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Securities Lending Report
HSBC CONTINENTAL EUROPE / HSBC MSCI JAPAN UCITS ETF - 699657
Report as at 30/06/2025

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) 178,124,377
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 30/06/2025

Currently on loan in USD (base currency)

37,904,501.35

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

21.28%

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

41,399,053.45

Collateral value (cash and securities) in % of loan

109%

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) 86,483.19
Gross Return for the fund over the last 12 months in % of the fund AuM 0.0505%

Collateral data - as at 30/06/2025

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

ATO000A39UW5 ATGV 2.900 02/20/34 AUSTRIA GOV AT EUR AA1 3,057,978.00 3,583,229.15 8.66%
AU000000BHP4 BHP GROUP AU ODSH BHP GROUP AU COM AU AUD AAA 36.75 23.99 0.00%
AU000000TLX2 TELIX PHARMS ODSH TELIX PHARMS COM AU AUD AAA 516,092.28 336,901.25 0.81%
BE0000333428 BEGV 3.000 06/22/34 BELGIUM GOV BE EUR AA3 2,533,080.60 2,968,173.17 717%
BE0000356650 BEGV 2.750 04/22/39 BELGIUM GOV BE EUR AA3 3,058,010.47 3,583,267.20 8.66%
CA8672241079 SUNCOR ENERGY ODSH SUNCOR ENERGY COM CA CAD AAA 144,602.59 105,869.00 0.26%
CNE1000003W8 PETROCHINA ODSH PETROCHINA COM CN HKD 6,157,140.65 784,354.05 1.89%
DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 259,212.09 303,735.45 0.73%
ES0177542018 ORD EURO0.5 (CREST LINE) INTERNATIONAL CONSOLIDATED AIRLINES CST GB GBP AA3 221,586.65 303,917.17 0.73%
FR0000121014 LVMH ODSH LVMH COM FR EUR AA2 207,127.29 242,704.34 0.59%




Collateral data - as at 30/06/2025

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

FR0000130809 SOCIETE GENERALE ODSH SOCIETE GENERALE COM FR EUR AA2 669,577.43 784,586.87 1.90%
FR0010070060 FRGV 4.750 04/25/35 FRANCE GOV FR EUR AA2 3,058,208.82 3,583,499.62 8.66%
FR0010371401 FRGV 4.000 10/25/38 FRANCE GOV FR EUR AA2 433,955.26 508,493.23 1.23%
FR0010773192 FRGV 4.500 04/25/41 FRANCE GOV FR EUR AA2 3,058,009.79 3,583,266.41 8.66%
FR0011461037 FRGV 3.250 05/25/45 FRANCE GOV FR EUR AA2 855,512.74 1,002,459.20 2.42%
FR0014007L00 FRGV 05/25/32 FRANCE GOV FR EUR AA2 3,058,010.65 3,583,267.41 8.66%
GB00B06YGNO05 UKT 4 1/4 12/07/55 UK TREASURY GIL GB GBP AA3 27,125.05 37,203.36 0.09%
GB00B3MYD345 UKTI 0 5/8 11/22/42 UK TREASURY GIL GB GBP AA3 56,398.19 77,352.94 0.19%
GB0O0OBPCJD997 UKT 3 3/4 10/22/53 UK Treasury GIL GB GBP AA3 33,196.45 45,530.59 0.11%
ITO003856405 LEONARDO ODSH LEONARDO COM IT EUR 669,606.80 784,621.28 1.90%
JP1051671Q49 JPGV 0.400 03/20/29 JAPAN GOV JP JPY A1l 98,414.59 679.26 0.00%
JP1201161A37 JPGV 2.200 03/20/30 JAPAN GOV JP JPY A1l 265,652.83 1,833.54 0.00%
JP1201171A43 JPGV 2.100 03/20/30 JAPAN GOV JP JPY A1l 4,493,911.43 31,017.10 0.07%
JP1201671K12 JPGV 0.500 12/20/38 JAPAN GOV JP JPY A1l 83,856.59 578.78 0.00%
JP1201701KA5 JPGV 0.300 09/20/39 JAPAN GOV JP JPY A1l 439,037.39 3,030.25 0.01%
JP1201791N14 JPGV 0.500 12/20/41 JAPAN GOV JP JPY A1l 7,736,456.21 53,397.23 0.13%
JP1300671L78 JPGV 0.600 06/20/50 JAPAN GOV JP JPY A1l 2,115,928.68 14,604.20 0.04%
JP1400151N57 JPGV 1.000 03/20/62 JAPAN GOV JP JPY A1l 17,919,724.77 123,682.42 0.30%
JP3116700000 ARE HLDG ODSH ARE HLDG COM JP JPY A1l 115,519,998.61 797,322.09 1.93%
JP3119600009 AJINOMOTO ODSH AJINOMOTO COM JP JPY A1l 390,898.20 2,697.99 0.01%
JP3126400005 ALPS ALPINE ODSH ALPS ALPINE COM JP JPY A1l 13,351,499.14 92,152.40 0.22%
JP3134800006 IHI ODSH IHI COM JP JPY A1l 48,483,999.04 334,637.85 0.81%
JP3143600009 ITOCHU ODSH ITOCHU COM JP JPY A1l 34,757,598.42 239,897.87 0.58%
JP3158800007 UBE CORP ODSH UBE CORP COM JP JPY A1l 13,119,598.39 90,551.82 0.22%
JP3166990006 FPG ODSH FPG COM JP JPY A1l 116,485,598.30 803,986.69 1.94%
JP3183200009 JAPAN EXCHANGE ODSH JAPAN EXCHANGE COM JP JPY A1l 13,290,548.66 91,731.72 0.22%
JP3188220002 OTSUKA HOLDINGS ODSH OTSUKA HOLDINGS COM JP JPY A1l 1,430,198.04 9,871.26 0.02%
JP3205800000 KAO ODSH KAO COM JP JPY A1l 14,205,398.01 98,046.03 0.24%
JP3210200006 KAJIMA ODSH KAJIMA COM JP JPY A1l 41,922,681.65 289,351.46 0.70%
JP3220580009 CALBEE ODSH CALBEE COM JP JPY A1l 116,662,498.16 805,207.65 1.94%
JP3236200006 KEYENCE ODSH KEYENCE COM JP JPY A1l 11,567,998.17 79,842.63 0.19%
JP3258000003 KIRIN HOLDINGS ODSH KIRIN HOLDINGS COM JP JPY A1l 13,732,598.60 94,782.76 0.23%
JP3266400005 KUBOTA ODSH KUBOTA COM JP JPY A1l 13,624,798.61 94,038.72 0.23%
JP3294460005 INPEX ODSH INPEX COM JP JPY A1l 404,999.16 2,795.31 0.01%
JP3358800005 SHIMIZU ODSH SHIMIZU COM JP JPY A1l 2,162.04 14.92 0.00%
JP3381000003 NIPPON STEEL ODSH NIPPON STEEL COM JP JPY A1l 8,198,999.83 56,589.71 0.14%
JP3386380004 J.FRONT RETAIL ODSH J.FRONT RETAIL COM JP JPY A1l 4,122,298.72 28,452.21 0.07%
JP3443600006 TAISElI ODSH TAISEI COM JP JPY A1l 12,599,999.14 86,965.53 0.21%
JP3493800001 DAI NIPPONPRINTG ODSH DAI NIPPONPRINTG COM JP JPY A1l 50,652.96 349.61 0.00%




Collateral data - as at 30/06/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
JP3519400000 CHUGAI PHARM ODSH CHUGAI PHARM COM JP JPY A1l 13,544,999.82 93,487.95 0.23%
JP3549070005 DIGITAL GARAGE ODSH DIGITAL GARAGE COM JP JPY A1l 55,282,499.08 381,561.27 0.92%
JP3574200006 TOKYU ODSH TOKYU COM JP JPY A1l 41,982,338.48 289,763.21 0.70%
JP3585800000 TEP HLDG ODSH TEP HLDG COM JP JPY A1l 41,994,704.64 289,848.56 0.70%
JP3629000005 TOPPAN HOLDINGS ODSH TOPPAN HOLDINGS COM JP JPY A1l 13,344,999.11 92,107.54 0.22%
JP3647800006 NAGASE ODSH NAGASE COM JP JPY A1l 115,905,149.91 799,980.42 1.93%
JP3726800000 JAPAN TOBACCO ODSH JAPAN TOBACCO COM JP JPY A1l 13,593,598.05 93,823.37 0.23%
JP3756600007 NINTENDO ODSH NINTENDO COM JP JPY A1l 76,339,999.06 526,900.70 1.27%
JP3781620004 PARAMOUNT BED HD ODSH PARAMOUNT BED HD COM JP JPY A1l 52,049,198.62 359,244 .95 0.87%
JP3782200004 PALTAC ODSH PALTAC COM JP JPY A1l 88,028,399.86 607,574.35 1.47%
JP3784600003 HISAMITSU PHARM ODSH HISAMITSU PHARM COM JP JPY A1l 410,398.30 2,832.58 0.01%
JP3788600009 HITACHI ODSH HITACHI COM JP JPY A1l 48,777,998.85 336,667.04 0.81%
JP3799000009 HIROSE ELECTRIC ODSH HIROSE ELECTRIC COM JP JPY A1l 3,491,998.20 24,101.86 0.06%
JP3818000006 FUJITSU ODSH FUJITSU COM JP JPY A1l 48,858,499.11 337,222.66 0.81%
JP3818800009 FUJITEC ODSH FUJITEC COM JP JPY A1l 117,142,199.01 808,518.56 1.95%
JP3830800003 BRIDGESTONE ODSH BRIDGESTONE COM JP JPY A1l 1,769,998.15 12,216.57 0.03%
JP3837800006 HOYA ODSH HOYA COM JP JPY A1l 48,033,998.43 331,5631.93 0.80%
JP3837800006 HOYA ODSH HOYA COM JP JPY A1l 2,883,572.45 19,902.49 0.05%
JP3899600005 MITSUBISHI EST ODSH MITSUBISHI EST COM JP JPY A1l 41,964,857.34 289,642.56 0.70%
JP3900000005 MHI ODSH MHI COM JP JPY A1l 41,982,590.85 289,764.95 0.70%
JP3902400005 MITSUBISHI ELEC ODSH MITSUBISHI ELEC COM JP JPY A1l 113,551,498.07 783,735.45 1.89%
JP3902900004 MUFG ODSH MUFG COM JP JPY A1l 48,980,098.02 338,061.93 0.82%
JP3902900004 MUFG ODSH MUFG COM JP JPY A1l 41,987,419.67 289,798.28 0.70%
JP3906000009 MINEBEA MITSUMI ODSH MINEBEA MITSUMI COM JP JPY A1l 22,782.90 157.25 0.00%
JP3914400001 MURATA MFG ODSH MURATA MFG COM JP JPY A1l 113,515,798.56 783,489.05 1.89%
JP3940000007 YAMATO HLDG ODSH YAMATO HLDG COM JP JPY A1l 41,998,257.70 289,873.09 0.70%
JP3944370000 EUGLENA ODSH EUGLENA COM JP JPY A1l 1,340,799.24 9,254.23 0.02%
JP3979200007 LASERTEC ODSH LASERTEC COM JP JPY A1l 13,586,998.66 93,777.82 0.23%
KYG9830T1067 XIAOMI ODSH XIAOMI COM HK HKD 187,658.82 23,905.73 0.06%
LU2598331598 TENARIS ODSH TENARIS COM IT EUR 28,701.40 33,631.27 0.08%
US3377381088 FISERV ODSH FISERV COM us usD AAA 783,239.84 783,239.84 1.89%
US912810RC45 UST 3.625 08/15/43 US TREASURY GOV us usD AAA 121,645.64 121,645.64 0.29%
US912810RD28 UST 3.750 11/15/43 US TREASURY GOV us usD AAA 123,959.51 123,959.51 0.30%
US912810RNO0O UST 2.875 08/15/45 US TREASURY GOV us usD AAA 123,963.08 123,963.08 0.30%
US912810SC36 UST 3.125 05/15/48 US TREASURY GOV us usD AAA 79,530.42 79,530.42 0.19%
US912810TK43 UST 3.375 08/15/42 US TREASURY GOV us usD AAA 123,889.99 123,889.99 0.30%
US91282CCB54 UST 1.625 05/15/31 US TREASURY GOV us uUsD AAA 756,179.82 756,179.82 1.83%
US91282CMY48 UST 3.750 04/30/27 US TREASURY GOV us uUsD AAA 123,702.84 123,702.84 0.30%
Total: 41,399,053.45 100.00%




Geographical allocation of collateral
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Currency allocation of collateral
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Counterparts

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

No. | Major Name Market Value

1 | MERRILL LYNCH INTERNATIONAL (PAR

21,110,366.01

Top 5 borrowers in last Month

No. | Counterparty

Market Value

1 | MERRILL LYNCH INTERNATIONAL (PARENT)

23,298,441.54

2 | BNP PARIBAS ARBITRAGE LONDON/PARIS (PARENT) 3,503,878.33
3 | NOMURA INTERNATIONAL PLC (PARENT) 3,349,493.15
4 | MACQUARIE BANK LTD (PARENT) 2,066,700.81
5 | MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT) 1,874,871.50
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