
Securities Lending Report

HSBC CONTINENTAL EUROPE / HSBC MSCI CHINA UCITS ETF - 706066

Report as at 02/09/2025

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 CHINA UCITS ETF - 706066

Replication Mode Physical replication

ISIN Code IE00B44T3H88

Total net assets (AuM) 1,261,638,980

Reference currency of the fund USD

Securities lending data - as at 02/09/2025

Currently on loan in USD (base currency) 171,961,040.19

Current percentage on loan (in % of the fund AuM) 13.63%

Collateral value (cash and securities) in  USD (base currency) 189,688,533.68

Collateral value (cash and securities) in % of loan 110%

Collateral data - as at 02/09/2025

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

AT0000A33SK7 ATGV 3.150 10/20/53 AUSTRIA GOV AT EUR AA1 24,200,510.39 28,342,176.90 14.94%

AU000000ALL7 ARISTOCRAT LEIS ODSH ARISTOCRAT LEIS COM AU AUD AAA 1,885,073.08 1,236,142.66 0.65%

AU000000ANZ3 ANZ GROUP ODSH ANZ GROUP COM AU AUD AAA 1,885,124.86 1,236,176.61 0.65%

AU000000CSL8 CSL ODSH CSL COM AU AUD AAA 1,885,123.37 1,236,175.64 0.65%

AU000000MQG1 MACQUARIE GROUP ODSH MACQUARIE GROUP COM AU AUD AAA 1,884,574.99 1,235,816.03 0.65%

AU000000QBE9 QBE INS GRP ODSH QBE INS GRP COM AU AUD AAA 1,885,013.63 1,236,103.68 0.65%

AU000000TLS2 TELSTRA GROUP ODSH TELSTRA GROUP COM AU AUD AAA 4,482,471.55 2,939,394.95 1.55%

BE0974293251 A B I ODSH A B I COM BE EUR AA3 1,751,146.19 2,050,836.71 1.08%

CH0012214059 HOLCIM ODSH HOLCIM COM CH CHF 1,640,943.36 2,050,914.31 1.08%

DE0005140008 DEUTSCHE BANK ODSH DEUTSCHE BANK COM DE EUR AAA 1,061,928.00 1,243,665.96 0.66%

Securities lending statistics

12-month average on loan in USD (base currency) 121,499,480.55

12-month average on loan as a % of the fund AuM 12.60%

12-month maximum on loan in USD 187,810,567.05

12-month maximum on loan as a % of the fund AuM 16.72%

Gross Return for the fund over the last 12 months in  (base currency fund) 443,209.82

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0460%

* 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



Collateral data - as at 02/09/2025

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

DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 1,818,497.99 2,129,715.07 1.12%

DE0007236101 SIEMENS ODSH SIEMENS COM DE EUR AAA 1,818,562.25 2,129,790.32 1.12%

DE0008430026 MUNICH RE GROUP ODSH MUNICH RE GROUP COM DE EUR AAA 704,101.19 824,600.81 0.43%

DE000BU27006 DEGV 2.400 11/15/30 GERMANY GOV DE EUR AAA 852,194.65 998,038.94 0.53%

FR0000120578 SANOFI FR ODSH SANOFI FR COM FR EUR AA2 150,832.88 176,646.36 0.09%

GB00B06YGN05 UKT 4 1/4 12/07/55 UK TREASURY GIL GB GBP AA3 6,167,925.28 8,357,230.36 4.41%

GB00B0CNHZ09 UKTI 1 1/4 11/22/55 UK TREASURY GIL GB GBP AA3 392,311.92 531,563.04 0.28%

GB00B128DP45 UKT 4 1/4 12/07/46 UK TREASURY GIL GB GBP AA3 6,247,274.28 8,464,744.29 4.46%

GB00B1FH8J72 ORD 97 17/19P SEVERN TRENT PLC CST GB GBP AA3 6,548.04 8,872.27 0.00%

GB00B63H8491 ROLLS ROYCE ODSH ROLLS ROYCE CST GB GBP AA3 25,102.00 34,011.95 0.02%

GB00BYVP4K94 UKTI 018 11/22/56 CORP UK TREASURY GIL GB GBP AA3 391,681.46 530,708.79 0.28%

JP1201761M45 JPGV 0.500 03/20/41 JAPAN GOV JP JPY A1 1,383,703,114.63 9,395,370.52 4.95%

JP1400131L54 JPGV 0.500 03/20/60 JAPAN GOV JP JPY A1 52,183,509.85 354,327.03 0.19%

JP3165000005 SOMPO HOLDINGS ODSH SOMPO HOLDINGS COM JP JPY A1 50,003,199.87 339,522.68 0.18%

JP3188220002 OTSUKA HOLDINGS ODSH OTSUKA HOLDINGS COM JP JPY A1 72,377,999.14 491,447.99 0.26%

JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1 374,665,198.73 2,543,983.84 1.34%

JP3292200007 JTEKT ODSH JTEKT COM JP JPY A1 175,385,249.52 1,190,869.19 0.63%

JP3311400000 CYBERAGENT ODSH CYBERAGENT COM JP JPY A1 374,630,498.94 2,543,748.23 1.34%

JP3386450005 ENEOS HOLDINGS ODSH ENEOS HOLDINGS COM JP JPY A1 72,602,948.15 492,975.40 0.26%

JP3397200001 SUZUKI MOTOR ODSH SUZUKI MOTOR COM JP JPY A1 2,616,249.45 17,764.38 0.01%

JP3404600003 SUMITOMO CORP ODSH SUMITOMO CORP COM JP JPY A1 852,799.94 5,790.53 0.00%

JP3422950000 SEVEN&I HLDGS ODSH SEVEN&I HLDGS COM JP JPY A1 72,562,499.31 492,700.75 0.26%

JP3475350009 DAIICHI SANKYO ODSH DAIICHI SANKYO COM JP JPY A1 71,767,199.77 487,300.65 0.26%

JP3476480003 DAI-ICHILIFEHLDG ODSH DAI-ICHILIFEHLDG COM JP JPY A1 72,577,649.17 492,803.62 0.26%

JP3496400007 KDDI ODSH KDDI COM JP JPY A1 3,629,499.77 24,644.37 0.01%

JP3633400001 TOYOTA ODSH TOYOTA COM JP JPY A1 55,084,798.87 374,026.83 0.20%

JP3688370000 NXHD ODSH NXHD COM JP JPY A1 374,774,398.61 2,544,725.31 1.34%

JP3783600004 EAST JAPAN RAIL ODSH EAST JAPAN RAIL COM JP JPY A1 7,009,098.77 47,591.91 0.03%

JP3890310000 MS&AD INSURANCE ODSH MS&AD INSURANCE COM JP JPY A1 702,199.37 4,767.95 0.00%

JP3890350006 SMFG ODSH SMFG COM JP JPY A1 1,632,799.97 11,086.74 0.01%

JP3898400001 MITSUBISHI ODSH MITSUBISHI COM JP JPY A1 345,299.76 2,344.59 0.00%

JP3902900004 MUFG ODSH MUFG COM JP JPY A1 681,599.80 4,628.08 0.00%

KYG017191142 ALIBABA ODSH ALIBABA COM HK HKD 1,346.95 172.77 0.00%

KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 29,064,800.42 3,728,059.01 1.97%

NL0000102234 NLGV 4.000 01/15/37 NETHERLANDS GOV NL EUR AAA 1,200,219.09 1,405,624.14 0.74%

NL0000395903 WOLTERS KLUWER ODSH WOLTERS KLUWER COM NL EUR AAA 1,818,572.00 2,129,801.75 1.12%

NL0009446418 NLGV 3.750 01/15/42 NETHERLANDS GOV NL EUR AAA 1,200,219.26 1,405,624.34 0.74%

NL0010071189 NLGV 2.500 01/15/33 NETHERLANDS GOV NL EUR AAA 1,200,219.58 1,405,624.72 0.74%

NL0010721999 NLGV 2.750 01/15/47 NETHERLANDS GOV NL EUR AAA 1,200,219.02 1,405,624.06 0.74%



Collateral data - as at 02/09/2025

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

NL0012818504 NLGV 0.750 07/15/28 NETHERLANDS GOV NL EUR AAA 1,200,219.35 1,405,624.45 0.74%

NL0013552060 NLGV 0.500 01/15/40 NETHERLANDS GOV NL EUR AAA 1,200,219.57 1,405,624.71 0.74%

NL0015614579 NLGV 01/15/52 NETHERLANDS GOV NL EUR AAA 300,058.79 351,410.74 0.19%

SE0000106270 HENNES & MAURITZ ODSH HENNES & MAURITZ COM SE SEK AAA 19,978,316.79 2,129,797.55 1.12%

US0231351067 AMAZON.COM ODSH AMAZON.COM COM US USD AAA 3,241,723.99 3,241,723.99 1.71%

US03076C1062 AMERIPRISE FIN ODSH AMERIPRISE FIN COM US USD AAA 2,050,488.22 2,050,488.22 1.08%

US0378331005 APPLE ODSH APPLE COM US USD AAA 5,371,487.44 5,371,487.44 2.83%

US30231G1022 EXXON MOBIL ODSH EXXON MOBIL COM US USD AAA 1,190,901.80 1,190,901.80 0.63%

US3167731005 FIFTH THIRD ODSH FIFTH THIRD COM US USD AAA 1,328,153.86 1,328,153.86 0.70%

US3695501086 GENERAL DYNAMICS ODSH GENERAL DYNAMICS COM US USD AAA 1,190,847.32 1,190,847.32 0.63%

US3755581036 GILEAD SCIENCES ODSH GILEAD SCIENCES COM US USD AAA 1,190,929.74 1,190,929.74 0.63%

US4278661081 HERSHEY ODSH HERSHEY COM US USD AAA 1,190,883.74 1,190,883.74 0.63%

US4364401012 HOLOGIC ODSH HOLOGIC COM US USD AAA 1,190,910.16 1,190,910.16 0.63%

US4404521001 HORMEL FOODS ODSH HORMEL FOODS COM US USD AAA 559.68 559.68 0.00%

US45841N1072 INTRACTIVE BRK ODSH INTRACTIVE BRK COM US USD AAA 1,368,035.20 1,368,035.20 0.72%

US5949181045 MICROSOFT ODSH MICROSOFT COM US USD AAA 1,190,721.50 1,190,721.50 0.63%

US6311031081 NASDAQ ODSH NASDAQ COM US USD AAA 2,050,931.52 2,050,931.52 1.08%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 3,320,567.51 3,320,567.51 1.75%

US8085131055 CHARLES SCHWAB ODSH CHARLES SCHWAB COM US USD AAA 2,545,989.60 2,545,989.60 1.34%

US912797PV33 UST BILL 03/19/26 US TREASURY GOV US USD AAA 16,647.77 16,647.77 0.01%

US912797QG56 UST BILL 10/23/25 US TREASURY GOV US USD AAA 99.43 99.43 0.00%

US912810EW46 UST 6.000 02/15/26 US TREASURY GOV US USD AAA 2,353,725.09 2,353,725.09 1.24%

US912810RC45 UST 3.625 08/15/43 US TREASURY GOV US USD AAA 9,407,191.25 9,407,191.25 4.96%

US912810SW99 UST 1.875 02/15/41 US TREASURY GOV US USD AAA 108,724.82 108,724.82 0.06%

US912810TH14 UST 3.250 05/15/42 US TREASURY GOV US USD AAA 9,408,848.95 9,408,848.95 4.96%

US912810TJ79 UST 3.000 08/15/52 US TREASURY GOV US USD AAA 18,764.77 18,764.77 0.01%

US912810TT51 UST 4.125 08/15/53 US TREASURY GOV US USD AAA 574,370.51 574,370.51 0.30%

US912810TW80 UST 4.750 11/15/43 US TREASURY GOV US USD AAA 9,345,493.63 9,345,493.63 4.93%

US912810UE63 UST 4.500 11/15/54 US TREASURY GOV US USD AAA 531,318.22 531,318.22 0.28%

US912810UL07 UST 5.000 05/15/45 US TREASURY GOV US USD AAA 9,442,318.23 9,442,318.23 4.98%

US912810UL07 UST 5.000 05/15/45 US TREASURY GOV US USD AAA 531,465.20 531,465.20 0.28%

US912828S505 UST 0.125 07/15/26 US TREASURY GOV US USD AAA 531,467.16 531,467.16 0.28%

US912828YS30 UST 1.750 11/15/29 US TREASURY GOV US USD AAA 547,130.79 547,130.79 0.29%

US91282CAT80 UST 0.250 10/31/25 US TREASURY GOV US USD AAA 99.44 99.44 0.00%

US91282CFZ95 UST 3.875 11/30/27 US TREASURY GOV US USD AAA 547,116.24 547,116.24 0.29%

US91282CHC82 UST 3.375 05/15/33 US TREASURY GOV US USD AAA 547,111.67 547,111.67 0.29%

US91282CHR51 UST 4.000 07/31/30 US TREASURY GOV US USD AAA 48,674.93 48,674.93 0.03%

US91282CJA09 UST 4.625 09/30/28 US TREASURY GOV US USD AAA 529,431.97 529,431.97 0.28%

US91282CJU62 UST 4.388 01/31/26 FRN US TREASURY GOV US USD AAA 302,499.86 302,499.86 0.16%



Collateral data - as at 02/09/2025

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

US91282CKQ32 UST 4.375 05/15/34 US TREASURY GOV US USD AAA 58,495.03 58,495.03 0.03%

US91282CKU44 UST 4.625 05/31/31 US TREASURY GOV US USD AAA 574,451.08 574,451.08 0.30%

US91282CLK52 UST 3.625 08/31/29 US TREASURY GOV US USD AAA 9,410,509.25 9,410,509.25 4.96%

US91282CLN91 UST 3.500 09/30/29 US TREASURY GOV US USD AAA 574,482.89 574,482.89 0.30%

US91282CLR06 UST 4.125 10/31/29 US TREASURY GOV US USD AAA 226,229.76 226,229.76 0.12%

Total: 189,688,533.68 100.00%

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 BARCLAYS CAPITAL SECURITIES LIMITED (PARENT) 55,901,936.25

2 MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT) 22,129,128.28

3 BNP PARIBAS FINANCIAL MARKETS (PARENT) 12,005,578.23

4 JP MORGAN SECS PLC (PARENT) 11,931,149.37

5 MERRILL LYNCH INTERNATIONAL (PARENT) 11,258,426.94
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