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Securities Lending Report
HSBC CONTINENTAL EUROPE / HSBC MSCI JAPAN UCITS ETF - 699657
Report as at 02/07/2025

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 JAPAN UCITS ETF - 699657

Replication Mode

Physical replication

ISIN Code IEOOB5VX7566
Total net assets (AuM) 179,089,840
Reference currency of the fund UsD

* 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 02/07/2025

Currently on loan in USD (base currency)

35,738,174.22

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

19.96%

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

39,911,171.00

Collateral value (cash and securities) in % of loan

112%

Securities lending statistics

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

32,651,877.69

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

19.07%

12-month maximum on loan in USD

42,707,822.00

12-month maximum on loan as a % of the fund AuM 25.54%

Gross Return for the fund over the last 12 months in (base currency fund) 93,296.59

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0545%

Collateral data - as at 02/07/2025

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 1.14 1.34 0.00%
AU000000BSLO BLUESCOPE STL ODSH BLUESCOPE STL COM AU AUD AAA 581,718.06 382,335.18 0.96%
AU000000S320 SOUTH32 ODSH SOUTH32 COM AU AUD AAA 581,730.22 382,343.17 0.96%
AU000000TLX2 TELIX PHARMS ODSH TELIX PHARMS COM AU AUD AAA 581,723.98 382,339.07 0.96%
BE0000364738 BEGV 3.450 06/22/42 BELGIUM GOV BE EUR AA3 24.95 29.38 0.00%
CA8672241079 SUNCOR ENERGY ODSH SUNCOR ENERGY COM CA CAD AAA 147,775.97 108,219.68 0.27%
CNE1000003W8 PETROCHINA ODSH PETROCHINA COM CN HKD 11,131,300.69 1,417,998.44 3.55%
DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 263,562.74 310,429.91 0.78%
ES0177542018 ORD EURO0.5 (CREST LINE) INTERNATIONAL CONSOLIDATED AIRLINES CST GB GBP AA3 226,559.22 310,782.61 0.78%
FR0000121014 LVMH ODSH LVMH COM FR EUR AA2 216,232.04 254,682.78 0.64%




Collateral data - as at 02/07/2025

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

FR0000130809 SOCIETE GENERALE ODSH SOCIETE GENERALE COM FR EUR AA2 881,800.49 1,038,603.72 2.60%
FR0010773192 FRGV 4.500 04/25/41 FRANCE GOV FR EUR AA2 23,234.20 27,365.74 0.07%
FR0011883966 FRGV 2.500 05/25/30 FRANCE GOV FR EUR AA2 2,655,513.33 3,127,721.13 7.84%
FR0013313582 FRGV 1.250 05/25/34 FRANCE GOV FR EUR AA2 2,655,513.26 3,127,721.04 7.84%
FR0013404969 FRGV 1.500 05/25/50 FRANCE GOV FR EUR AA2 2,655,513.76 3,127,721.63 7.84%
FR0013451507 FRGV 11/25/29 FRANCE GOV FR EUR AA2 2,655,513.28 3,127,721.07 7.84%
FR0013515806 FRGV 0.500 05/25/40 FRANCE GOV FR EUR AA2 2,655,513.75 3,127,721.62 7.84%
FR001400BKZ3 FRGV 2.000 11/25/32 FRANCE GOV FR EUR AA2 2,655,513.46 3,127,721.28 7.84%
FRO01400FTH3 FRGV 3.000 05/25/54 FRANCE GOV FR EUR AA2 736,212.60 867,127.15 217%
GB00B06YGNO05 UKT 4 1/4 12/07/55 UK TREASURY GIL GB GBP AA3 27,302.73 37,452.52 0.09%
GB00B3MYD345 UKTI 0 5/8 11/22/42 UK TREASURY GIL GB GBP AA3 56,343.68 77,289.44 0.19%
GBOOBKDRYJ47 AIRTEL AFRICA ODSH AIRTEL AFRICA CST GB GBP AA3 10,570.75 14,500.43 0.04%
GB0O0OBPCJD997 UKT 3 3/4 10/22/53 UK Treasury GIL GB GBP AA3 33,402.56 45,819.96 0.11%
GBOOBSQNRC93 UKT 43/8 03/07/28 UK Treasury GIL GB GBP AA3 244,115.69 334,865.70 0.84%
ITO000062957 MEDIOBANCA ODSH MEDIOBANCA COM IT EUR 881,823.72 1,038,631.07 2.60%
ITO003856405 LEONARDO ODSH LEONARDO COM IT EUR 881,791.52 1,038,593.16 2.60%
JP1051671Q49 JPGV 0.400 03/20/29 JAPAN GOV JP JPY A1l 147,605.38 1,028.72 0.00%
JP1201111968 JPGV 2.200 06/20/29 JAPAN GOV JP JPY A1l 105,124.53 732.65 0.00%
JP1201161A37 JPGV 2.200 03/20/30 JAPAN GOV JP JPY A1l 318,821.96 2,221.99 0.01%
JP1201671K12 JPGV 0.500 12/20/38 JAPAN GOV JP JPY A1l 84,038.61 585.70 0.00%
JP1201701KA5 JPGV 0.300 09/20/39 JAPAN GOV JP JPY A1l 400,008.57 2,787.81 0.01%
JP1201791N14 JPGV 0.500 12/20/41 JAPAN GOV JP JPY A1l 4,844,923.90 33,766.07 0.08%
JP1201861PA6 JPGV 1.500 09/20/43 JAPAN GOV JP JPY A1l 7,952,252.16 55,422.18 0.14%
JP1300671L78 JPGV 0.600 06/20/50 JAPAN GOV JP JPY A1l 1,990,778.25 13,874.47 0.03%
JP1742811R19 JPGV 01/20/26 JAPAN GOV JP JPY A1l 1,695,722.97 11,818.12 0.03%
JP3188220002 OTSUKA HOLDINGS ODSH OTSUKA HOLDINGS COM JP JPY A1l 1,381,398.47 9,627.48 0.02%
JP3205800000 KAO ODSH KAO COM JP JPY A1l 13,439,998.46 93,668.32 0.23%
JP3258000003 KIRIN HOLDINGS ODSH KIRIN HOLDINGS COM JP JPY A1l 13,827,799.90 96,371.05 0.24%
JP3266400005 KUBOTA ODSH KUBOTA COM JP JPY A1l 13,524,849.95 94,259.68 0.24%
JP3294460005 INPEX ODSH INPEX COM JP JPY A1l 404,498.16 2,819.10 0.01%
JP3311400000 CYBERAGENT ODSH CYBERAGENT COM JP JPY A1l 109,488,949.78 763,068.96 1.91%
JP3481800005 DAIKIN IND ODSH DAIKIN IND COM JP JPY A1l 36,970,498.87 257,661.07 0.65%
JP3493800001 DAI NIPPONPRINTG ODSH DAI NIPPONPRINTG COM JP JPY A1l 877,798.65 6,117.70 0.02%
JP3519400000 CHUGAI PHARM ODSH CHUGAI PHARM COM JP JPY A1l 13,510,898.96 94,162.45 0.24%
JP3549070005 DIGITAL GARAGE ODSH DIGITAL GARAGE COM JP JPY A1l 112,265,998.86 782,423.24 1.96%
JP3556000002 TOA CORP ODSH TOA CORP COM JP JPY A1l 87,097,998.45 607,018.14 1.52%
JP3560000006 TOEI ODSH TOEI COM JP JPY A1l 80,105,999.10 558,288.31 1.40%
JP3566800003 CENTRAL JPN RAIL ODSH CENTRAL JPN RAIL COM JP JPY A1l 148,718,598.53 1,036,474.88 2.60%
JP3588600001 TBS HLDG ODSH TBS HLDG COM JP JPY A1l 115,072,498.95 801,982.77 2.01%




Collateral data - as at 02/07/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
JP3616000000 TOYO TANSO ODSH TOYO TANSO COM JP JPY A1l 4,328,998.86 30,170.39 0.08%
JP3633400001 TOYOTA ODSH TOYOTA COM JP JPY A1l 9,122,348.56 63,577.02 0.16%
JP3647800006 NAGASE ODSH NAGASE COM JP JPY A1l 116,764,348.39 813,773.90 2.04%
JP3723000000 NIPPN ODSH NIPPN COM JP JPY A1l 116,843,999.76 814,329.02 2.04%
JP3725400000 ZEON ODSH ZEON COM JP JPY A1l 25,967,299.13 180,975.70 0.45%
JP3726800000 JAPAN TOBACCO ODSH JAPAN TOBACCO COM JP JPY A1l 13,975,499.76 97,400.42 0.24%
JP3802300008 FAST RETAILING ODSH FAST RETAILING COM JP JPY A1l 139,257,999.36 970,540.46 2.43%
JP3818800009 FUJITEC ODSH FUJITEC COM JP JPY A1l 112,325,398.84 782,837.22 1.96%
JP3830800003 BRIDGESTONE ODSH BRIDGESTONE COM JP JPY A1l 1,805,098.93 12,580.40 0.03%
JP3979200007 LASERTEC ODSH LASERTEC COM JP JPY A1l 13,149,499.69 91,643.72 0.23%
KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 727,174.86 92,633.63 0.23%
NL0013654783 PROSUS ODSH PROSUS COM NL EUR AAA 324,603.05 382,324.50 0.96%
NZXROE0001S2 XERO ODSH XERO COM AU AUD AAA 581,597.11 382,255.68 0.96%
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us uUsD AAA 91,711.35 91,711.35 0.23%
US0378331005 APPLE ODSH APPLE COM us uUsD AAA 91,648.61 91,648.61 0.23%
US0605051046 BOFAML ODSH BOFAML COM us uUsD AAA 61,776.45 61,776.45 0.15%
US2546871060 WALT DISNEY ODSH WALT DISNEY COM us uUsD AAA 91,753.07 91,753.07 0.23%
US2786421030 EBAY ODSH EBAY COM us uUsD AAA 91,776.59 91,776.59 0.23%
US6174464486 MORGAN STANLEY ODSH MORGAN STANLEY COM us uUsD AAA 91,695.49 91,695.49 0.23%
US912810RD28 UST 3.750 11/15/43 US TREASURY GOV us uUsD AAA 338,124.47 338,124.47 0.85%
US912810SC36 UST 3.125 05/15/48 US TREASURY GOV us uUsD AAA 80,325.70 80,325.70 0.20%
US912810SS87 UST 1.625 11/15/50 US TREASURY GOV us uUsD AAA 339,169.37 339,169.37 0.85%
US912810SZz21 UST 2.000 08/15/51 US TREASURY GOV us UsD AAA 339,311.37 339,311.37 0.85%
US912810TK43 UST 3.375 08/15/42 US TREASURY GOV us UsD AAA 339,389.52 339,389.52 0.85%
US91282CCB54 UST 1.625 05/15/31 US TREASURY GOV us UsD AAA 738,056.00 738,056.00 1.85%
US91282CCF68 UST 0.750 05/31/26 US TREASURY GOV us UsD AAA 97.07 97.07 0.00%
US91282CLR06 UST 4.125 10/31/29 US TREASURY GOV us UsD AAA 339,374.80 339,374.80 0.85%
Total: 39,911,171 100.00%
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Counterparts

Number of counterparties with exposure exceeding 3% of the Fund's NAV

No.

Major Name Market Value

MERRILL LYNCH INTERNATIONAL (PAR

18,281,709.25

Top 5 borrowers in last Month

No. | Counterparty Market Value
1 | MERRILL LYNCH INTERNATIONAL (PARENT) 23,301,838.92
2 | BNP PARIBAS ARBITRAGE LONDON/PARIS (PARENT) 3,504,389.27
3 | NOMURA INTERNATIONAL PLC (PARENT) 3,349,981.58
4 | MACQUARIE BANK LTD (PARENT) 2,067,002.18
5 | MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT) 1,875,144.89
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