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Securities Lending Report

HSBC CONTINENTAL EUROPE / HSBC JAPAN SCREENED EQUITY UCITS ETF - 364639

Report as at 18/09/2025

Summary of policy

% limit on maximum percentage of book on loan

30%

Revenue Split

75/25*

Name of the Fund

HSBC CONTINENTAL EUROPE / HSBC JAPAN SCREENED EQUITY UCITS ETF - 364639

Replication Mode

Physical replication

ISIN Code IEOOBKY55S33
Total net assets (AuM) 269,282,839
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 18/09/2025

Currently on loan in USD (base currency)

60,937,788.30

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

22.63%

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

64,326,985.62

Collateral value (cash and securities) in % of loan 106%

Securities lending statistics

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

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

12-month maximum on loan in USD N/A

12-month maximum on loan as a % of the fund AuM N/A

Gross Return for the fund over the last 12 months in USD (base currency) N/A

Gross Return for the fund over the last 12 months in % of the fund AuM N/A

Collateral data - as at 18/09/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
DE0001141836 DEGV 04/10/26 GERMANY GOV DE EUR AAA 151,118.50 179,075.48 0.28%
FR0000121014 LVMH ODSH LVMH COM FR EUR AA2 436,650.19 517,430.67 0.80%
FR0010171975 FRGV 4.000 04/25/55 FRANCE GOV FR EUR AA2 7,987,048.25 9,464,655.64 14.71%
FR0010371401 FRGV 4.000 10/25/38 FRANCE GOV FR EUR AA2 5,008,466.39 5,935,034.84 9.23%
FR0010773192 FRGV 4.500 04/25/41 FRANCE GOV FR EUR AA2 7,987,047.98 9,464,655.32 14.71%
FR0011317783 FRGV 2.750 10/25/27 FRANCE GOV FR EUR AA2 7,987,048.19 9,464,655.57 14.71%
FR0011461037 FRGV 3.250 05/25/45 FRANCE GOV FR EUR AA2 7,940,503.95 9,409,500.63 14.63%
FR0013154028 FRGV 1.750 05/25/66 FRANCE GOV FR EUR AA2 1,677,309.63 1,987,612.64 3.09%
FR0013154044 FRGV 1.250 05/25/36 FRANCE GOV FR EUR AA2 3,239,942.83 3,839,333.66 5.97%
FR0013200813 FRGV 0.250 11/25/26 FRANCE GOV FR EUR AA2 7,940,571.42 9,409,580.58 14.63%




Collateral data - as at 18/09/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
SE0015658109 EPIROC ODSH EPIROC COM SE SEK AAA 455,789.66 49,197.03 0.08%
US1491231015 CATERPILLAR ODSH CATERPILLAR COM us uUsD AAA 517,357.67 517,357.67 0.80%
UsS4062161017 HALLIBURTON ODSH HALLIBURTON COM us uUsD AAA 517,713.00 517,713.00 0.80%
US4461501045 HUNTINGTON BANC ODSH HUNTINGTON BANC COM us uUsD AAA 517,763.25 517,763.25 0.80%
US4878361082 KELLANOVA ODSH KELLANOVA COM us uUsD AAA 271,499.79 271,499.79 0.42%
US5128073062 LAM RESEARCH ODSH LAM RESEARCH COM us uUsD AAA 319,987.49 319,987.49 0.50%
US67066G1040 NVIDIA ODSH NVIDIA COM us uUsD AAA 433,047.47 433,047.47 0.67%
US70450Y1038 PAYPAL HLDG ODSH PAYPAL HLDG COM us uUsD AAA 517,737.90 517,737.90 0.80%
US7433151039 PROGRESSIVE ODSH PROGRESSIVE COM us uUsD AAA 243.60 243.60 0.00%
US88160R1014 TESLA ODSH TESLA COM us uUsD AAA 484,628.68 484,628.68 0.75%
US90384S3031 ULTA BEAUTY ODSH ULTA BEAUTY COM us uUsD AAA 517,695.19 517,695.19 0.80%
US912810RY64 UST 2.750 08/15/47 US TREASURY GOV us uUsD AAA 508,579.52 508,579.52 0.79%
Total: 64,326,985.62 100.00%
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Counterparts

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

No. | Major Name Market Value

1 | BARCLAYS CAPITAL SECURITIES LIMI

60,937,788.30

Top 5 borrowers in last Month

No. | Counterparty

Market Value

1 | BARCLAYS CAPITAL SECURITIES LIMITED (PARENT)

27,888,213.85

2 | MIZUHO SECURITIES CO LTD (PARENT)

11,594,386.15

3 | MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT)

736,577.76
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