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

Report as at 15/09/2025

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)

3,332,340,478

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 15/09/2025

Currently on loan in USD (base currency)

213,906,662.02

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

6.42%

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

231,906,819.78

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 15/09/2025

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

AUOOO0OOOALL?7 ARISTOCRAT LEIS ODSH ARISTOCRAT LEIS COM AU AUD AAA 1,033,698.38 686,743.25 0.30%
AUO00000ANZ3 ANZ GROUP ODSH ANZ GROUP COM AU AUD AAA 1,033,840.61 686,837.73 0.30%
AU000000LLC3 LENDLEASE UNIT LENDLEASE COM AU AUD AAA 576,293.90 382,864.04 0.17%
AUOOOOOONXT8 NEXTDC ODSH NEXTDC COM AU AUD AAA 7,001,777.89 4,651,669.92 2.01%
AU000000TCL6 TRANSURBAN UNIT TRANSURBAN COM AU AUD AAA 1,033,808.47 686,816.38 0.30%
AU000000TLS2 TELSTRA GROUP ODSH TELSTRA GROUP COM AU AUD AAA 1,033,840.71 686,837.80 0.30%
AU0000088338 AMPOL ODSH AMPOL COM AU AUD AAA 83,768.16 55,651.84 0.02%
AU0000390544 DYNO NOBEL AU ODSH DYNO NOBEL AU COM AU AUD AAA 234.39 155.72 0.00%
BE0974293251 ABIODSHABI COM BE EUR AA3 406,249.99 476,400.32 0.21%
BMG4593F1389 HISCOX ODSH HISCOX CST GB GBP AA3 8,449.82 11,456.69 0.00%




Collateral data - as at 15/09/2025

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

BMG491BT1088 INVESCO ODSH INVESCO COM us usD AAA 1,192,715.24 1,192,715.24 0.51%
CA0636711016 BMO ODSH BMO COM CA CAD AAA 72,595.94 52,418.69 0.02%
CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 1,046,803.68 755,856.09 0.33%
CA6330671034 NATL BK CANADA ODSH NATL BK CANADA COM CA CAD AAA 783,117.98 565,458.94 0.24%
CA7392391016 POWER CORP CA ODSH POWER CORP CA COM CA CAD AAA 58,972.54 42,581.77 0.02%
CA7800871021 RBC ODSH RBC COM CA CAD AAA 1,5612,995.77 1,092,475.20 0.47%
CA8667961053 SUN LIFE ODSH SUN LIFE COM CA CAD AAA 1,263,149.56 912,071.01 0.39%
CHO0010645932 GIVAUDAN ODSH GIVAUDAN COM CH CHF 2,234,205.00 2,804,338.87 1.21%
CH0224397346 CHGV 06/22/29 SWITZERLAND GOV CH CHF 1,003,252.49 1,259,266.70 0.54%
CHO0344958472 CHGV 0.500 05/24/55 SWITZERLAND GOV CH CHF 392,136.68 492,203.77 0.21%
DE0005140008 DEUTSCHE BANK ODSH DEUTSCHE BANK COM DE EUR AAA 2,392,242.71 2,805,329.77 1.21%
DE0005557508 DEUTSCHE TELEKOM ODSH DEUTSCHE TELEKOM COM DE EUR AAA 2,804,248.44 3,288,479.72 1.42%
DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 2,392,224 .44 2,805,308.34 1.21%
DE0007236101 SIEMENS ODSH SIEMENS COM DE EUR AAA 585,504.49 686,608.08 0.30%
DE0008430026 MUNICH RE GROUP ODSH MUNICH RE GROUP COM DE EUR AAA 585,289.99 686,356.54 0.30%
FR0000120404 ACCOR ODSH ACCOR COM FR EUR AA2 2,392,240.49 2,805,327.16 1.21%
FR0000121485 KERING ODSH KERING COM FR EUR AA2 954,582.79 1,119,417.99 0.48%
FR0000131906 RENAULT ODSH RENAULT COM FR EUR AA2 954,798.60 1,119,671.06 0.48%
GB0003718474 GAMES WORKSHOP ODSH GAMES WORKSHOP CST GB GBP AA3 661,116.00 896,374.13 0.39%
GB0007669376 ORD GBPO0.15 ST.JAMES PLACE CAP CST GB GBP AA3 1,398,430.35 1,896,061.79 0.82%
GB0007980591 ORD USDO0.25 BP PLC CST GB GBP AA3 823,958.38 1,117,163.97 0.48%
GB0031790826 UKTI 2 01/26/35 UK TREASURY GIL GB GBP AA3 2,047,305.28 2,775,838.86 1.20%
GBO00OBL6C7720 UKT 4 1/8 01/29/27 UK Treasury GIL GB GBP AA3 9,573.60 12,980.37 0.01%
GB00BLGZ9862 TESCO ODSH TESCO CST GB GBP AA3 950,763.41 1,289,092.57 0.56%
IMOOB5VQMV65 GVC HOLDINGS ODSH GVC HOLDINGS CST GB GBP AA3 757,346.21 1,026,847.86 0.44%
JP1300691M16 JPGV 0.700 12/20/50 JAPAN GOV JP JPY A1l 93,636,390.63 634,070.70 0.27%
JP1300711M79 JPGV 0.700 06/20/51 JAPAN GOV JP JPY A1l 190,423,063.71 1,289,473.93 0.56%
JP1300811Q17 JPGV 1.600 12/20/53 JAPAN GOV JP JPY A1l 379,697,063.32 2,571,166.83 1.11%
JP3122400009 ADVANTEST ODSH ADVANTEST COM JP JPY A1l 686,339,998.42 4,647,638.36 2.00%
JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1l 22,145,099.81 149,958.35 0.06%
JP3371200001 SHIN-ETSU CHEM ODSH SHIN-ETSU CHEM COM JP JPY A1l 116,140,798.48 786,462.15 0.34%
JP3397200001 SUZUKI MOTOR ODSH SUZUKI MOTOR COM JP JPY A1l 116,259,299.74 787,264.59 0.34%
JP3404600003 SUMITOMO CORP ODSH SUMITOMO CORP COM JP JPY A1l 116,288,698.79 787,463.67 0.34%
JP3409000001 SUMITOMO REALTY ODSH SUMITOMO REALTY COM JP JPY A1l 115,919,998.20 784,966.97 0.34%
JP3435000009 SONY GROUP ODSH SONY GROUP COM JP JPY A1l 802,767,797.63 5,436,043.97 2.34%
JP3546800008 TERUMO ODSH TERUMO COM JP JPY A1l 823,778,998.40 5,578,323.98 2.41%
JP3560800009 TOKAI CARBON ODSH TOKAI CARBON COM JP JPY A1l 563,338,399.08 3,814,717.42 1.64%
JP3571400005 TOKYO ELECTRON ODSH TOKYO ELECTRON COM JP JPY A1l 81,305,999.30 550,573.89 0.24%
JP3573000001 TOKYO GAS ODSH TOKYO GAS COM JP JPY A1l 27,165,999.74 183,958.01 0.08%




Collateral data - as at 15/09/2025

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

JP3637300009 TREND MICRO ODSH TREND MICRO COM JP JPY A1l 277,099,998.55 1,876,417.79 0.81%
JP3743000006 NH FOODS ODSH NH FOODS COM JP JPY A1l 22,188,198.28 150,250.20 0.06%
JP3818000006 FUJITSU ODSH FUJITSU COM JP JPY A1l 686,825,998.92 4,650,929.37 2.01%
JP3888300005 MITSUI CHEMICALS ODSH MITSUI CHEMICALS COM JP JPY A1l 15,461,099.76 104,696.80 0.05%
JP3900000005 MHI ODSH MHI COM JP JPY A1l 499,394,399.07 3,381,712.52 1.46%
KYG211461085 CTF GROUP ODSH CTF GROUP COM HK HKD 1,173,722.49 150,814.22 0.07%
KYG7170M1033 POP MART INTL ODSH POP MART INTL COM HK HKD 9,282,300.95 1,192,703.54 0.51%
KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 37,981,943.84 4,880,384.62 2.10%
US00206R1023 AT&T ODSH AT&T COM us usD AAA 1,119,668.05 1,119,668.05 0.48%
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us usD AAA 4,014,299.24 4,014,299.24 1.73%
US0255371017 AEP INC ODSH AEP INC COM us usD AAA 6,647,834.17 6,647,834.17 2.87%
US0378331005 APPLE ODSH APPLE COM us usD AAA 4,014,066.42 4,014,066.42 1.73%
US0846707026 BERKSHIRE ODSH BERKSHIRE COM us uUsD AAA 3,537,647.09 3,537,647.09 1.53%
US1011371077 BOSTON ODSH BOSTON COM us uUsD AAA 3,537,948.66 3,537,948.66 1.53%
US1101221083 BRISTOL-MYERS ODSH BRISTOL-MYERS COM us uUsD AAA 3,537,949.80 3,537,949.80 1.53%
US1729081059 CINTAS ODSH CINTAS COM us uUsD AAA 2,303,577.71 2,303,577.71 0.99%
US21036P1084 CONSTELLATION ODSH CONSTELLATION COM us uUsD AAA 537,315.48 537,315.48 0.23%
US37940X1028 GLOBAL PAYMENTS ODSH GLOBAL PAYMENTS COM us uUsD AAA 318,184.79 318,184.79 0.14%
US37959E1029 GLOBE LIFE ODSH GLOBE LIFE COM us uUsD AAA 1,192,649.40 1,192,649.40 0.51%
US4370761029 HOME DEPOT ODSH HOME DEPOT COM us uUsD AAA 476,371.62 476,371.62 0.21%
US4385161066 HONEYWELL INTL ODSH HONEYWELL INTL COM us uUsD AAA 3,537,937.26 3,537,937.26 1.53%
US46625H1005 JP MORGAN ODSH JP MORGAN COM us uUsD AAA 150,692.80 150,692.80 0.06%
US5949181045 MICROSOFT ODSH MICROSOFT COM us usD AAA 6,675,610.79 6,675,610.79 2.88%
US67066G 1040 NVIDIA ODSH NVIDIA COM us usD AAA 3,289,314.34 3,289,314.34 1.42%
US7433151039 PROGRESSIVE ODSH PROGRESSIVE COM us usD AAA 476,201.03 476,201.03 0.21%
US7475251036 QUALCOMM ODSH QUALCOMM COM us usD AAA 1,119,539.93 1,119,5639.93 0.48%
US74762E1029 QUANTA SERVICES ODSH QUANTA SERVICES COM us usD AAA 636,147.38 636,147.38 0.27%
US8168511090 SEMPRA USA ODSH SEMPRA USA COM us usD AAA 2,902,729.14 2,902,729.14 1.25%
US81762P1021 SERVICENOW ODSH SERVICENOW COM us usD AAA 1,618,248.31 1,618,248.31 0.70%
US8581191009 STEEL DYNAMICS ODSH STEEL DYNAMICS COM us usD AAA 1,289,060.90 1,289,060.90 0.56%
US8740541094 TAKE-TWO ODSH TAKE-TWO COM us usD AAA 3,537,771.15 3,537,771.15 1.53%
US912797QX89 UST BILL 06/11/26 US TREASURY GOV us usD AAA 4,930,367.61 4,930,367.61 2.13%
US912810SD19 UST 3.000 08/15/48 US TREASURY GOV us usD AAA 3,974,534.32 3,974,534.32 1.71%
US912810SJ88 UST 2.250 08/15/49 US TREASURY GOV us usD AAA 3,973,507.65 3,973,507.65 1.71%
US912810SK51 UST 2.375 11/15/49 US TREASURY GOV us usD AAA 8,867,705.60 8,867,705.60 3.82%
US912810SQ22 UST 1.125 08/15/40 US TREASURY GOV us usD AAA 4,930,310.86 4,930,310.86 2.13%
US912810SU34 UST 1.875 02/15/51 US TREASURY GOV us uUsD AAA 992,093.93 992,093.93 0.43%
US912810SW99 UST 1.875 02/15/41 US TREASURY GOV us uUsD AAA 4,930,344.58 4,930,344.58 2.13%
US912810TA60 UST 1.750 08/15/41 US TREASURY GOV us uUsD AAA 139,757.26 139,757.26 0.06%




Collateral data - as at 15/09/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
US912810TL26 UST 4.000 11/15/52 US TREASURY GOV us UsD AAA 5,096,169.74 5,096,169.74 2.20%
US912810TM09 UST 4.000 11/15/42 US TREASURY GOV us uUsD AAA 4,930,163.23 4,930,163.23 2.13%
US912810TV08 UST 4.750 11/15/53 US TREASURY GOV us uUsD AAA 3,908,139.19 3,908,139.19 1.69%
US912810UC08 UST 4.250 08/15/54 US TREASURY GOV us uUsD AAA 1,182,991.86 1,182,991.86 0.51%
US912810UE63 UST 4.500 11/15/54 US TREASURY GOV us uUsD AAA 13,627,961.33 13,627,961.33 5.88%
US912810UL07 UST 5.000 05/15/45 US TREASURY GOV us uUsD AAA 17,693.99 17,693.99 0.01%
US91282CBP59 UST 1.125 02/29/28 US TREASURY GOV us uUsD AAA 1,624,069.90 1,624,069.90 0.70%
US91282CDY49 UST 1.875 02/15/32 US TREASURY GOV us uUsD AAA 1,621,858.60 1,621,858.60 0.70%
US91282CJQ50 UST 3.750 12/31/30 US TREASURY GOV us uUsD AAA 648,666.49 648,666.49 0.28%
US91282CKG59 UST 4.125 03/31/29 US TREASURY GOV us uUsD AAA 814,476.72 814,476.72 0.35%
US91282CKP58 UST 4.625 04/30/29 US TREASURY GOV us uUsD AAA 1,215,111.44 1,215,111.44 0.52%
US91282CKS97 UST 4.875 05/31/26 US TREASURY GOV us uUsD AAA 4,930,319.62 4,930,319.62 2.13%
US91282CKV27 UST 4.625 06/15/27 US TREASURY GOV us uUsD AAA 3,974,996.99 3,974,996.99 1.71%
US91282CKV27 UST 4.625 06/15/27 US TREASURY GOV us uUsD AAA 4,929,201.92 4,929,201.92 2.13%
US91282CLG41 UST 3.750 08/15/27 US TREASURY GOV us uUsD AAA 3,965,147.99 3,965,147.99 1.71%
US91282CMB45 UST 4.000 12/15/27 US TREASURY GOV us uUsD AAA 68,244.13 68,244.13 0.03%
US92343E1029 VERISIGN ODSH VERISIGN COM us uUsD AAA 3,537,878.32 3,537,878.32 1.53%
US94106L1098 WASTE MGMT ODSH WASTE MGMT COM us uUsD AAA 388,671.00 388,671.00 0.17%
Total: 231,906,819.78 100.00%
Geographical allocation of collateral Currency allocation of collateral
-3.38 % .
021 origin 3.38 %
1.48 %
1.96 % W AT
4.43 % B AU Currency
2.18 % B BE H AUD
3.89 %
2.68 % CA B CAD
H CH B CHF
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16.46 % W DK W GBP
Fl 63.34% HKD
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GB usD
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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)

41,616,295.91

2 | JP MORGAN SECS PLC (PARENT)

34,603,399.99




MACQUARIE BANK LTD (PARENT) 30,053,216.66

GOLDMAN SACHS INTERNATIONAL (PARENT) 19,803,551.98

MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT) 18,096,490.56
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