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Securities Lending Report
HSBC CONTINENTAL EUROPE / HSBC MSCI CHINA UCITS ETF - 706066
Report as at 15/07/2025

Summary of policy

% limit on maximum percentage of book on loan

30%

Revenue Split

75/25*

Name of the Fund

HSBC CONTINENTAL EUROPE / HSBC MSCI CHINA UCITS ETF - 706066

Replication Mode

Physical replication

ISIN Code

IEO0B44T3H88

Total net assets (AuM)

1,146,193,648

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 15/07/2025

Currently on loan in USD (base currency)

136,365,108.74

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

11.90%

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

150,916,103.31

Collateral value (cash and securities) in % of loan

111%

Securities lending statistics

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

110,763,622.00

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

12.62%

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) 374,452.33
Gross Return for the fund over the last 12 months in % of the fund AuM 0.0427%

Collateral data - as at 15/07/2025

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

AT0000383864 ATGV 6.250 07/15/27 AUSTRIA GOV AT EUR AA1 1,872,685.63 2,187,945.73 1.45%
ATO000A04967 ATGV 4.150 03/15/37 AUSTRIA GOV AT EUR AA1 82,532.62 96,426.69 0.06%
ATO000AOVRQ6 ATGV 3.150 06/20/44 AUSTRIA GOV AT EUR AA1 21,785.46 25,452.96 0.02%
ATO000A2Y8G4 ATGV 1.850 05/23/49 AUSTRIA GOV AT EUR AA1 1,265,063.74 1,478,032.81 0.98%
AUOO00OOOFLT9 FLIGHT CENTRE ODSH FLIGHT CENTRE COM AU AUD AAA 302,337.74 198,185.76 0.13%
AUO00000FMG4 FORTESCUE ODSH FORTESCUE COM AU AUD AAA 2,800,699.46 1,835,889.69 1.22%
AUOO00000ORA8 ORORA ODSH ORORA COM AU AUD AAA 179.76 117.83 0.00%
AU000000TLS2 TELSTRA GROUP ODSH TELSTRA GROUP COM AU AUD AAA 852,583.05 558,877.69 0.37%
AU000000TLX2 TELIX PHARMS ODSH TELIX PHARMS COM AU AUD AAA 303,633.53 199,035.16 0.13%
BE0000354630 BEGV 0.350 06/22/32 BELGIUM GOV BE EUR AA3 83,304.12 97,328.08 0.06%




Collateral data - as at 15/07/2025

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

BE0000365743 BEGV 2.600 10/22/30 BELGIUM GOV BE EUR AA3 2,982,403.07 3,484,480.22 2.31%
BE0003739530 UCB SA ODSH UCB SA COM BE EUR AA3 1,527,757.69 1,784,950.37 1.18%
BMG0171K1018 ALl HEALTH ODSH ALI HEALTH COM HK HKD 6,116,044.69 779,114.16 0.52%
CA11271J1075 BROOKFIELD CO ODSH BROOKFIELD CO COM CA CAD AAA 525.12 383.75 0.00%
CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 494.89 361.66 0.00%
CA8667961053 SUN LIFE ODSH SUN LIFE COM CA CAD AAA 515.86 376.99 0.00%
CA8672241079 SUNCOR ENERGY ODSH SUNCOR ENERGY COM CA CAD AAA 5,264,695.29 3,847,376.37 2.55%
CNE1000001Z5 BANK OF CHINA ODSH BANK OF CHINA COM CN HKD 103,808.38 13,224.00 0.01%
CNE1000048K8 HAIER SMART HOME ODSH HAIER SMART HOME COM CN HKD 6,077,038.43 774,145.21 0.51%
DE0005140008 DEUTSCHE BANK ODSH DEUTSCHE BANK COM DE EUR AAA 1,527,787.17 1,784,984.81 1.18%
DE0005439004 CONTINENT ODSH CONTINENT COM DE EUR AAA 212,966.39 248,818.54 0.16%
DE0005557508 DEUTSCHE TELEKOM ODSH DEUTSCHE TELEKOM COM DE EUR AAA 1,571,358.69 1,835,891.44 1.22%
DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 1,527,618.00 1,784,787.16 1.18%
DE0007236101 SIEMENS ODSH SIEMENS COM DE EUR AAA 3,099,002.39 3,620,708.63 2.40%
DE0008430026 MUNICH RE GROUP ODSH MUNICH RE GROUP COM DE EUR AAA 1,571,025.59 1,835,502.27 1.22%
DEOOOATEWWWO ADIDAS ODSH ADIDAS COM DE EUR AAA 1,449,270.89 1,693,250.59 1.12%
DEO00BU2Z007 DEGV 2.300 02/15/33 GERMANY GOV DE EUR AAA 890,925.80 1,040,910.05 0.69%
DEOO0ZAL1111 ZALANDO ODSH ZALANDO COM DE EUR AAA 101,201.17 118,238.03 0.08%
F10009002422 OUTOKUMPU ODSH OUTOKUMPU COM Fl EUR AA1 524,345.63 612,617.39 0.41%
FR0000120404 ACCOR ODSH ACCOR COM FR EUR AA2 553,399.77 646,562.69 0.43%
FR0000120578 SANOFI FR ODSH SANOFI FR COM FR EUR AA2 2,051,993.01 2,397,438.88 1.59%
FR0000130809 SOCIETE GENERALE ODSH SOCIETE GENERALE COM FR EUR AA2 993,819.99 1,161,126.12 0.77%
FR0010870956 FRGV 4.000 04/25/60 FRANCE GOV FR EUR AA2 83,334.17 97,363.19 0.06%
GB0002875804 ORD 25P BRITISH AMERICAN TOBACCO CST GB GBP AA3 46,431.00 62,433.44 0.04%
GB0003718474 GAMES WORKSHOP ODSH GAMES WORKSHOP CST GB GBP AA3 8,040.00 10,810.99 0.01%
GB0007188757 ORD GBPO0.10(REGD) RIO TINTO CST GB GBP AA3 944,331.36 1,269,795.16 0.84%
GB0007669376 ORD GBPO0.15 ST.JAMES PLACE CAP CST GB GBP AA3 306.87 412.63 0.00%
GB0007980591 ORD USDO0.25 BP PLC CST GB GBP AA3 939,795.05 1,263,695.41 0.84%
GB0008706128 ORD GBPO0.25 LLOYDS BANKING GROUP CST GB GBP AA3 513,845.91 690,942.90 0.46%
GB00OBOSWJX34 ORD GBP5 LONDON STOCK EXCHANGE CST GB GBP AA3 217.40 292.33 0.00%
GB00OB1L6W962 UKTI 1 1/8 11/22/37 UK TREASURY GIL GB GBP AA3 1,244,468.55 1,673,374.64 1.11%
GB00B46CGH68 UKTI 0 3/4 03/22/34 UK TREASURY GIL GB GBP AA3 1,244,839.59 1,673,873.55 1.11%
GB00B54QLM75 UKT 4 01/22/60 UK TREASURY GIL GB GBP AA3 1,244,925.26 1,673,988.75 1.11%
GB00B6460505 UKT 4 1/4 12/07/40 UK TREASURY GIL GB GBP AA3 2,057.75 2,766.95 0.00%
GB00OBBJNQY21 UKT 3 1/2 07/22/68 UK TREASURY GIL GB GBP AA3 704,885.20 947,823.88 0.63%
GBO00OBL6C7720 UKT 4 1/8 01/29/27 UK Treasury GIL GB GBP AA3 52,690.68 70,850.52 0.05%
GB00BM822V59 UKT 1 1/2 07/31/53 UK Treasury GIL GB GBP AA3 506,588.86 681,184.71 0.45%
GB0O0OBMV7TC88 UKT 3 1/4 01/31/33 UK Treasury GIL GB GBP AA3 1,627,363.63 2,188,234.51 1.45%
GB0O0OBPCJD997 UKT 3 3/4 10/22/53 UK Treasury GIL GB GBP AA3 1,937,695.92 2,605,522.82 1.73%




Collateral data - as at 15/07/2025

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

GB0OOBTK05J60 ANGLO AMERCN ODSH ANGLO AMERCN CST GB GBP AA3 1,079,437.95 1,451,466.24 0.96%
HK0388045442 HKEX ODSH HKEX COM HK HKD 1,562,146.97 198,999.66 0.13%
HK0992009065 LENOVO GROUP ODSH LENOVO GROUP COM HK HKD 11,394,143.24 1,451,483.56 0.96%
HK1093012172 CSPC PHARMA ODSH CSPC PHARMA COM HK HKD 11,394,136.69 1,451,482.72 0.96%
IEO00S9YS762 LINDE ODSH LINDE COM us usD AAA 612,226.68 612,226.68 0.41%
ITO000062957 MEDIOBANCA ODSH MEDIOBANCA COM IT EUR 36.50 42.64 0.00%
IT0O003128367 ENEL ODSH ENEL COM IT EUR 993,832.36 1,161,140.57 0.77%
JEOOB4T3BW64 ORD USDO0.01 GLENCORE INTERNATIONAL CST GB GBP AA3 455,538.00 612,539.17 0.41%
JP1024691R25 JPGV 0.700 02/01/27 JAPAN GOV JP JPY A1l 14,347,702.62 97,282.46 0.06%
JP1024741R74 JPGV 0.700 07/01/27 JAPAN GOV JP JPY A1l 246,193,794.20 1,669,280.27 1.11%
JP1103721PA1 JPGV 0.800 09/20/33 JAPAN GOV JP JPY A1l 401,407,367.59 2,721,682.74 1.80%
JP1103731Q12 JPGV 0.600 12/20/33 JAPAN GOV JP JPY A1l 401,420,595.25 2,721,772.42 1.80%
JP1103741Q44 JPGV 0.800 03/20/34 JAPAN GOV JP JPY A1l 401,436,075.77 2,721,877.39 1.80%
JP1103751Q74 JPGV 1.100 06/20/34 JAPAN GOV JP JPY A1l 669,657,401.62 4,540,512.05 3.01%
JP1103761QA5 JPGV 0.900 09/20/34 JAPAN GOV JP JPY A1l 401,423,928.94 2,721,795.03 1.80%
JP1103771R12 JPGV 1.200 12/20/34 JAPAN GOV JP JPY A1l 200,657,693.39 1,360,529.54 0.90%
JP1201111968 JPGV 2.200 06/20/29 JAPAN GOV JP JPY A1l 12,071,171.25 81,846.77 0.05%
JP1201521F37 JPGV 1.200 03/20/35 JAPAN GOV JP JPY A1l 14,356,608.98 97,342.84 0.06%
JP1201551FCO JPGV 1.000 12/20/35 JAPAN GOV JP JPY A1l 2,821,251,989.14 19,129,077.97 12.68%
JP1201631HC6 JPGV 0.600 12/20/37 JAPAN GOV JP JPY A1l 256,221,096.08 1,737,268.89 1.15%
JP1201641J38 JPGV 0.500 03/20/38 JAPAN GOV JP JPY A1l 14,353,993.19 97,325.11 0.06%
JP1201791N14 JPGV 0.500 12/20/41 JAPAN GOV JP JPY A1l 252,550,641.34 1,712,381.92 1.13%
JP1201861PA6 JPGV 1.500 09/20/43 JAPAN GOV JP JPY A1l 216,730,088.16 1,469,506.01 0.97%
JP1201881Q46 JPGV 1.600 03/20/44 JAPAN GOV JP JPY A1l 4,391,617.88 29,776.71 0.02%
JP13002918A0 JPGV 2.400 09/20/38 JAPAN GOV JP JPY A1l 115,238,147.65 781,355.06 0.52%
JP1300341B39 JPGV 2.200 03/20/41 JAPAN GOV JP JPY A1l 104,754,527.29 710,272.43 0.47%
JP1300671L78 JPGV 0.600 06/20/50 JAPAN GOV JP JPY A1l 350,772,919.18 2,378,363.42 1.58%
JP1300711M79 JPGV 0.700 06/20/51 JAPAN GOV JP JPY A1l 86,220,378.26 584,604.40 0.39%
JP1300771P16 JPGV 1.600 12/20/52 JAPAN GOV JP JPY A1l 90,379,135.83 612,802.24 0.41%
JP1400051C51 JPGV 2.000 03/20/52 JAPAN GOV JP JPY A1l 28,029,984.67 190,053.13 0.13%
JP1400081F45 JPGV 1.400 03/20/55 JAPAN GOV JP JPY A1l 401,403,395.33 2,721,655.80 1.80%
JP1400131L54 JPGV 0.500 03/20/60 JAPAN GOV JP JPY A1l 22,054.69 149.54 0.00%
JP1400171Q50 JPGV 2.200 03/20/64 JAPAN GOV JP JPY A1l 36,263,630.12 245,880.13 0.16%
JP3116000005 ASAHI GROUP ODSH ASAHI GROUP COM JP JPY A1l 1,470,798.47 9,972.53 0.01%
JP3205800000 KAO ODSH KAO COM JP JPY A1l 67,104,398.73 454,991.36 0.30%
JP3242800005 CANON ODSH CANON COM JP JPY A1l 1,599,199.96 10,843.14 0.01%
JP3258000003 KIRIN HOLDINGS ODSH KIRIN HOLDINGS COM JP JPY A1l 45,819,999.64 310,675.67 0.21%
JP3475350009 DAIICHI SANKYO ODSH DAIICHI SANKYO COM JP JPY A1l 179,024,998.39 1,213,852.28 0.80%
JP3496400007 KDDI ODSH KDDI COM JP JPY A1l 17,680,598.25 119,880.66 0.08%




Collateral data - as at 15/07/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
JP3519400000 CHUGAI PHARM ODSH CHUGAI PHARM COM JP JPY A1l 67,120,198.54 455,098.49 0.30%
JP3637300009 TREND MICRO ODSH TREND MICRO COM JP JPY A1l 311,585,996.65 2,112,662.34 1.40%
JP3726800000 JAPAN TOBACCO ODSH JAPAN TOBACCO COM JP JPY A1l 66,758,498.47 452,646.03 0.30%
JP3818000006 FUJITSU ODSH FUJITSU COM JP JPY A1l 29,056,298.16 197,011.89 0.13%
JP3830800003 BRIDGESTONE ODSH BRIDGESTONE COM JP JPY A1l 67,132,799.52 455,183.93 0.30%
JP3837800006 HOYA ODSH HOYA COM JP JPY A1l 67,117,999.22 455,083.57 0.30%
JP3885780001 MIZUHO ODSH MIZUHO COM JP JPY A1l 20,389,999.25 138,251.35 0.09%
JP3890350006 SMFG ODSH SMFG COM JP JPY A1l 29,151,999.37 197,660.78 0.13%
JP3902900004 MUFG ODSH MUFG COM JP JPY A1l 96,527,549.21 654,490.64 0.43%
KYG017191142 ALIBABA ODSH ALIBABA COM HK HKD 19,853,079.43 2,529,055.30 1.68%
KYG596691041 MEITUAN ODSH MEITUAN COM HK HKD 9,114,921.14 1,161,136.73 0.77%
KYG8208B1014 JD.COM ODSH JD.COM COM HK HKD 19,366,124.87 2,467,022.86 1.63%
KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 21,783,127.37 2,774,921.34 1.84%
KYG9830T1067 XIAOMI ODSH XIAOMI COM HK HKD 10,519,969.87 1,340,123.87 0.89%
NLO0000395903 WOLTERS KLUWER ODSH WOLTERS KLUWER COM NL EUR AAA 465,651.00 544,041.72 0.36%
NL0012818504 NLGV 0.750 07/15/28 NETHERLANDS GOV NL EUR AAA 68,632.62 80,186.68 0.05%
NLO0015001AM2 NLGV 2.500 07/15/33 NETHERLANDS GOV NL EUR AAA 23,307.27 27,230.96 0.02%
UsS00287Y1091 ABBVIE ODSH ABBVIE COM us uUsD AAA 62,818.55 62,818.55 0.04%
US0378331005 APPLE ODSH APPLE COM us uUsD AAA 417.23 417.23 0.00%
US30303M1027 META PLATFORMS ODSH META PLATFORMS COM us uUsD AAA 2,447,523.38 2,447,523.38 1.62%
UsS4062161017 HALLIBURTON ODSH HALLIBURTON COM us uUsD AAA 465,150.47 465,150.47 0.31%
US67066G1040 NVIDIA ODSH NVIDIA COM us uUsD AAA 2,397,226.76 2,397,226.76 1.59%
US7427181091 PROCTER GAMBLE ODSH PROCTER GAMBLE COM us usD AAA 927,172.79 927,172.79 0.61%
US912810QE10 UST 4.625 02/15/40 US TREASURY GOV us usD AAA 13,462.46 13,462.46 0.01%
US912810RA88 UST 0.625 02/15/43 US TREASURY GOV us usD AAA 3,442,870.11 3,442,870.11 2.28%
US912810RS96 UST 2.500 05/15/46 US TREASURY GOV us usD AAA 3,426,584.96 3,426,584.96 2.27%
US912810TG31 UST 2.875 05/15/52 US TREASURY GOV us usD AAA 2,181,927.09 2,181,927.09 1.45%
US912810TU25 UST 4.375 08/15/43 US TREASURY GOV us usD AAA 545,849.00 545,849.00 0.36%
US912810TZ212 UST 4.500 02/15/44 US TREASURY GOV us usD AAA 2,139,705.28 2,139,705.28 1.42%
US912810UF39 UST 4.625 11/15/44 US TREASURY GOV us usD AAA 1,674,004.43 1,674,004.43 1.11%
US91282CGB19 UST 3.875 12/31/29 US TREASURY GOV us usD AAA 1,673,513.20 1,673,513.20 1.11%
US91282CJL63 UST 4.875 11/30/25 US TREASURY GOV us usD AAA 2,185,243.45 2,185,243.45 1.45%
Unknown Company Description UNK EUR 35,029.34 40,926.41 0.03%
Total: 150,916,103.31 100.00%




Currency allocation of collateral
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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)

29,719,986.86

GOLDMAN SACHS INTERNATIONAL (PARENT)

28,485,217.86

JP MORGAN SECS PLC (PARENT)

21,648,697.63

MERRILL LYNCH INTERNATIONAL (PARENT)

13,808,600.68

o B~ w DN

NATIXIS (PARENT)

10,882,817.96
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