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Securities Lending Report
HSBC CONTINENTAL EUROPE / HSBC MSCI CANADA UCITS ETF - 722291
Report as at 16/05/2025

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 CANADA UCITS ETF - 722291

Replication Mode

Physical replication

ISIN Code IE00B51B7Z02
Total net assets (AuM) 34,259,937
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 16/05/2025

Currently on loan in USD (base currency) 6,642,166.26

Current percentage on loan (in % of the fund AuM) 19.39%

Collateral value (cash and securities) in USD (base currency) 7,123,706.57

Collateral value (cash and securities) in % of loan 107%

Securities lending statistics

12-month average on loan in USD (base currency) 5,836,203.75
12-month average on loan as a % of the fund AuM 18.18%
12-month maximum on loan in USD 8,975,922.28
12-month maximum on loan as a % of the fund AuM 25.18%
Gross Return for the fund over the last 12 months in (base currency fund) 69,196.10
Gross Return for the fund over the last 12 months in % of the fund AuM 0.2155%

Collateral data - as at 16/05/2025

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

CA21037X1006 CONSTEL SOFTWARE ODSH CONSTEL SOFTWARE COM CA CAD AAA 30,380.88 21,782.57 0.31%
DEO00BU2D004 DEGV 2.500 08/15/54 GERMANY GOV DE EUR AAA 945,403.13 1,060,175.07 14.88%
FR0000120404 ACCOR ODSH ACCOR COM FR EUR AA2 1,852.81 2,077.74 0.03%
GB0009697037 ORD GBP0.60 BABCOCK INTL CST GB GBP AA3 1,584.76 2,111.88 0.03%
GB00BD6K4575 COMPASS GROUP ODSH COMPASS GROUP CST GB GBP AA3 1,582.20 2,108.47 0.03%
GBOOBJFFLV09 CRODA ODSH CRODA CST GB GBP AA3 1,574.00 2,097.54 0.03%
HK1093012172 CSPC PHARMA ODSH CSPC PHARMA COM HK HKD 96,378.05 12,388.38 0.17%
JP1743031R52 JPGV 08/04/25 JAPAN GOV JP JPY A1l 153,860,634.35 1,058,626.81 14.86%
JP3116000005 ASAHI GROUP ODSH ASAHI GROUP COM JP JPY A1l 3,091,198.79 21,268.77 0.30%
JP3209000003 CASIO COMPUTER ODSH CASIO COMPUTER COM JP JPY A1l 3,149,998.95 21,673.34 0.30%




Collateral data - as at 16/05/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1l 337,298.60 2,320.76 0.03%
JP3249600002 KYOCERA ODSH KYOCERA COM JP JPY A1l 3,053,198.23 21,007.31 0.29%
JP3549600009 DENKA ODSH DENKA COM JP JPY A1l 791,198.11 5,443.78 0.08%
JP3789000001 KANADEVIA ODSH KANADEVIA COM JP JPY A1l 2,851,998.60 19,622.97 0.28%
NZFAPE0001S2 F&P HEALTHCARE ODSH F&P HEALTHCARE COM AU AUD AAA 33,305.92 21,400.78 0.30%
US1491231015 CATERPILLAR ODSH CATERPILLAR COM us usD AAA 1,404.05 1,404.05 0.02%
US29364G1031 ENTERGY ODSH ENTERGY COM us usD AAA 2,052.53 2,052.53 0.03%
US67066G 1040 NVIDIA ODSH NVIDIA COM us usD AAA 2,029.41 2,029.41 0.03%
US912810UC08 UST 4.250 08/15/54 US TREASURY GOV us usD AAA 1,059,314.43 1,059,314.43 14.87%
US912828YB05 UST 1.625 08/15/29 US TREASURY GOV us usD AAA 1,060,978.43 1,060,978.43 14.89%
US91282CJF95 UST 4.875 10/31/28 US TREASURY GOV us usD AAA 1,056,533.40 1,056,533.40 14.83%
US91282CLM19 UST 3.625 09/30/31 US TREASURY GOV us usD AAA 606,284.63 606,284.63 8.51%
US91282CMDO01 UST 4.375 12/31/29 US TREASURY GOV us uUsD AAA 1,060,761.72 1,060,761.72 14.89%
US912834DV73 UST IO STR 05/15/39 US TREASURY GOV us uUsD AAA 241.80 241.80 0.00%
Total: 7,123,706.57 100.00%
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Counterparts

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

No. | Major Name

Market Value

1 | GOLDMAN SACHS INTERNATIONAL (P4

6,491,868.00

Top 5 borrowers in last Month

No. | Counterparty

Market Value

1 | GOLDMAN SACHS INTERNATIONAL (PARENT) 6,565,376.75
2 | UBS AG 192,688.73
3 | HSBC BANK PLC (PARENT) 14,209.93
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