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Securities Lending Report
HSBC CONTINENTAL EUROPE / HSBC MSCI EMERGING MARKETS UCITS ETF - 706054
Report as at 04/09/2025

Summary of policy

% limit on maximum percentage of book on loan

30%

Revenue Split

75/25*

Name of the Fund

HSBC CONTINENTAL EUROPE / HSBC MSCI EMERGING MARKETS UCITS ETF - 706054

Replication Mode

Physical replication

ISIN Code

IEO0B5SSQT16

Total net assets (AuM)

3,001,786,578

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 04/09/2025

Currently on loan in USD (base currency)

189,531,078.74

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

6.31%

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

203,751,602.89

Collateral value (cash and securities) in % of loan

108%

Securities lending statistics

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

240,628,857.33

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

8.58%

12-month maximum on loan in USD

314,003,466.58

12-month maximum on loan as a % of the fund AuM 11.01%

Gross Return for the fund over the last 12 months in (base currency fund) 1,375,404.60

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0491%

Collateral data - as at 04/09/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
AUOOO0000ALL7 ARISTOCRAT LEIS ODSH ARISTOCRAT LEIS COM AU AUD AAA 2,780,038.77 1,819,230.83 0.89%
AUO00000ANZ3 ANZ GROUP ODSH ANZ GROUP COM AU AUD AAA 1,079,033.19 706,109.02 0.35%
AU000000LLC3 LENDLEASE UNIT LENDLEASE COM AU AUD AAA 530,935.29 347,438.98 0.17%
AU000000MQG1 MACQUARIE GROUP ODSH MACQUARIE GROUP COM AU AUD AAA 1,079,013.59 706,096.19 0.35%
AU000000S320 SOUTH32 ODSH SOUTH32 COM AU AUD AAA 228,467.38 149,506.87 0.07%
AU000000TLS2 TELSTRA GROUP ODSH TELSTRA GROUP COM AU AUD AAA 1,078,995.54 706,084.38 0.35%
AU0000390544 DYNO NOBEL AU ODSH DYNO NOBEL AU COM AU AUD AAA 5,681,419.90 3,717,866.94 1.82%
BE0974293251 ABIODSHABI COM BE EUR AA3 327,290.59 381,739.56 0.19%
BMG4593F 1389 HISCOX ODSH HISCOX CST GB GBP AA3 8,236.31 11,063.84 0.01%
CA0636711016 BMO ODSH BMO COM CA CAD AAA 70,753.35 51,305.25 0.03%




Collateral data - as at 04/09/2025

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

CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 1,5697,425.35 1,158,338.18 0.57%
CA6330671034 NATL BK CANADA ODSH NATL BK CANADA COM CA CAD AAA 732,340.95 531,041.08 0.26%
CA7392391016 POWER CORP CA ODSH POWER CORP CA COM CA CAD AAA 60,035.12 43,533.16 0.02%
CA7800871021 RBC ODSH RBC COM CA CAD AAA 1,649,561.76 1,196,143.76 0.59%
CA8911605092 TD ODSH TD COM CA CAD AAA 254,605.12 184,621.35 0.09%
CHO0010645932 GIVAUDAN ODSH GIVAUDAN COM CH CHF 564,159.99 702,090.16 0.34%
CHO0038863350 NESTLE ODSH NESTLE COM CH CHF 16,137.35 20,082.74 0.01%
CH0224397346 CHGV 06/22/29 SWITZERLAND GOV CH CHF 927,741.59 1,154,562.98 0.57%
CHO0344958472 CHGV 0.500 05/24/55 SWITZERLAND GOV CH CHF 944,373.61 1,175,261.32 0.58%
DE0001102572 DEGV 08/15/52 GERMANY GOV DE EUR AAA 937,361.87 1,093,303.98 0.54%
DE0005557508 DEUTSCHE TELEKOM ODSH DEUTSCHE TELEKOM COM DE EUR AAA 2,567,598.72 2,994,751.56 1.47%
DE0006231004 INFINEON TECHNOL ODSH INFINEON TECHNOL COM DE EUR AAA 843,807.92 984,186.14 0.48%
DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 2,163,603.20 2,523,546.22 1.24%
DE0007236101 SIEMENS ODSH SIEMENS COM DE EUR AAA 2,768,915.59 3,229,560.05 1.59%
DE0008430026 MUNICH RE GROUP ODSH MUNICH RE GROUP COM DE EUR AAA 605,260.00 705,952.72 0.35%
DEO000BU25059 DEGV 2.200 10/10/30 GERMANY GOV DE EUR AAA 31,495,328.92 36,734,979.02 18.03%
FR0013154044 FRGV 1.250 05/25/36 FRANCE GOV FR EUR AA2 66.96 78.10 0.00%
FR0013286192 FRGV 0.750 05/25/28 FRANCE GOV FR EUR AA2 18,957.14 22,110.91 0.01%
FRO01400FTH3 FRGV 3.000 05/25/54 FRANCE GOV FR EUR AA2 92.50 107.89 0.00%
GB0002634946 ORD 2.5P BAE SYSTEMS CST GB GBP AA3 408.82 549.17 0.00%
GB0002875804 ORD 25P BRITISH AMERICAN TOBACCO CST GB GBP AA3 537,728.83 722,331.14 0.35%
GB0003718474 GAMES WORKSHOP ODSH GAMES WORKSHOP CST GB GBP AA3 673,176.90 904,278.53 0.44%
GB0004544929 ORD GBPO0.10 IMPERIAL TOBACCO CST GB GBP AA3 682,613.60 916,954.85 0.45%
GB0007669376 ORD GBPO0.15 ST.JAMES PLACE CAP CST GB GBP AA3 1,399,708.94 1,880,229.02 0.92%
GB0007980591 ORD USDO0.25 BP PLC CST GB GBP AA3 876,913.65 1,177,958.11 0.58%
GB0008706128 ORD GBPO0.25 LLOYDS BANKING GROUP CST GB GBP AA3 20,869.39 28,033.85 0.01%
GB0008782301 ORD GBP0.25 TAYLOR WIMPEY CST GB GBP AA3 15,276.85 20,521.39 0.01%
GB00OBOSWJX34 ORD GBP5 LONDON STOCK EXCHANGE CST GB GBP AA3 742.56 997.48 0.00%
GB00OB10RZP78 ORD SHARES OF 3 1/9 PENCE UNILEVER PLC CST GB GBP AA3 15,857.46 21,301.33 0.01%
GB00B24CGK77 ORD GBPO0.10 RECKITT BENCKISER PLC CST GB GBP AA3 15,864.98 21,311.43 0.01%
GB00B2B0ODG97 RELX PLC GBP0.1444 RELX PLC CST GB GBP AA3 15,899.92 21,358.36 0.01%
GB00B46CGH68 UKTI 0 3/4 03/22/34 UK TREASURY GIL GB GBP AA3 1,411,112.72 1,895,547.72 0.93%
GB0O0OB7RNO0G65 UKTI 0 1/8 03/22/44 UK TREASURY GIL GB GBP AA3 2,505,840.01 3,366,094.89 1.65%
GB00OBDOXH204 UKT 1T 07/22/57 UK TREASURY GIL GB GBP AA3 37,900.37 50,911.57 0.02%
GBOOBGDYHF49 GBGV 0.125 08/10/41 UNITED KINGDOM GIL GB GBP AA3 2,505,810.50 3,366,055.24 1.65%
GBOOBMF9LJ15 UKTI 0 3/4 11/22/33 UK Treasury GIL GB GBP AA3 2,505,807.56 3,366,051.30 1.65%
GBOOBSQNRC93 UKT 43/8 03/07/28 UK Treasury GIL GB GBP AA3 639,708.43 859,320.33 0.42%
GB00OBT7J0027 UKT 4 A', 03/07/35 Corp UK TREASURY GIL GB GBP AA3 2,847,767.76 3,825,406.43 1.88%
IEOOBFY8C754 STERIS ODSH STERIS COM us uUsD AAA 14,547.59 14,547.59 0.01%




Collateral data - as at 04/09/2025

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

IMOOB5VQMV65 GVC HOLDINGS ODSH GVC HOLDINGS CST GB GBP AA3 854,658.86 1,148,063.25 0.56%
IT0O003153415 SNAM IT ODSH SNAM IT COM IT EUR 254,053.72 296,318.80 0.15%
IT0O003261697 AZIMUT ODSH AZIMUT COM IT EUR 18,308.54 21,354.40 0.01%
IT0O004810054 UNIPOL ODSH UNIPOL COM IT EUR 18,310.86 21,357.10 0.01%
ITO005366767 NEXI ODSH NEXI COM IT EUR 198.97 232.07 0.00%
JP1103731Q12 JPGV 0.600 12/20/33 JAPAN GOV JP JPY A1l 174,321,646.75 1,176,338.96 0.58%
JP3188220002 OTSUKA HOLDINGS ODSH OTSUKA HOLDINGS COM JP JPY A1l 126,603,999.72 854,335.76 0.42%
JP3209000003 CASIO COMPUTER ODSH CASIO COMPUTER COM JP JPY A1l 7,422,199.79 50,085.71 0.02%
JP3404600003 SUMITOMO CORP ODSH SUMITOMO CORP COM JP JPY A1l 316,900,798.96 2,138,476.56 1.05%
JP3409000001 SUMITOMO REALTY ODSH SUMITOMO REALTY COM JP JPY A1l 550,802,398.17 3,716,866.68 1.82%
JP3422950000 SEVEN&I HLDGS ODSH SEVEN&I HLDGS COM JP JPY A1l 182,941,998.40 1,234,509.91 0.61%
JP3435000009 SONY GROUP ODSH SONY GROUP COM JP JPY A1l 550,890,999.38 3,717,464.57 1.82%
JP3475350009 DAIICHI SANKYO ODSH DAIICHI SANKYO COM JP JPY A1l 182,607,999.54 1,232,256.05 0.60%
JP3546800008 TERUMO ODSH TERUMO COM JP JPY A1l 7,613,949.80 51,379.65 0.03%
JP3633400001 TOYOTA ODSH TOYOTA COM JP JPY A1l 182,724,499.52 1,233,042.20 0.61%
JP3743000006 NH FOODS ODSH NH FOODS COM JP JPY A1l 22,032,399.06 148,676.71 0.07%
JP3805010000 FUKUOKA FINCL ODSH FUKUOKA FINCL COM JP JPY A1l 182,730,598.83 1,233,083.36 0.61%
JP3818000006 FUJITSU ODSH FUJITSU COM JP JPY A1l 550,668,398.50 3,715,962.43 1.82%
JP3885780001 MIZUHO ODSH MIZUHO COM JP JPY A1l 85,812,599.45 579,071.54 0.28%
JP3890310000 MS&AD INSURANCE ODSH MS&AD INSURANCE COM JP JPY A1l 182,690,999.11 1,232,816.14 0.61%
JP3900000005 MHI ODSH MHI COM JP JPY A1l 550,668,398.50 3,715,962.43 1.82%
JP3902900004 MUFG ODSH MUFG COM JP JPY A1l 550,637,499.85 3,715,753.93 1.82%
JP3942400007 ASTELLAS PHARMA ODSH ASTELLAS PHARMA COM JP JPY A1l 179,431,649.17 1,210,821.74 0.59%
KYG211461085 CTF GROUP ODSH CTF GROUP COM HK HKD 1,166,094.44 149,506.99 0.07%
KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 28,542,502.46 3,659,483.79 1.80%
NL0000226223 STMICROELECTRON ODSH STMICROELECTRON COM FR EUR AA2 2,163,742.21 2,523,708.35 1.24%
NZXROE0001S2 XERO ODSH XERO COM AU AUD AAA 227,335.99 148,766.50 0.07%
US00724F1012 ADOBE ODSH ADOBE COM us usD AAA 381,607.50 381,607.50 0.19%
US02079K3059 ALPHABET ODSH ALPHABET COM us usD AAA 160,308.70 160,308.70 0.08%
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us usD AAA 3,927,254.22 3,927,254.22 1.93%
US0378331005 APPLE ODSH APPLE COM us usD AAA 6,481,853.03 6,481,853.03 3.18%
US17275R1023 CISCO SYSTEMS ODSH CISCO SYSTEMS COM us usD AAA 57,248.81 57,248.81 0.03%
US2193501051 CORNING ODSH CORNING COM us usD AAA 3,385,317.47 3,385,317.47 1.66%
US30231G1022 EXXON MOBIL ODSH EXXON MOBIL COM us usD AAA 3,545,644.53 3,545,644.53 1.74%
US3755581036 GILEAD SCIENCES ODSH GILEAD SCIENCES COM us usD AAA 3,545,626.19 3,545,626.19 1.74%
US37959E1029 GLOBE LIFE ODSH GLOBE LIFE COM us usD AAA 1,113,314.40 1,113,314.40 0.55%
US4165151048 HARTFORD INSUR ODSH HARTFORD INSUR COM us uUsD AAA 1,077,716.09 1,077,716.09 0.53%
US4448591028 HUMANA DE ODSH HUMANA DE COM us uUsD AAA 3,545,340.71 3,545,340.71 1.74%
US45168D1046 IDEXX LABS ODSH IDEXX LABS COM us uUsD AAA 1,267.89 1,267.89 0.00%




Collateral data - as at 04/09/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
US4523081093 ILLINOIS TOOL ODSH ILLINOIS TOOL COM us usD AAA 3,545,423.74 3,545,423.74 1.74%
US4612021034 INTUIT ODSH INTUIT COM us usD AAA 3,545,341.36 3,545,341.36 1.74%
US46625H1005 JP MORGAN ODSH JP MORGAN COM us usD AAA 149,455.48 149,455.48 0.07%
US5324571083 LILLY ODSH LILLY COM us usD AAA 1,086,085.75 1,086,085.75 0.53%
US5801351017 MCDONALD S CORP ODSH MCDONALD S CORP COM us usD AAA 381,882.73 381,882.73 0.19%
US5949181045 MICROSOFT ODSH MICROSOFT COM us usD AAA 345,154.04 345,154.04 0.17%
US67066G 1040 NVIDIA ODSH NVIDIA COM us usD AAA 7,555,394.80 7,555,394.80 3.71%
US912810SC36 UST 3.125 05/15/48 US TREASURY GOV us usD AAA 389,529.50 389,529.50 0.19%
US912810SQ22 UST 1.125 08/15/40 US TREASURY GOV us usD AAA 3,365,808.90 3,365,808.90 1.65%
US912810TW80 UST 4.750 11/15/43 US TREASURY GOV us usD AAA 3,767,220.86 3,767,220.86 1.85%
US912810TX63 UST 4.250 02/15/54 US TREASURY GOV us usD AAA 3,818,731.78 3,818,731.78 1.87%
US912810UL07 UST 5.000 05/15/45 US TREASURY GOV us usD AAA 214,037.69 214,037.69 0.11%
US912828Vv988 UST 2.250 02/15/27 US TREASURY GOV us uUsD AAA 569,697.52 569,697.52 0.28%
US91282CAE12 UST 0.625 08/15/30 US TREASURY GOV us uUsD AAA 1,147,751.49 1,147,751.49 0.56%
US91282CDG33 UST 1.125 10/31/26 US TREASURY GOV us uUsD AAA 1,038,302.38 1,038,302.38 0.51%
US91282CDY49 UST 1.875 02/15/32 US TREASURY GOV us uUsD AAA 1,093,148.91 1,093,148.91 0.54%
US91282CHJ36 UST 3.750 06/30/30 US TREASURY GOV us uUsD AAA 3,366,022.58 3,366,022.58 1.65%
US91282CHP95 UST 1.375 07/15/33 US TREASURY GOV us uUsD AAA 926,716.85 926,716.85 0.45%
US91282CHT18 UST 3.875 08/15/33 US TREASURY GOV us uUsD AAA 7,046.16 7,046.16 0.00%
US91282CJK80 UST 4.625 11/15/26 US TREASURY GOV us uUsD AAA 274.96 274.96 0.00%
US91282CJX02 UST 4.000 01/31/31 US TREASURY GOV us uUsD AAA 603,739.90 603,739.90 0.30%
US91282CLK52 UST 3.625 08/31/29 US TREASURY GOV us uUsD AAA 3,825,336.34 3,825,336.34 1.88%
US91282CLR06 UST 4.125 10/31/29 US TREASURY GOV us usD AAA 3,825,317.59 3,825,317.59 1.88%
US91282CLW90 UST 4.250 11/15/34 US TREASURY GOV us usD AAA 31,492.78 31,492.78 0.02%
US91282CMW81 UST 3.750 04/15/28 US TREASURY GOV us usD AAA 3,773,083.43 3,773,083.43 1.85%
US91282CNG23 UST 4.000 05/31/30 US TREASURY GOV us usD AAA 3,365,122.16 3,365,122.16 1.65%
US912834DV73 UST IO STR 05/15/39 US TREASURY GOV us usD AAA 355,835.23 355,835.23 0.17%
Total: 203,751,602.89 100.00%
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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 | BARCLAYS CAPITAL SECURITIES LIMITED (PARENT)

41,231,087.73

JP MORGAN SECS PLC (PARENT)

34,283,104.47

MACQUARIE BANK LTD (PARENT)

29,775,038.49

GOLDMAN SACHS INTERNATIONAL (PARENT)

19,620,246.62

g~ Ww (DN

MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT)

17,928,986.08
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