM US USD AAA 28.15 28.15 0.00%

US4385161066 HONEYWELL INTL ODSH HONEYWELL INTL COM US USD AAA 2,648,259.53 2,648,259.53 1.22%

US4432011082 HOWMET ODSH HOWMET COM US USD AAA 20,131.20 20,131.20 0.01%

US45866F1049 INTERCONTI EXC ODSH INTERCONTI EXC COM US USD AAA 2,261,051.99 2,261,051.99 1.04%

US5717481023 MARSH MCLENNAN ODSH MARSH MCLENNAN COM US USD AAA 1,891,976.39 1,891,976.39 0.87%

US58155Q1031 MCKESSON ODSH MCKESSON COM US USD AAA 2,171,274.00 2,171,274.00 1.00%

US5949181045 MICROSOFT ODSH MICROSOFT COM US USD AAA 1,339,543.75 1,339,543.75 0.62%

US60871R2094 MOLSON COORS ODSH MOLSON COORS COM US USD AAA 791,615.99 791,615.99 0.36%

US6153691059 MOODY S ODSH MOODY S COM US USD AAA 967,003.51 967,003.51 0.45%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 5,338,753.57 5,338,753.57 2.46%

US67103H1077 OREILLY AUTO ODSH OREILLY AUTO COM US USD AAA 2,648,183.56 2,648,183.56 1.22%

US69331C1080 PG&E US ODSH PG&E US COM US USD AAA 695,040.05 695,040.05 0.32%

US70450Y1038 PAYPAL HLDG ODSH PAYPAL HLDG COM US USD AAA 1,339,403.51 1,339,403.51 0.62%

US7433151039 PROGRESSIVE ODSH PROGRESSIVE COM US USD AAA 1,895,089.68 1,895,089.68 0.87%

US7475251036 QUALCOMM ODSH QUALCOMM COM US USD AAA 1,339,474.63 1,339,474.63 0.62%

US75886F1075 REGENERON PHARMS ODSH REGENERON PHARMS COM US USD AAA 408,114.07 408,114.07 0.19%

US7607591002 REPUBLIC SERVS ODSH REPUBLIC SERVS COM US USD AAA 238,161.33 238,161.33 0.11%

US78409V1044 S&P GLOBAL ODSH S&P GLOBAL COM US USD AAA 3,234,385.97 3,234,385.97 1.49%

US8716071076 SYNOPSYS ODSH SYNOPSYS COM US USD AAA 2,647,026.33 2,647,026.33 1.22%

US89832Q1094 TRUIST FINANCIAL ODSH TRUIST FINANCIAL COM US USD AAA 4,432,718.43 4,432,718.43 2.04%



Collateral data - as at 24/07/2025

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

US90353T1007 UBER ODSH UBER COM US USD AAA 1,895,035.79 1,895,035.79 0.87%

US912810EW46 UST 6.000 02/15/26 US TREASURY GOV US USD AAA 514,152.00 514,152.00 0.24%

US912810RN00 UST 2.875 08/15/45 US TREASURY GOV US USD AAA 74.60 74.60 0.00%

US912810SU34 UST 1.875 02/15/51 US TREASURY GOV US USD AAA 2,052,600.56 2,052,600.56 0.95%

US912810TW80 UST 4.750 11/15/43 US TREASURY GOV US USD AAA 735,559.30 735,559.30 0.34%

US912810UE63 UST 4.500 11/15/54 US TREASURY GOV US USD AAA 770,305.50 770,305.50 0.36%

US91282CFV81 UST 4.125 11/15/32 US TREASURY GOV US USD AAA 2,052,603.27 2,052,603.27 0.95%

US91282CKU44 UST 4.625 05/31/31 US TREASURY GOV US USD AAA 1,556,008.93 1,556,008.93 0.72%

US91282CLF67 UST 3.875 08/15/34 US TREASURY GOV US USD AAA 1,556,910.88 1,556,910.88 0.72%

US91282CLP40 UST 3.500 09/30/26 US TREASURY GOV US USD AAA 2,052,605.42 2,052,605.42 0.95%

US91282CMZ13 UST 3.875 04/30/30 US TREASURY GOV US USD AAA 2,052,545.45 2,052,545.45 0.95%

US9311421039 WALMART ODSH WALMART COM US USD AAA 3,892,166.71 3,892,166.71 1.79%

US9344231041 WARNER BROS DIS ODSH WARNER BROS DIS COM US USD AAA 1,082.94 1,082.94 0.00%

US94106L1098 WASTE MGMT ODSH WASTE MGMT COM US USD AAA 1,891,799.16 1,891,799.16 0.87%

Unknown Company Description UNK CAD 1,270.06 932.75 0.00%

Total: 216,898,855.58 100.00%

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) 72,482,838.84

2 SKANDINAVISKA ENSKILDA BANKEN AB (PARENT) 19,720,563.90

3 HSBC BANK PLC (PARENT) 19,343,472.96

4 RBC DOMINION SECURITIES INC (PARENT) 16,164,390.87

5 JP MORGAN SECS PLC (PARENT) 12,364,254.72
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