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

Report as at 19/06/2025

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 EMERGING MARKETS UCITS ETF - 706054

Replication Mode

Physical replication

ISIN Code

IEO0B5SSQT16

Total net assets (AuM)

2,795,274,889

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 19/06/2025

Currently on loan in USD (base currency)

253,928,915.56

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

9.08%

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

275,688,128.26

Collateral value (cash and securities) in % of loan

109%

Securities lending statistics

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

246,683,477.77

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

8.97%

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) 1,515,768.05
Gross Return for the fund over the last 12 months in % of the fund AuM 0.0551%

Collateral data - as at 19/06/2025

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

ATO000AOVRQ6 ATGV 3.150 06/20/44 AUSTRIA GOV AT EUR AA1 93,590.54 107,706.99 0.04%
AUOO0000APA1 APA UNIT APA COM AU AUD AAA 1,308,293.82 852,537.94 0.31%
AU000000BSLO BLUESCOPE STL ODSH BLUESCOPE STL COM AU AUD AAA 6,610,039.19 4,307,372.76 1.56%
AU000000BXB1 BRAMBLES ODSH BRAMBLES COM AU AUD AAA 7,913,264.08 5,156,607.57 1.87%
AUO00000CBA7 CBA ODSH CBA COM AU AUD AAA 1,125,441.73 733,384.01 0.27%
AU000000CSL8 CSL ODSH CSL COM AU AUD AAA 1,126,233.77 733,900.13 0.27%
AU000000DOW2 DOWNER EDI ODSH DOWNER EDI COM AU AUD AAA 912,950.40 594,915.94 0.22%
AUOO00OOOFLT9 FLIGHT CENTRE ODSH FLIGHT CENTRE COM AU AUD AAA 5,764,100.29 3,756,124.26 1.36%
AUOO00000QAN2 QANTAS ODSH QANTAS COM AU AUD AAA 7,353,096.45 4,791,579.36 1.74%
AUO000000WOR2 WORLEY ODSH WORLEY COM AU AUD AAA 3,108,277.40 2,025,481.09 0.73%




Collateral data - as at 19/06/2025

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

AU0000016875 VIVA ENERGY ODSH VIVA ENERGY COM AU AUD AAA 7,913,278.78 5,156,617.15 1.87%
BE0003739530 UCB SA ODSH UCB SA COM BE EUR AA3 5,571,436.49 6,411,787.48 2.33%
CA1366812024 CDN TIRE ODSH CDN TIRE COM CA CAD AAA 24,158.85 17,647.66 0.01%
DE0005439004 CONTINENT ODSH CONTINENT COM DE EUR AAA 4,186,616.71 4,818,092.54 1.75%
DE0006047004 HEIDELBERG MATER ODSH HEIDELBERG MATER COM DE EUR AAA 1,033,402.19 1,189,272.32 0.43%
DEO0007100000 MERCEDES BENZ GR ODSH MERCEDES BENZ GR COM DE EUR AAA 5,571,484.79 6,411,843.07 2.33%
DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 1,033,251.99 1,189,099.47 0.43%
DE0007236101 SIEMENS ODSH SIEMENS COM DE EUR AAA 637,729.49 733,919.52 0.27%
DE0008404005 ALLIANZ ODSH ALLIANZ COM DE EUR AAA 5,571,211.79 6,411,528.89 2.33%
DE0008430026 MUNICH RE GROUP ODSH MUNICH RE GROUP COM DE EUR AAA 50,414.00 58,018.04 0.02%
ES0177542018 ORD EURO0.5 (CREST LINE) INTERNATIONAL CONSOLIDATED AIRLINES CST GB GBP AA3 24,153.37 32,489.91 0.01%
F10009000277 TIETOEVRY ODSH TIETOEVRY COM Fl EUR AA1 1,225,655.46 1,410,523.54 0.51%
FR0000052292 HERMES INTL ODSH HERMES INTL COM FR EUR AA2 3,991,749.99 4,593,833.68 1.67%
FR0000120578 SANOFI FR ODSH SANOFI FR COM FR EUR AA2 9,157,792.25 10,539,080.51 3.82%
FR0000121014 LVMH ODSH LVMH COM FR EUR AA2 3,051,592.80 3,511,870.69 1.27%
FR0000121329 THALES ODSH THALES COM FR EUR AA2 4,284,913.09 4,931,215.17 1.79%
FR0000133308 ORANGE ODSH ORANGE COM FR EUR AA2 1,222,689.85 1,407,110.62 0.51%
FR0006174348 BUREAU VERITAS ODSH BUREAU VERITAS COM FR EUR AA2 3,530,939.68 4,063,518.42 1.47%
GB0003718474 GAMES WORKSHOP ODSH GAMES WORKSHOP CST GB GBP AA3 13,066.60 17,576.54 0.01%
GB0006825383 ORD GBP0.10 PERSIMMON CST GB GBP AA3 13,095.86 17,615.90 0.01%
GB0007188757 ORD GBPO0.10(REGD) RIO TINTO CST GB GBP AA3 4,258,140.48 5,727,837.67 2.08%
GB0007669376 ORD GBPO0.15 ST.JAMES PLACE CAP CST GB GBP AA3 13,192.98 17,746.54 0.01%
GB0007980591 ORD USDO0.25 BP PLC CST GB GBP AA3 5,155,461.65 6,934,869.24 2.52%
GB0008706128 ORD GBPO0.25 LLOYDS BANKING GROUP CST GB GBP AA3 4,258,147.27 5,727,846.80 2.08%
GB0009465807 ORD GBP0.125 WEIR GROUP CST GB GBP AA3 4,258,164.80 5,727,870.38 2.08%
GB0009697037 ORD GBP0.60 BABCOCK INTL CST GB GBP AA3 4,258,174.96 5,727,884.05 2.08%
GB0009895292 ORD USDO0.25 ASTRAZENECA CST GB GBP AA3 1,048,154.76 1,409,925.38 0.51%
GB0030913577 ORD GBPO0.05 BT GROUP PLC CST GB GBP AA3 15,954.63 21,461.37 0.01%
GB00OB10RZP78 ORD SHARES OF 3 1/9 PENCE UNILEVER PLC CST GB GBP AA3 1,048,101.28 1,409,853.44 0.51%
GB00B3MYD345 UKTI 0 5/8 11/22/42 UK TREASURY GIL GB GBP AA3 94,990.07 127,775.89 0.05%
GB00B63H8491 ROLLS ROYCE ODSH ROLLS ROYCE CST GB GBP AA3 13,168.98 17,714.25 0.01%
GB00B6460505 UKT 4 1/4 12/07/40 UK TREASURY GIL GB GBP AA3 1,107,959.99 1,490,372.38 0.54%
GB00OBBJNQY21 UKT 3 1/2 07/22/68 UK TREASURY GIL GB GBP AA3 218,929.55 294,493.08 0.11%
GB00OBDOXH204 UKT 1T 07/22/57 UK TREASURY GIL GB GBP AA3 0.47 0.63 0.00%
GBOOBFWFPP71 UKT 1 3/4 01/22/49 UK TREASURY GIL GB GBP AA3 120,374.91 161,922.31 0.06%
GB0OOBJLR0J16 UKT 158 10/22/54 UK Tresury GIL GB GBP AA3 4,534,843.56 6,100,044.81 2.21%
GB0OOBM8PJY71 NATWEST GRP ODSH NATWEST GRP CST GB GBP AA3 999,369.95 1,344,302.49 0.49%
GB0O0OBPCJD997 UKT 3 3/4 10/22/53 UK Treasury GIL GB GBP AA3 48,551.28 65,308.75 0.02%
GBOOBPJJKP77 UKT 43/4 10/22/43 UK Treasury GIL GB GBP AA3 17.41 23.42 0.00%




Collateral data - as at 19/06/2025

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

GB00BQC82D08 UKT 4 3/8 01/31/2040 UK TREASURY GIL GB GBP AA3 7,169.87 9,644.55 0.00%
GB0OOBTK05J60 ANGLO AMERCN ODSH ANGLO AMERCN CST GB GBP AA3 452,903.00 609,222.47 0.22%
GB0OBYMWG366 UKTI 0 1/8 03/22/46 UK TREASURY GIL GB GBP AA3 9,657.96 12,991.40 0.00%
GBOOBYY5F 144 UKTI 018 03/22/26 UK TREASURY GIL GB GBP AA3 244,168.63 328,443.43 0.12%
HK0388045442 HKEX ODSH HKEX COM HK HKD 34,619,307.37 4,410,156.10 1.60%
IEOOBK9ZQ967 TRANE TECH ODSH TRANE TECH COM us usD AAA 621,252.15 621,252.15 0.23%
JP1024621Q70 JPGV 0.400 07/01/26 JAPAN GOV JP JPY A1l 34,361,953.64 237,314.50 0.09%
JP1051611P92 JPGV 0.300 06/20/28 JAPAN GOV JP JPY A1l 93,946,911.49 648,827.02 0.24%
JP1051741QB7 JPGV 0.700 09/20/29 JAPAN GOV JP JPY A1l 126,165,192.12 871,336.64 0.32%
JP1051761R23 JPGV 1.000 12/20/29 JAPAN GOV JP JPY A1l 200,699,061.84 1,386,091.07 0.50%
JP1103741Q44 JPGV 0.800 03/20/34 JAPAN GOV JP JPY A1l 128,302,157.21 886,095.19 0.32%
JP1103751Q74 JPGV 1.100 06/20/34 JAPAN GOV JP JPY A1l 98,604.77 681.00 0.00%
JP1103771R12 JPGV 1.200 12/20/34 JAPAN GOV JP JPY A1l 128,317,386.35 886,200.37 0.32%
JP12011419C6 JPGV 2.100 12/20/29 JAPAN GOV JP JPY A1l 666,559,970.77 4,603,473.54 1.67%
JP1201501E99 JPGV 1.400 09/20/34 JAPAN GOV JP JPY A1l 128,327,972.16 886,273.48 0.32%
JP1201541F90 JPGV 1.200 09/20/35 JAPAN GOV JP JPY A1l 200,708,593.94 1,386,156.90 0.50%
JP1201581G90 JPGV 0.500 09/20/36 JAPAN GOV JP JPY A1l 888,087,792.71 6,133,414.60 2.22%
JP1201641J38 JPGV 0.500 03/20/38 JAPAN GOV JP JPY A1l 42,797.03 295.57 0.00%
JP1201741LA9 JPGV 0.400 09/20/40 JAPAN GOV JP JPY A1l 888,065,240.18 6,133,258.84 2.22%
JP1201851P76 JPGV 1.100 06/20/43 JAPAN GOV JP JPY A1l 86,172,704.93 595,135.90 0.22%
JP1201861PA6 JPGV 1.500 09/20/43 JAPAN GOV JP JPY A1l 44,246.13 305.58 0.00%
JP1300211610 JPGV 2.300 12/20/35 JAPAN GOV JP JPY A1l 54,422.91 375.86 0.00%
JP13002918A0 JPGV 2.400 09/20/38 JAPAN GOV JP JPY A1l 128,702,193.47 888,857.97 0.32%
JP1300331A99 JPGV 2.000 09/20/40 JAPAN GOV JP JPY A1l 4,789,109.20 33,075.10 0.01%
JP1300441E92 JPGV 1.700 09/20/44 JAPAN GOV JP JPY A1l 128,323,317.13 886,241.33 0.32%
JP1300561H93 JPGV 0.800 09/20/47 JAPAN GOV JP JPY A1l 35,726.84 246.74 0.00%
JP1300671L78 JPGV 0.600 06/20/50 JAPAN GOV JP JPY A1l 262,582,597.96 1,813,478.30 0.66%
JP1300741N49 JPGV 1.000 03/20/52 JAPAN GOV JP JPY A1l 888,086,661.09 6,133,406.78 2.22%
JP1300771P16 JPGV 1.600 12/20/52 JAPAN GOV JP JPY A1l 128,304,471.09 886,111.17 0.32%
JP1300781P48 JPGV 1.400 03/20/53 JAPAN GOV JP JPY A1l 5,427,780.84 37,485.97 0.01%
JP1300821Q49 JPGV 1.800 03/20/54 JAPAN GOV JP JPY A1l 17,293,352.87 119,433.35 0.04%
JP14000117B7 JPGV 2.400 03/20/48 JAPAN GOV JP JPY A1l 2,662,398.81 18,387.37 0.01%
JP1400051C51 JPGV 2.000 03/20/52 JAPAN GOV JP JPY A1l 4,409,005.81 30,449.99 0.01%
JP3119600009 AJINOMOTO ODSH AJINOMOTO COM JP JPY A1l 24,930,699.69 172,179.28 0.06%
JP3143600009 ITOCHU ODSH ITOCHU COM JP JPY A1l 74,388,599.77 513,751.15 0.19%
JP3201200007 OLYMPUS ODSH OLYMPUS COM JP JPY A1l 6,963,398.26 48,091.43 0.02%
JP3205800000 KAO ODSH KAO COM JP JPY A1l 96,097,198.91 663,677.59 0.24%
JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1l 292,504,547.99 2,020,128.73 0.73%
JP3242800005 CANON ODSH CANON COM JP JPY A1l 106,223,399.68 733,612.32 0.27%




Collateral data - as at 19/06/2025

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

JP3256000005 KYOWA KIRIN ODSH KYOWA KIRIN COM JP JPY A1l 37,432,898.25 258,523.41 0.09%
JP3258000003 KIRIN HOLDINGS ODSH KIRIN HOLDINGS COM JP JPY A1l 96,302,999.79 665,098.91 0.24%
JP3266400005 KUBOTA ODSH KUBOTA COM JP JPY A1l 96,155,199.76 664,078.16 0.24%
JP3269600007 KURARAY ODSH KURARAY COM JP JPY A1l 59,746,498.97 412,628.18 0.15%
JP3407400005 SUMITOMO EI ODSH SUMITOMO EI COM JP JPY A1l 3,200,449.80 22,103.32 0.01%
JP3481800005 DAIKIN IND ODSH DAIKIN IND COM JP JPY A1l 1,605,499.30 11,088.08 0.00%
JP3495000006 SUMITOMOPHARMA ODSH SUMITOMOPHARMA COM JP JPY A1l 33,333,599.76 230,212.36 0.08%
JP3519400000 CHUGAI PHARM ODSH CHUGAI PHARM COM JP JPY A1l 152,830,796.96 1,055,497.72 0.38%
JP3726800000 JAPAN TOBACCO ODSH JAPAN TOBACCO COM JP JPY A1l 96,268,799.95 664,862.72 0.24%
JP3752900005 JAPAN POST ODSH JAPAN POST COM JP JPY A1l 164,306,398.49 1,134,751.85 0.41%
JP3762600009 NOMURA HLDGS ODSH NOMURA HLDGS COM JP JPY A1l 31,082,148.28 214,663.13 0.08%
JP3768600003 HASEKO ODSH HASEKO COM JP JPY A1l 43,449,999.66 300,079.41 0.11%
JP3788600009 HITACHI ODSH HITACHI COM JP JPY A1l 47,560,499.43 328,467.82 0.12%
JP3789000001 KANADEVIA ODSH KANADEVIA COM JP JPY A1l 76,436,797.97 527,896.65 0.19%
JP3802300008 FAST RETAILING ODSH FAST RETAILING COM JP JPY A1l 103,135,998.86 712,289.76 0.26%
JP3820000002 FUJI ELECTRIC ODSH FUJI ELECTRIC COM JP JPY A1l 639,199.47 4,414.51 0.00%
JP3827200001 FURUKAWA ELEC ODSH FURUKAWA ELEC COM JP JPY A1l 249,988,498.64 1,726,499.47 0.63%
JP3866800000 PANASONIC HD ODSH PANASONIC HD COM JP JPY A1l 20,290,498.75 140,132.59 0.05%
JP3890310000 MS&AD INSURANCE ODSH MS&AD INSURANCE COM JP JPY A1l 198,810,599.23 1,373,048.75 0.50%
JP3902900004 MUFG ODSH MUFG COM JP JPY A1l 202,266,847.63 1,396,918.69 0.51%
KYG017191142 ALIBABA ODSH ALIBABA COM HK HKD 9,336,469.92 1,189,373.59 0.43%
KYG3777B1032 GEELY AUTOMOBILE ODSH GEELY AUTOMOBILE COM HK HKD 107,822.81 13,735.56 0.00%
KYG6427A1022 NETEASE ODSH NETEASE COM HK HKD 309,676.71 39,449.74 0.01%
KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 67,415,255.73 8,588,034.36 3.12%
NL0000235190 AIRBUS NL ODSH AIRBUS NL COM FR EUR AA2 5,571,471.29 6,411,827.53 2.33%
NL0013654783 PROSUS ODSH PROSUS COM NL EUR AAA 1,222,667.35 1,407,084.73 0.51%
NZXROE0001S2 XERO ODSH XERO COM AU AUD AAA 6,599,712.57 4,300,643.51 1.56%
SE0000108656 ERICSSON ODSH ERICSSON COM SE SEK AAA 7,622,357.08 793,359.05 0.29%
US00287Y1091 ABBVIE ODSH ABBVIE COM us usD AAA 759,015.12 759,015.12 0.28%
Us0090661010 AIRBNB ODSH AIRBNB COM us usD AAA 24,712.60 24,712.60 0.01%
US02079K1079 ALPHABET ODSH ALPHABET COM us usD AAA 506,107.82 506,107.82 0.18%
US02079K3059 ALPHABET ODSH ALPHABET COM us usD AAA 747,684.46 747,684.46 0.27%
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us usD AAA 3,818,771.88 3,818,771.88 1.39%
US0320951017 AMPHENOL ODSH AMPHENOL COM us usD AAA 144,224.20 144,224.20 0.05%
US0378331005 APPLE ODSH APPLE COM us usD AAA 393.15 393.15 0.00%
US04621X1081 ASSURANT ODSH ASSURANT COM us usD AAA 1,354,430.88 1,354,430.88 0.49%
US0758871091 BD ODSH BD COM us uUsD AAA 752,905.74 752,905.74 0.27%
US1264081035 CSX ODSH CSX COM us uUsD AAA 339,351.75 339,351.75 0.12%
US37940X1028 GLOBAL PAYMENTS ODSH GLOBAL PAYMENTS COM us uUsD AAA 2,253.83 2,253.83 0.00%




Collateral data - as at 19/06/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
US40434L1052 HP ODSH HP COM us usD AAA 269,085.34 269,085.34 0.10%
US42809H1077 HESS ODSH HESS COM us usD AAA 145,126.43 145,126.43 0.05%
US45337C1027 INCYTE ODSH INCYTE COM us usD AAA 393,713.08 393,713.08 0.14%
US4612021034 INTUIT ODSH INTUIT COM us usD AAA 748,320.01 748,320.01 0.27%
US67066G 1040 NVIDIA ODSH NVIDIA COM us usD AAA 7,061,308.21 7,061,308.21 2.56%
US69331C1080 PG&E US ODSH PG&E US COM us usD AAA 12,043.91 12,043.91 0.00%
US6951561090 PACKAGING CORP ODSH PACKAGING CORP COM us usD AAA 441,365.09 441,365.09 0.16%
US79466L.3024 SALESFORCE ODSH SALESFORCE COM us usD AAA 170,491.48 170,491.48 0.06%
US8318652091 A O SMITH ODSH A O SMITH COM us usD AAA 596,594.85 596,594.85 0.22%
US8574771031 STATE STREET ODSH STATE STREET COM us usD AAA 934,412.99 934,412.99 0.34%
US912797QD26 UST BILL 04/16/26 US TREASURY GOV us usD AAA 290,162.49 290,162.49 0.11%
US912810QU51 UST 3.125 02/15/42 US TREASURY GOV us usD AAA 2,922,881.01 2,922,881.01 1.06%
US912810RK60 UST 2.500 02/15/45 US TREASURY GOV us uUsD AAA 5,190,714.85 5,190,714.85 1.88%
US912810SU34 UST 1.875 02/15/51 US TREASURY GOV us uUsD AAA 6,133,422.67 6,133,422.67 2.22%
US912810TU25 UST 4.375 08/15/43 US TREASURY GOV us uUsD AAA 6,133,380.25 6,133,380.25 2.22%
US912828Vv988 UST 2.250 02/15/27 US TREASURY GOV us uUsD AAA 5,190,701.56 5,190,701.56 1.88%
US912828X885 UST 2.375 05/15/27 US TREASURY GOV us uUsD AAA 241,598.36 241,598.36 0.09%
US912828YS30 UST 1.750 11/15/29 US TREASURY GOV us uUsD AAA 110,807.78 110,807.78 0.04%
US91282CHQ78 UST 4.125 07/31/28 US TREASURY GOV us uUsD AAA 5,190,390.92 5,190,390.92 1.88%
US91282CJJ18 UST 4.500 11/15/33 US TREASURY GOV us uUsD AAA 948,386.04 948,386.04 0.34%
US91282CKQ32 UST 4.375 05/15/34 US TREASURY GOV us uUsD AAA 5,190,141.11 5,190,141.11 1.88%
US91282CKU44 UST 4.625 05/31/31 US TREASURY GOV us uUsD AAA 5,190,540.88 5,190,540.88 1.88%
US91282CLY56 UST 4.250 11/30/26 US TREASURY GOV us usD AAA 5,189,074.97 5,189,074.97 1.88%
US92840M1027 VISTRA CORP ODSH VISTRA CORP COM us usD AAA 181.12 181.12 0.00%
US9892071054 ZEBRA TECH ODSH ZEBRA TECH COM us usD AAA 21,583.13 21,583.13 0.01%
Total: 275,688,128.26 100.00%
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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)

59,501,930.98

NATIXIS (PARENT)

34,069,528.42

MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT)

29,891,423.41

MACQUARIE BANK LTD (PARENT)

25,714,978.07
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GOLDMAN SACHS INTERNATIONAL (PARENT)

21,698,457.83
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