4X) Hsec

Securities Lending Report

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

Report as at 10/07/2025

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 EMERGING MARKETS UCITS ETF - 706054

Replication Mode

Physical replication

ISIN Code

IEO0B5SSQT16

Total net assets (AuM)

2,882,336,408

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 10/07/2025

Currently on loan in USD (base currency)

215,090,428.56

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

7.46%

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

232,746,543.64

Collateral value (cash and securities) in % of loan

108%

Securities lending statistics

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

248,165,867.36

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

8.98%

12-month maximum on loan in USD

314,003,466.58

12-month maximum on loan as a % of the fund AuM 11.38%
Gross Return for the fund over the last 12 months in (base currency fund) 1,470,441.01
Gross Return for the fund over the last 12 months in % of the fund AuM 0.0532%

Collateral data - as at 10/07/2025

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

AUO00000AMP6 AMP ODSH AMP COM AU AUD AAA 1,041,130.37 680,066.39 0.29%
AU000000BHP4 BHP GROUP AU ODSH BHP GROUP AU COM AU AUD AAA 1,192,432.20 778,896.75 0.33%
AUO00000CBA7 CBA ODSH CBA COM AU AUD AAA 1,192,426.06 778,892.74 0.33%
AU000000CSL8 CSL ODSH CSL COM AU AUD AAA 1,192,414.79 778,885.37 0.33%
AU000000DOW2 DOWNER EDI ODSH DOWNER EDI COM AU AUD AAA 434,389.43 283,743.19 0.12%
AUOO00OOOFLT9 FLIGHT CENTRE ODSH FLIGHT CENTRE COM AU AUD AAA 8,417,594.38 5,498,372.89 2.36%
AUO00000MIN4 MINERAL ODSH MINERAL COM AU AUD AAA 8,417,636.72 5,498,400.55 2.36%
AUO000000PRU3 PERSEUS MINING ODSH PERSEUS MINING COM AU AUD AAA 3,570,010.72 2,331,931.10 1.00%
AU000000S320 SOUTH32 ODSH SOUTH32 COM AU AUD AAA 8,417,650.55 5,498,409.59 2.36%
AU000000TLX2 TELIX PHARMS ODSH TELIX PHARMS COM AU AUD AAA 8,417,631.04 5,498,396.84 2.36%




Collateral data - as at 10/07/2025

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

AU000000WTC3 WISETECH GLOBAL ODSH WISETECH GLOBAL COM AU AUD AAA 566,429.75 369,991.93 0.16%
AU0000013559 ATLAS ARTERIA UNIT ATLAS ARTERIA COM AU AUD AAA 512 3.34 0.00%
AU0000390544 DYNO NOBEL AU ODSH DYNO NOBEL AU COM AU AUD AAA 150,881.43 98,555.76 0.04%
BE0000336454 BEGV 1.900 06/22/38 BELGIUM GOV BE EUR AA3 2,607,187.11 3,054,473.84 1.31%
BE0000353624 BEGV 0.650 06/22/71 BELGIUM GOV BE EUR AA3 950,084.71 1,113,080.41 0.48%
CA7800871021 RBC ODSH RBC COM CA CAD AAA 373,638.68 272,803.91 0.12%
CA8672241079 SUNCOR ENERGY ODSH SUNCOR ENERGY COM CA CAD AAA 8,494,612.44 6,202,151.02 2.66%
CHO0012005267 NOVARTIS ODSH NOVARTIS COM CH CHF 98,135.30 123,459.51 0.05%
CH1300646267 BUNGE GLOBAL ODSH BUNGE GLOBAL COM us usD AAA 83,980.23 83,980.23 0.04%
CH1430134226 AMRIZE ODSH AMRIZE COM CH CHF 561,429.38 706,308.51 0.30%
CNE1000002L3 CHINA LIFE INS ODSH CHINA LIFE INS COM CN HKD 64,007.99 8,153.89 0.00%
CNE1000003W8 PETROCHINA ODSH PETROCHINA COM CN HKD 8,299,573.61 1,057,271.27 0.45%
DE0001108504 DEGV PO STR 07/04/39 GERMANY GOV DE EUR AAA 724,903.63 849,267.46 0.36%
DE0005557508 DEUTSCHE TELEKOM ODSH DEUTSCHE TELEKOM COM DE EUR AAA 2,359,164.04 2,763,900.14 1.19%
DE0006599905 MERCK ODSH MERCK COM DE EUR AAA 5,245,910.99 6,145,894.86 2.64%
DE0007037129 RWE ODSH RWE COM DE EUR AAA 4,256,485.59 4,986,724.51 2.14%
DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 7,293,686.39 8,544,984.80 3.67%
DE0007236101 SIEMENS ODSH SIEMENS COM DE EUR AAA 664,734.00 778,775.18 0.33%
DE0008404005 ALLIANZ ODSH ALLIANZ COM DE EUR AAA 4,256,389.40 4,986,611.81 2.14%
DE0008430026 MUNICH RE GROUP ODSH MUNICH RE GROUP COM DE EUR AAA 664,819.80 778,875.70 0.33%
DEOOOATEWWWO ADIDAS ODSH ADIDAS COM DE EUR AAA 5,245,945.59 6,145,935.40 2.64%
DEOOOBAY0017 BAYER ODSH BAYER COM DE EUR AAA 4,256,495.35 4,986,735.94 2.14%
DEO00BU2D004 DEGV 2.500 08/15/54 GERMANY GOV DE EUR AAA 10,601,762.22 12,420,591.21 5.34%
FR0000052292 HERMES INTL ODSH HERMES INTL COM FR EUR AA2 2,840,478.00 3,327,787.90 1.43%
FR0000120404 ACCOR ODSH ACCOR COM FR EUR AA2 265,756.94 311,349.97 0.13%
FR0000120578 SANOFI FR ODSH SANOFI FR COM FR EUR AA2 5,245,910.52 6,145,894.30 2.64%
FR0000121014 LVMH ODSH LVMH COM FR EUR AA2 1,693,815.19 1,984,404.63 0.85%
FR0000121972 SCHNEIDER ODSH SCHNEIDER COM FR EUR AA2 4,256,396.09 4,986,619.65 2.14%
FR0000130809 SOCIETE GENERALE ODSH SOCIETE GENERALE COM FR EUR AA2 902,564.00 1,057,407.08 0.45%
FR0014004J31 FRGV 0.750 05/25/53 FRANCE GOV FR EUR AA2 981,869.52 1,150,318.19 0.49%
GB0002634946 ORD 2.5P BAE SYSTEMS CST GB GBP AA3 209,042.10 284,077.76 0.12%
GB0002875804 ORD 25P BRITISH AMERICAN TOBACCO CST GB GBP AA3 216,011.98 293,549.48 0.13%
GB0003718474 GAMES WORKSHOP ODSH GAMES WORKSHOP CST GB GBP AA3 300,535.20 408,412.31 0.18%
GB0007188757 ORD GBPO0.10(REGD) RIO TINTO CST GB GBP AA3 2,985,381.88 4,056,984.71 1.74%
GB0007669376 ORD GBPO0.15 ST.JAMES PLACE CAP CST GB GBP AA3 300,666.67 408,590.97 0.18%
GB0007980591 ORD USDO0.25 BP PLC CST GB GBP AA3 3,499,207.61 4,755,248.18 2.04%
GB0008706128 ORD GBPO0.25 LLOYDS BANKING GROUP CST GB GBP AA3 3,786,356.17 5,145,468.72 2.21%
GB0009465807 ORD GBP0.125 WEIR GROUP CST GB GBP AA3 3,200,224.80 4,348,945.49 1.87%
GB0009697037 ORD GBP0.60 BABCOCK INTL CST GB GBP AA3 1,990,354.56 2,704,792.33 1.16%




Collateral data - as at 10/07/2025

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

GB0031348658 ORD 25P BARCLAYS BANK PLC CST GB GBP AA3 937,114.72 1,273,492.05 0.55%
GB0032089863 ORD GBPO0.50 NEXT PLC CST GB GBP AA3 213,637.20 290,322.27 0.12%
GB00OBOSWJX34 ORD GBP5 LONDON STOCK EXCHANGE CST GB GBP AA3 300,593.20 408,491.13 0.18%
GB00B2QPKJ12 ORD USDO0.50 FRESNILLO PLC CST GB GBP AA3 921,303.18 1,252,004.96 0.54%
GB00B3MYD345 UKTI 0 5/8 11/22/42 UK TREASURY GIL GB GBP AA3 2,959,943.40 4,022,415.08 1.73%
GB00B46CGH68 UKTI 0 3/4 03/22/34 UK TREASURY GIL GB GBP AA3 2,959,820.53 4,022,248.11 1.73%
GB00B63H8491 ROLLS ROYCE ODSH ROLLS ROYCE CST GB GBP AA3 300,665.29 408,589.10 0.18%
GB00B6460505 UKT 4 1/4 12/07/40 UK TREASURY GIL GB GBP AA3 761.73 1,035.15 0.00%
GB00BD6K4575 COMPASS GROUP ODSH COMPASS GROUP CST GB GBP AA3 300,647.80 408,565.33 0.18%
GB00OBDCHBW80 UKT 1 1/2 07/22/47 UK TREASURY GIL GB GBP AA3 5.14 6.99 0.00%
GB0OOBDR05CO01 NATIONAL GRID ODSH NATIONAL GRID CST GB GBP AA3 1,460,728.23 1,985,056.63 0.85%
GB00BM822T38 UKT 1 01/31/32 UK Treasury GIL GB GBP AA3 15.64 21.25 0.00%
GBOOBMGR2916 UKT 0 5/8 07/31/35 UNITED KINGDOM GIL GB GBP AA3 48,460.20 65,854.99 0.03%
GBOOBN65R313 UKT 3 1/2 01/22/45 UK TREASURY GIL GB GBP AA3 109,643.65 149,000.24 0.06%
HK0388045442 HKEX ODSH HKEX COM HK HKD 4,079,844.50 519,725.78 0.22%
HK0992009065 LENOVO GROUP ODSH LENOVO GROUP COM HK HKD 56,539.50 7,202.49 0.00%
IEOOBK9ZQ967 TRANE TECH ODSH TRANE TECH COM us uUsD AAA 648,179.74 648,179.74 0.28%
IEOOBKVD2N49 SEAGATE ODSH SEAGATE COM us uUsD AAA 1,088,648.65 1,088,648.65 0.47%
IEOOBTN1Y115 MEDTRONIC ODSH MEDTRONIC COM us uUsD AAA 120.95 120.95 0.00%
IT0O000062072 GENERALI ODSH GENERALI COM IT EUR 252,817.95 296,191.17 0.13%
IT0O003128367 ENEL ODSH ENEL COM IT EUR 902,605.46 1,057,455.66 0.45%
IT0005239360 UNI CREDIT ODSH UNI CREDIT COM IT EUR 902,559.03 1,057,401.26 0.45%
IT0O005278236 PIRELLI AND C ODSH PIRELLI AND C COM IT EUR 5.86 6.86 0.00%
JP1051671Q49 JPGV 0.400 03/20/29 JAPAN GOV JP JPY A1l 256,246,909.35 1,749,543.74 0.75%
JP1201621H91 JPGV 0.600 09/20/37 JAPAN GOV JP JPY A1l 588,848,130.65 4,020,401.91 1.73%
JP1201651J76 JPGV 0.500 06/20/38 JAPAN GOV JP JPY A1l 589,140,215.82 4,022,396.14 1.73%
JP1201891Q77 JPGV 1.900 06/20/44 JAPAN GOV JP JPY A1l 331,913,791.74 2,266,164.69 0.97%
JP13002918A0 JPGV 2.400 09/20/38 JAPAN GOV JP JPY A1l 370,951,355.76 2,532,696.40 1.09%
JP3143600009 ITOCHU ODSH ITOCHU COM JP JPY A1l 1,517,999.73 10,364.25 0.00%
JP3205800000 KAO ODSH KAO COM JP JPY A1l 94,550,398.88 645,549.48 0.28%
JP3249600002 KYOCERA ODSH KYOCERA COM JP JPY A1l 93,092,998.44 635,598.98 0.27%
JP3256000005 KYOWA KIRIN ODSH KYOWA KIRIN COM JP JPY A1l 61,391,849.93 419,157.16 0.18%
JP3258000003 KIRIN HOLDINGS ODSH KIRIN HOLDINGS COM JP JPY A1l 94,626,449.54 646,068.72 0.28%
JP3292200007 JTEKT ODSH JTEKT COM JP JPY A1l 15,731,549.17 107,408.26 0.05%
JP3300200007 KONAMI GROUP ODSH KONAMI GROUP COM JP JPY A1l 4,029,998.23 27,515.10 0.01%
JP3381000003 NIPPON STEEL ODSH NIPPON STEEL COM JP JPY A1l 154,812,348.47 1,056,992.17 0.45%
JP3476480003 DAI-ICHILIFEHLDG ODSH DAI-ICHILIFEHLDG COM JP JPY A1l 75,491,999.12 515,426.92 0.22%
JP3481800005 DAIKIN IND ODSH DAIKIN IND COM JP JPY A1l 14,487,999.79 98,917.83 0.04%
JP3519400000 CHUGAI PHARM ODSH CHUGAI PHARM COM JP JPY A1l 94,654,199.50 646,258.19 0.28%




Collateral data - as at 10/07/2025

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

JP3726800000 JAPAN TOBACCO ODSH JAPAN TOBACCO COM JP JPY A1l 94,733,998.06 646,803.02 0.28%
JP3830800003 BRIDGESTONE ODSH BRIDGESTONE COM JP JPY A1l 94,847,398.31 647,577.26 0.28%
JP3837800006 HOYA ODSH HOYA COM JP JPY A1l 3,555,999.74 24,278.84 0.01%
JP3888400003 MITSUI MIN & SML ODSH MITSUI MIN & SML COM JP JPY A1l 15,653,999.76 106,878.78 0.05%
JP3902400005 MITSUBISHI ELEC ODSH MITSUBISHI ELEC COM JP JPY A1l 163,159,197.37 1,113,980.86 0.48%
KYG5479M1050 LI AUTO ODSH LI AUTO COM HK HKD 1,865,253.53 237,612.08 0.10%
KYG8087W1015 SHENZHOU INTL ODSH SHENZHOU INTL COM HK HKD 847,819.96 108,002.62 0.05%
KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 34,957,660.32 4,453,208.27 1.91%
KYG970081173 WUXI BIO CAY ODSH WUXI BIO CAY COM HK HKD 847,817.30 108,002.28 0.05%
NL0013654783 PROSUS ODSH PROSUS COM NL EUR AAA 4,693,230.61 5,498,397.12 2.36%
NZXROE0001S2 XERO ODSH XERO COM AU AUD AAA 8,417,579.55 5,498,363.20 2.36%
SE0000148884 SKAND ENSK BANK ODSH SKAND ENSK BANK COM SE SEK AAA 167.36 17.57 0.00%
UsS00287Y1091 ABBVIE ODSH ABBVIE COM us uUsD AAA 695,789.63 695,789.63 0.30%
Us0090661010 AIRBNB ODSH AIRBNB COM us uUsD AAA 25,850.15 25,850.15 0.01%
US02079K3059 ALPHABET ODSH ALPHABET COM us uUsD AAA 2,133,186.53 2,133,186.53 0.92%
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us uUsD AAA 568,550.98 568,550.98 0.24%
US0378331005 APPLE ODSH APPLE COM us uUsD AAA 3,321,865.61 3,321,865.61 1.43%
US1264081035 CSX ODSH CSX COM us uUsD AAA 252,422.37 252,422.37 0.11%
US20030N1019 COMCAST ODSH COMCAST COM us uUsD AAA 244,788.13 244,788.13 0.11%
US2358511028 DANAHER ODSH DANAHER COM us uUsD AAA 160,033.43 160,033.43 0.07%
US26884L1098 EQT CORP ODSH EQT CORP COM us uUsD AAA 320,839.62 320,839.62 0.14%
US37940X1028 GLOBAL PAYMENTS ODSH GLOBAL PAYMENTS COM us uUsD AAA 2,411.18 2,411.18 0.00%
US42809H1077 HESS ODSH HESS COM us usD AAA 150.87 150.87 0.00%
US4612021034 INTUIT ODSH INTUIT COM us usD AAA 30,329.20 30,329.20 0.01%
US5010441013 KROGER ODSH KROGER COM us usD AAA 71,454.42 71,454.42 0.03%
US55354G 1004 MSCI ODSH MSCI COM us usD AAA 108,319.15 108,319.15 0.05%
US6153691059 MOODY S ODSH MOODY S COM us usD AAA 680,444.39 680,444.39 0.29%
US67066G1040 NVIDIA ODSH NVIDIA COM us usD AAA 7,119,168.91 7,119,168.91 3.06%
US7766961061 ROPER TECH ODSH ROPER TECH COM us usD AAA 62,251.43 62,251.43 0.03%
US8581191009 STEEL DYNAMICS ODSH STEEL DYNAMICS COM us usD AAA 706,786.85 706,786.85 0.30%
US8725901040 T-MOBILE US ODSH T-MOBILE US COM us usD AAA 6,945.35 6,945.35 0.00%
US912810PT97 UST 4.750 02/15/37 US TREASURY GOV us usD AAA 4,022,461.99 4,022,461.99 1.73%
US912810SU34 UST 1.875 02/15/51 US TREASURY GOV us usD AAA 3,036,030.81 3,036,030.81 1.30%
US912810SW99 UST 1.875 02/15/41 US TREASURY GOV us usD AAA 68.89 68.89 0.00%
US912810TV08 UST 4.750 11/15/53 US TREASURY GOV us usD AAA 3,016,324.37 3,016,324.37 1.30%
US912810TZ12 UST 4.500 02/15/44 US TREASURY GOV us usD AAA 746,199.72 746,199.72 0.32%
US91282CGM73 UST 3.500 02/15/33 US TREASURY GOV us uUsD AAA 3,045,568.61 3,045,568.61 1.31%
US91282CJN20 UST 4.375 11/30/28 US TREASURY GOV us uUsD AAA 3,050,779.98 3,050,779.98 1.31%
US91282CMMO00 UST 4.625 02/15/35 US TREASURY GOV us uUsD AAA 2,991,959.39 2,991,959.39 1.29%




Collateral data - as at 10/07/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
US91282CNH06 UST 3.875 06/15/28 US TREASURY GOV us UsD AAA 4,021,515.78 4,021,515.78 1.73%
US9892071054 ZEBRA TECH ODSH ZEBRA TECH COM us uUsD AAA 24,050.56 24,050.56 0.01%
Total: 232,746,543.64 100.00%
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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 | JP MORGAN SECS PLC (PARENT)

51,293,911.12

NATIXIS (PARENT)

38,735,585.93

MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT)

36,706,636.14

GOLDMAN SACHS INTERNATIONAL (PARENT)

28,174,604.03

o | B~ | W DN

MACQUARIE BANK LTD (PARENT)

25,456,730.90
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