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Securities Lending Report

HSBC CONTINENTAL EUROPE / HSBC MSCI AC FAR EAST EX JAPAN UCITS ETF - 797734

Report as at 20/05/2025

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 AC FAR EAST EX JAPAN UCITS ETF - 797734

Replication Mode

Physical replication

ISIN Code IEOOBBQ2W338
Total net assets (AuM) 276,528,900
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 20/05/2025

Currently on loan in USD (base currency)

25,212,709.37

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

9.12%

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

26,793,058.51

Collateral value (cash and securities) in % of loan

106%

Securities lending statistics

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

12,164,642.02

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

7.56%

12-month maximum on loan in USD

26,043,565.06

12-month maximum on loan as a % of the fund AuM 17.35%
Gross Return for the fund over the last 12 months in (base currency fund) 64,262.55
Gross Return for the fund over the last 12 months in % of the fund AuM 0.0399%

Collateral data - as at 20/05/2025

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

AUOOO0OOOALL?7 ARISTOCRAT LEIS ODSH ARISTOCRAT LEIS COM AU AUD AAA 105,135.47 67,458.83 0.25%
BE0003565737 KBC GROEP ODSH KBC GROEP COM BE EUR AA3 997,323.22 1,116,403.67 4.17%
DEO0001030575 DEGV 0.100 04/15/46 GERMANY GOV DE EUR AAA 184,231.47 206,228.72 0.77%
DE0005785604 FRESENIUS ODSH FRESENIUS COM DE EUR AAA 997,353.72 1,116,437.81 4.17%
DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 665,125.72 744,541.76 2.78%
DK0009922320 DKGV 4.500 11/15/39 DENMARK GOV DK DKK AAA 14,514.19 2,175.92 0.01%
F14000074984 VALMET ODSH VALMET COM Fl EUR AA1 80,226.82 89,805.90 0.34%
FR0000120404 ACCOR ODSH ACCOR COM FR EUR AA2 169,654.82 189,911.62 0.71%
FR0000121972 SCHNEIDER ODSH SCHNEIDER COM FR EUR AA2 997,357.32 1,116,441.85 4.17%
FR0013257524 FRGV 2.000 05/25/48 FRANCE GOV FR EUR AA2 184,793.24 206,857.57 0.77%




Collateral data - as at 20/05/2025

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

FR0013286192 FRGV 0.750 05/25/28 FRANCE GOV FR EUR AA2 213.10 238.54 0.00%
GB0002374006 ORD 28 101/108P DIAGEO CST GB GBP AA3 324,149.28 430,583.50 1.61%
GB0007980591 ORD USDO0.25 BP PLC CST GB GBP AA3 840,470.90 1,116,439.02 4.17%
GB0031348658 ORD 25P BARCLAYS BANK PLC CST GB GBP AA3 840,472.10 1,116,440.61 4.17%
GB0031790826 UKTI 2 01/26/35 UK TREASURY GIL GB GBP AA3 155,981.66 207,198.14 0.77%
GB0032089863 ORD GBPO0.50 NEXT PLC CST GB GBP AA3 1,143.90 1,519.50 0.01%
GB0032452392 UKT 4 1/4 03/07/36 UK TREASURY GIL GB GBP AA3 127,077.24 168,802.98 0.63%
GBOOBOONY175 UKT 4 3/4 12/07/38 UK TREASURY GIL GB GBP AA3 1,170.58 1,554.94 0.01%
GB00B1VWPJ53 UKT 4 1/2 12/07/42 UK TREASURY GIL GB GBP AA3 16,493.80 21,909.53 0.08%
GB00B1XZS820 ORD USD0.54945054 ANGLO AMERICAN ORD CST GB GBP AA3 620.70 824.51 0.00%
GB00B73ZYW09 UKTI 0 1/4 03/22/52 UK TREASURY GIL GB GBP AA3 89,426.72 118,789.93 0.44%
GB00B8479V04 UKT 3 1/4 01/22/44 UK TREASURY GIL GB GBP AA3 6,385.30 8,481.91 0.03%
GB0OOBDR05CO01 NATIONAL GRID ODSH NATIONAL GRID CST GB GBP AA3 324,081.60 430,493.60 1.61%
GBO0OBL6C7720 UKT 4 1/8 01/29/27 UK Treasury GIL GB GBP AA3 507,695.99 674,397.66 2.52%
GB0O0OBMBL1G81 UKT 0 1/8 01/31/28 UK TREASURY GIL GB GBP AA3 155,983.47 207,200.55 0.77%
GBOOBMF9LG83 UKT 4 1/2 06/07/28 UK Treasury GIL GB GBP AA3 67,119.33 89,157.92 0.33%
GBOOBPJJKP77 UKT 43/4 10/22/43 UK Treasury GIL GB GBP AA3 11.73 15.58 0.00%
GBOOBPSNBGS80 UKTI 1 1/4 11/22/2054 UK Treasury GIL GB GBP AA3 155,992.67 207,212.77 0.77%
GBOOBSQNRDO1 UKT 4 3/8 03/07/30 Corp UK TREASURY GIL GB GBP AA3 499,925.91 664,076.28 2.48%
GBOOBVYVFW23 AUTO TRADER ODSH AUTO TRADER CST GB GBP AA3 324,187.73 430,634.58 1.61%
HK0267001375 CITIC ODSH CITIC COM HK HKD 216,355.13 27,491.15 0.10%
HK2388011192 BOC HONG KONG ODSH BOC HONG KONG COM HK HKD 32,513.30 4,131.30 0.02%
ITO004776628 BANCA MEDIOLANUM ODSH BANCA MEDIOLANUM COM IT EUR 12,424.24 13,907.70 0.05%
JP1024581Q37 JPGV 0.200 03/01/26 JAPAN GOV JP JPY A1l 38,214,397.91 262,099.18 0.98%
JP1051701Q76 JPGV 0.600 06/20/29 JAPAN GOV JP JPY A1l 98,277,072.91 674,048.06 2.52%
JP1201161A37 JPGV 2.200 03/20/30 JAPAN GOV JP JPY A1l 1,909,027.85 13,093.35 0.05%
JP1201721L45 JPGV 0.400 03/20/40 JAPAN GOV JP JPY A1l 38,228,991.32 262,199.27 0.98%
JP1201731L76 JPGV 0.400 06/20/40 JAPAN GOV JP JPY A1l 38,245,254.22 262,310.82 0.98%
JP1201751M13 JPGV 0.500 12/20/40 JAPAN GOV JP JPY A1l 38,226,231.45 262,180.35 0.98%
JP1201781MA3 JPGV 0.500 09/20/41 JAPAN GOV JP JPY A1l 38,237,772.55 262,259.50 0.98%
JP1201791N14 JPGV 0.500 12/20/41 JAPAN GOV JP JPY A1l 38,248,143.85 262,330.64 0.98%
JP1201851P76 JPGV 1.100 06/20/43 JAPAN GOV JP JPY A1l 9,768,909.48 67,001.53 0.25%
JP1300031000 JPGV 2.300 05/20/30 JAPAN GOV JP JPY A1l 53,142.50 364.49 0.00%
JP1300711M79 JPGV 0.700 06/20/51 JAPAN GOV JP JPY A1l 113,617,049.08 779,259.58 2.91%
JP1400031A58 JPGV 2.200 03/20/50 JAPAN GOV JP JPY A1l 96,592,103.85 662,491.44 2.47%
JP3116000005 ASAHI GROUP ODSH ASAHI GROUP COM JP JPY A1l 5,466,499.59 37,492.81 0.14%
JP3134800006 IHI ODSH IHI COM JP JPY A1l 33,201,998.52 227,720.89 0.85%
JP3205800000 KAO ODSH KAO COM JP JPY A1l 40,644,498.80 278,766.40 1.04%
JP3224200000 KAWASAKI HEAVY ODSH KAWASAKI HEAVY COM JP JPY A1l 23,576,398.89 161,702.27 0.60%




Collateral data - as at 20/05/2025

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

JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1l 33,114,747.91 227,122.47 0.85%
JP3258000003 KIRIN HOLDINGS ODSH KIRIN HOLDINGS COM JP JPY A1l 7,201,248.95 49,390.85 0.18%
JP3294460005 INPEX ODSH INPEX COM JP JPY A1l 24,984,048.53 171,356.85 0.64%
JP3371200001 SHIN-ETSU CHEM ODSH SHIN-ETSU CHEM COM JP JPY A1l 25,173,499.52 172,656.22 0.64%
JP3435000009 SONY GROUP ODSH SONY GROUP COM JP JPY A1l 24,928,198.45 170,973.79 0.64%
JP3463000004 TAKEDA PHARMA ODSH TAKEDA PHARMA COM JP JPY A1l 15,526,799.00 106,492.88 0.40%
JP3475350009 DAIICHI SANKYO ODSH DAIICHI SANKYO COM JP JPY A1l 24,976,398.36 171,304.38 0.64%
JP3481800005 DAIKIN IND ODSH DAIKIN IND COM JP JPY A1l 9,524,999.00 65,328.64 0.24%
JP3538800008 TDK ODSH TDK COM JP JPY A1l 25,239,598.88 173,109.58 0.65%
JP3571400005 TOKYO ELECTRON ODSH TOKYO ELECTRON COM JP JPY A1l 7,003,498.98 48,034.55 0.18%
JP3585800000 TEP HLDG ODSH TEP HLDG COM JP JPY A1l 159,518.52 1,094.08 0.00%
JP3635000007 TOYOTA TSUSHO ODSH TOYOTA TSUSHO COM JP JPY A1l 2,980,498.27 20,442.19 0.08%
JP3726800000 JAPAN TOBACCO ODSH JAPAN TOBACCO COM JP JPY A1l 33,129,798.40 227,225.69 0.85%
JP3818000006 FUJITSU ODSH FUJITSU COM JP JPY A1l 33,068,399.54 226,804.58 0.85%
JP3837800006 HOYA ODSH HOYA COM JP JPY A1l 7,135,999.83 48,943.33 0.18%
JP3877600001 MARUBENI ODSH MARUBENI COM JP JPY A1l 4,724,298.06 32,402.31 0.12%
JP3885780001 MIZUHO ODSH MIZUHO COM JP JPY A1l 757,399.21 5,194.74 0.02%
JP3890350006 SMFG ODSH SMFG COM JP JPY A1l 7,421,399.38 50,900.78 0.19%
JP3902400005 MITSUBISHI ELEC ODSH MITSUBISHI ELEC COM JP JPY A1l 24,989,998.22 171,397.65 0.64%
JP3902900004 MUFG ODSH MUFG COM JP JPY A1l 41,069,598.10 281,682.00 1.05%
KYG017191142 ALIBABA ODSH ALIBABA COM HK HKD 613,002.81 77,891.15 0.29%
KYG040111059 ANTA SPORTS ODSH ANTA SPORTS COM HK HKD 53,999.82 6,861.48 0.03%
US03662Q1058 ANSYS ODSH ANSYS COM us usD AAA 16,749.09 16,749.09 0.06%
US0378331005 APPLE ODSH APPLE COM us usD AAA 700,411.81 700,411.81 2.61%
US1270971039 COTERRA ENERGY ODSH COTERRA ENERGY COM us usD AAA 194.76 194.76 0.00%
US30303M1027 META PLATFORMS ODSH META PLATFORMS COM us usD AAA 430,209.98 430,209.98 1.61%
US4385161066 HONEYWELL INTL ODSH HONEYWELL INTL COM us usD AAA 83,822.39 83,822.39 0.31%
US49177J1025 KENVUE ODSH KENVUE COM us usD AAA 3,434.27 3,434.27 0.01%
US5949181045 MICROSOFT ODSH MICROSOFT COM us usD AAA 1,367.95 1,367.95 0.01%
US67066G1040 NVIDIA ODSH NVIDIA COM us usD AAA 1,565,423.50 1,565,423.50 5.84%
US75886F1075 REGENERON PHARMS ODSH REGENERON PHARMS COM us usD AAA 2,963.95 2,963.95 0.01%
US8636671013 STRYKER ODSH STRYKER COM us usD AAA 430,253.96 430,253.96 1.61%
US912810FP85 UST 5.375 02/15/31 US TREASURY GOV us usD AAA 672,975.36 672,975.36 2.51%
US912810RH32 UST 3.125 08/15/44 US TREASURY GOV us usD AAA 767,873.78 767,873.78 2.87%
US912810RJ97 UST 3.000 11/15/44 US TREASURY GOV us usD AAA 18,201.34 18,201.34 0.07%
US912810SZz21 UST 2.000 08/15/51 US TREASURY GOV us usD AAA 223.71 223.71 0.00%
US912810TJ79 UST 3.000 08/15/52 US TREASURY GOV us uUsD AAA 209,735.86 209,735.86 0.78%
US912810TV08 UST 4.750 11/15/53 US TREASURY GOV us uUsD AAA 740,028.19 740,028.19 2.76%
US912810TX63 UST 4.250 02/15/54 US TREASURY GOV us uUsD AAA 670,738.13 670,738.13 2.50%




Collateral data - as at 20/05/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
US912810UC08 UST 4.250 08/15/54 US TREASURY GOV us UsD AAA 206,409.97 206,409.97 0.77%
US9128284V99 UST 2.875 08/15/28 US TREASURY GOV us uUsD AAA 48,368.40 48,368.40 0.18%
US912828X885 UST 2.375 05/15/27 US TREASURY GOV us uUsD AAA 6,746.34 6,746.34 0.03%
US91282CEW73 UST 3.250 06/30/27 US TREASURY GOV us uUsD AAA 730,123.41 730,123.41 2.73%
US91282CFH97 UST 3.125 08/31/27 US TREASURY GOV us uUsD AAA 86,351.27 86,351.27 0.32%
US91282CFJ53 UST 3.125 08/31/29 US TREASURY GOV us uUsD AAA 729,585.73 729,585.73 2.72%
US91282CFV81 UST 4.125 11/15/32 US TREASURY GOV us uUsD AAA 125,574.28 125,574.28 0.47%
US91282CGB19 UST 3.875 12/31/29 US TREASURY GOV us uUsD AAA 21,099.05 21,099.05 0.08%
US91282CHE49 UST 3.625 05/31/28 US TREASURY GOV us uUsD AAA 729,894.24 729,894.24 2.72%
US91282CKD29 UST 4.250 02/28/29 US TREASURY GOV us uUsD AAA 9,701.73 9,701.73 0.04%
US92343E1029 VERISIGN ODSH VERISIGN COM us uUsD AAA 842.13 842.13 0.00%
Unknown Company Description UNK GBP 3,054.40 4,057.31 0.02%
Total: 26,793,058.51 100.00%
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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 | NATIXIS (PARENT) 7,277,671.34
2 | MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT) 2,628,923.32
3 | HSBC BANK PLC (PARENT) 2,499,547.62
4 | MACQUARIE BANK LTD (PARENT) 2,351,379.08
5 | GOLDMAN SACHS INTERNATIONAL (PARENT) 1,521,513.61
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