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Securities Lending Report

HSBC CONTINENTAL EUROPE / HSBC MSCI CHINA UCITS ETF - 706066

Report as at 12/06/2025

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 CHINA UCITS ETF - 706066

Replication Mode

Physical replication

ISIN Code

IEO0B44T3H88

Total net assets (AuM)

1,148,327,061

Reference currency of the fund

usSD

* 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 12/06/2025

Currently on loan in USD (base currency)

133,298,651.86

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

11.61%

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

140,491,854.03

Collateral value (cash and securities) in % of loan

105%

Securities lending statistics

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

106,716,189.80

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

12.56%

12-month maximum on loan in USD

177,523,065.85

12-month maximum on loan as a % of the fund AuM 16.72%
Gross Return for the fund over the last 12 months in (base currency fund) 352,553.41
Gross Return for the fund over the last 12 months in % of the fund AuM 0.0415%

Collateral data - as at 12/06/2025

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

ATO000A2Y8G4 ATGV 1.850 05/23/49 AUSTRIA GOV AT EUR AA1 968,151.84 1,106,500.73 0.79%
AUO000000AZJ1 AURIZON ODSH AURIZON COM AU AUD AAA 268,772.46 174,764.83 0.12%
AU000000BXB1 BRAMBLES ODSH BRAMBLES COM AU AUD AAA 268,755.00 174,753.48 0.12%
AUO00000CBA7 CBA ODSH CBA COM AU AUD AAA 2,614,074.39 1,699,758.49 1.21%
AU000000CSL8 CSL ODSH CSL COM AU AUD AAA 2,614,187.24 1,699,831.87 1.21%
AUOO00OOOFLT9 FLIGHT CENTRE ODSH FLIGHT CENTRE COM AU AUD AAA 268,694.09 174,713.87 0.12%
AUO00000FMG4 FORTESCUE ODSH FORTESCUE COM AU AUD AAA 166,465.78 108,241.61 0.08%
AUO00000QAN2 QANTAS ODSH QANTAS COM AU AUD AAA 268,761.10 174,757.45 0.12%
AU000000TCL6 TRANSURBAN UNIT TRANSURBAN COM AU AUD AAA 2,120,792.64 1,379,010.22 0.98%
AU000000TLX2 TELIX PHARMS ODSH TELIX PHARMS COM AU AUD AAA 268,760.69 174,757.18 0.12%




Collateral data - as at 12/06/2025

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

DEO0001108785 DEGV PO STR 08/15/25 GERMANY GOV DE EUR AAA 1,611,864.29 1,842,199.69 1.31%
DE0007236101 SIEMENS ODSH SIEMENS COM DE EUR AAA 1,487,293.07 1,699,827.24 1.21%
DEOOOATEWWWO ADIDAS ODSH ADIDAS COM DE EUR AAA 2,000,480.96 2,286,349.68 1.63%
FR0000120321 L OREAL ODSH L OREAL COM FR EUR AA2 526,918.29 602,214.91 0.43%
FR0000121329 THALES ODSH THALES COM FR EUR AA2 972,879.64 1,111,904.13 0.79%
FR0000124141 VEOLIA ENVIRON ODSH VEOLIA ENVIRON COM FR EUR AA2 1,458,285.19 1,666,674.13 1.19%
FR0000130809 SOCIETE GENERALE ODSH SOCIETE GENERALE COM FR EUR AA2 417,150.74 476,761.58 0.34%
FR0013209871 FRGV 0.100 07/25/47 FRANCE GOV FR EUR AA2 4,155,087.27 4,748,849.22 3.38%
GB0004893086 UKT 4 1/4 06/07/32 UK TREASURY GIL GB GBP AA3 4,425,698.49 5,976,052.54 4.25%
GB0007188757 ORD GBPO0.10(REGD) RIO TINTO CST GB GBP AA3 1,179,686.63 1,592,939.35 1.13%
GB0008706128 ORD GBPO0.25 LLOYDS BANKING GROUP CST GB GBP AA3 1,179,753.72 1,593,029.94 1.13%
GB0009895292 ORD USDO0.25 ASTRAZENECA CST GB GBP AA3 1,679,851.18 2,268,315.14 1.61%
GB0032452392 UKT 4 1/4 03/07/36 UK TREASURY GIL GB GBP AA3 4,433,015.99 5,985,933.41 4.26%
GB00OB10RZP78 ORD SHARES OF 3 1/9 PENCE UNILEVER PLC CST GB GBP AA3 445,893.92 602,093.77 0.43%
GB00OB1L6W962 UKTI 1 1/8 11/22/37 UK TREASURY GIL GB GBP AA3 3,516,850.96 4,748,829.17 3.38%
GB00B2B0ODG97 RELX PLC GBP0.1444 RELX PLC CST GB GBP AA3 297,972.82 402,354.84 0.29%
GBO0OBL6K5J42 ENDEAVOUR MING ODSH ENDEAVOUR MING CST GB GBP AA3 191,110.92 258,058.45 0.18%
GBOOBLPK7227 UKT 0 1/2 01/31/29 UK Treasury GIL GB GBP AA3 6.23 8.41 0.00%
GBOOBPJJKN53 UKT 45/8 01/31/34 UK Treasury GIL GB GBP AA3 44.58 60.20 0.00%
GBOOBPSNBF73 UKT 4 10/22/31 UK Tresury GIL GB GBP AA3 4,433,015.99 5,985,933.41 4.26%
GB0OOBTK05J60 ANGLO AMERCN ODSH ANGLO AMERCN CST GB GBP AA3 565,987.73 764,257.31 0.54%
ITO000072618 INTESA SANPAOLO ODSH INTESA SANPAOLO COM IT EUR 418,314.15 478,091.24 0.34%
IT0O004965148 MONCLER ODSH MONCLER COM IT EUR 986,769.22 1,127,778.53 0.80%
JP1024551PC4 JPGV 0.005 12/01/25 JAPAN GOV JP JPY A1l 320,770,659.08 2,209,317.63 1.57%
JP1103461H35 JPGV 0.100 03/20/27 JAPAN GOV JP JPY A1l 22,960,989.27 158,144.51 0.11%
JP1201161A37 JPGV 2.200 03/20/30 JAPAN GOV JP JPY A1l 5,568,218.94 38,351.28 0.03%
JP1201411CC4 JPGV 1.700 12/20/32 JAPAN GOV JP JPY A1l 22,951,812.12 158,081.30 0.11%
JP1201451D66 JPGV 1.700 06/20/33 JAPAN GOV JP JPY A1l 22,961,524.49 158,148.20 0.11%
JP1201461D98 JPGV 1.700 09/20/33 JAPAN GOV JP JPY A1l 22,949,388.93 158,064.61 0.11%
JP1201511EC7 JPGV 1.200 12/20/34 JAPAN GOV JP JPY A1l 868,442,613.37 5,981,424.80 4.26%
JP1201571G68 JPGV 0.200 06/20/36 JAPAN GOV JP JPY A1l 22,951,882.70 158,081.79 0.11%
JP1201721L45 JPGV 0.400 03/20/40 JAPAN GOV JP JPY A1l 320,764,344.28 2,209,274.14 1.57%
JP1201761M45 JPGV 0.500 03/20/41 JAPAN GOV JP JPY A1l 320,786,331.40 2,209,425.57 1.57%
JP1201771M76 JPGV 0.400 06/20/41 JAPAN GOV JP JPY A1l 320,784,945.32 2,209,416.03 1.57%
JP1201781MA3 JPGV 0.500 09/20/41 JAPAN GOV JP JPY A1l 320,767,200.74 2,209,293.81 1.57%
JP1201811N77 JPGV 0.900 06/20/42 JAPAN GOV JP JPY A1l 80,360,154.08 553,482.99 0.39%
JP1201851P76 JPGV 1.100 06/20/43 JAPAN GOV JP JPY A1l 320,800,202.01 2,209,521.11 1.57%
JP1300571HC4 JPGV 0.800 12/20/47 JAPAN GOV JP JPY A1l 5,948,167.73 40,968.19 0.03%
JP1300581J30 JPGV 0.800 03/20/48 JAPAN GOV JP JPY A1l 76,587,378.04 527,497.89 0.38%




Collateral data - as at 12/06/2025

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

JP1400091G59 JPGV 0.400 03/20/56 JAPAN GOV JP JPY A1l 22,982,766.61 158,294.50 0.11%
JP1743031R52 JPGV 08/04/25 JAPAN GOV JP JPY A1l 689,512,953.05 4,749,041.35 3.38%
JP3143600009 ITOCHU ODSH ITOCHU COM JP JPY A1l 213,310,898.73 1,469,185.28 1.05%
JP3188220002 OTSUKA HOLDINGS ODSH OTSUKA HOLDINGS COM JP JPY A1l 68,736,298.13 473,423.34 0.34%
JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1l 163,724,399.59 1,127,656.76 0.80%
JP3236200006 KEYENCE ODSH KEYENCE COM JP JPY A1l 83,159,999.58 572,767.02 0.41%
JP3249600002 KYOCERA ODSH KYOCERA COM JP JPY A1l 85,862,099.94 591,377.81 0.42%
JP3256000005 KYOWA KIRIN ODSH KYOWA KIRIN COM JP JPY A1l 59,499,049.43 409,801.50 0.29%
JP3258000003 KIRIN HOLDINGS ODSH KIRIN HOLDINGS COM JP JPY A1l 86,153,598.37 593,385.52 0.42%
JP3304200003 KOMATSU ODSH KOMATSU COM JP JPY A1l 85,922,599.32 591,794.50 0.42%
JP3351500008 SHIZUOKAFINCLGRP ODSH SHIZUOKAFINCLGRP COM JP JPY A1l 1,365,199.18 9,402.85 0.01%
JP3401400001 SUMITOMO CHEM ODSH SUMITOMO CHEM COM JP JPY A1l 55,284,199.95 380,771.60 0.27%
JP3422950000 SEVEN&I HLDGS ODSH SEVEN&I HLDGS COM JP JPY A1l 69,264,498.74 477,061.33 0.34%
JP3475350009 DAIICHI SANKYO ODSH DAIICHI SANKYO COM JP JPY A1l 69,331,199.21 477,520.73 0.34%
JP3519400000 CHUGAI PHARM ODSH CHUGAI PHARM COM JP JPY A1l 85,303,699.64 587,531.81 0.42%
JP3635000007 TOYOTA TSUSHO ODSH TOYOTA TSUSHO COM JP JPY A1l 69,252,998.39 476,982.12 0.34%
JP3802300008 FAST RETAILING ODSH FAST RETAILING COM JP JPY A1l 245,335,998.18 1,689,759.12 1.20%
JP3837800006 HOYA ODSH HOYA COM JP JPY A1l 5,104,499.51 35,157.39 0.03%
JP3902900004 MUFG ODSH MUFG COM JP JPY A1l 333,009,599.56 2,293,613.70 1.63%
JP3918000005 MEIJI HOLDINGS ODSH MEIJI HOLDINGS COM JP JPY A1l 47,581,999.21 327,722.46 0.23%
KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 21,528,629.84 2,735,638.63 1.95%
NL0000235190 AIRBUS NL ODSH AIRBUS NL COM FR EUR AA2 1,458,228.70 1,666,609.57 1.19%
NL0013654783 PROSUS ODSH PROSUS COM NL EUR AAA 102,028.98 116,608.92 0.08%
NL0015000B11 NLGV 01/15/38 NETHERLANDS GOV NL EUR AAA 1,311,719.02 1,499,163.66 1.07%
NZXROE0001S2 XERO ODSH XERO COM AU AUD AAA 268,739.36 174,743.31 0.12%
US0079031078 AMD ODSH AMD COM us usD AAA 602,181.81 602,181.81 0.43%
US02079K3059 ALPHABET ODSH ALPHABET COM us usD AAA 602,119.62 602,119.62 0.43%
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us usD AAA 2,195,104.28 2,195,104.28 1.56%
US03076C1062 AMERIPRISE FIN ODSH AMERIPRISE FIN COM us usD AAA 460,299.05 460,299.05 0.33%
US03662Q1058 ANSYS ODSH ANSYS COM us usD AAA 1,5692,977.27 1,592,977.27 1.13%
US0378331005 APPLE ODSH APPLE COM us usD AAA 1,062,474.39 1,062,474.39 0.76%
US0846707026 BERKSHIRE ODSH BERKSHIRE COM us usD AAA 43,817.63 43,817.63 0.03%
US12572Q1058 CME GRP ODSH CME GRP COM us usD AAA 1,118,539.64 1,118,539.64 0.80%
US20030N1019 COMCAST ODSH COMCAST COM us usD AAA 1,593,062.63 1,593,062.63 1.13%
US38141G1040 GOLDMAN SACHS ODSH GOLDMAN SACHS COM us usD AAA 1,127,413.87 1,127,413.87 0.80%
US5949181045 MICROSOFT ODSH MICROSOFT COM us usD AAA 1,666,339.71 1,666,339.71 1.19%
US67066G1040 NVIDIA ODSH NVIDIA COM us uUsD AAA 1,666,595.52 1,666,595.52 1.19%
US912810SY55 UST 2.250 05/15/41 US TREASURY GOV us uUsD AAA 5,984,162.64 5,984,162.64 4.26%
US912810UC08 UST 4.250 08/15/54 US TREASURY GOV us uUsD AAA 4,747,954.19 4,747,954.19 3.38%




Collateral data - as at 12/06/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
US91282CKD29 UST 4.250 02/28/29 US TREASURY GOV us UsD AAA 4,748,707.27 4,748,707.27 3.38%
US91282CKX82 UST 4.250 06/30/29 US TREASURY GOV us uUsD AAA 2,680,846.94 2,680,846.94 1.91%
US91282CKZ31 UST 4.375 07/15/27 US TREASURY GOV us uUsD AAA 4,748,018.62 4,748,018.62 3.38%
US91282CMMO00 UST 4.625 02/15/35 US TREASURY GOV us uUsD AAA 5,892,124.30 5,892,124.30 4.19%
Total: 140,491,854.03 100.00%
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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

1 | MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT)

49,880,319.03

JP MORGAN SECS PLC (PARENT)

21,726,465.66

GOLDMAN SACHS INTERNATIONAL (PARENT)

15,446,455.50

MERRILL LYNCH INTERNATIONAL (PARENT)

14,350,988.32

o | B~ | W DN

NATIXIS (PARENT)

12,304,462.02
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