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Summary of policy

% limit on maximum percentage of book on loan

30%

Revenue Split

75/25*

Name of the Fund

HBCE / HSBC EMERGING MARKET SCREENED EQUITY UCITS ETF - 364721

Replication Mode

Physical replication

ISIN Code IEOOBKY59G90
Total net assets (AuM) 228,650,506
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 07/08/2025

Currently on loan in USD (base currency) 5,780,201.04

Current percentage on loan (in % of the fund AuM) 2.53%

Collateral value (cash and securities) in USD (base currency) 6,289,357.48

Collateral value (cash and securities) in % of loan 109%

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 07/08/2025

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

ATOO00A1FAPS ATGV 1.200 10/20/25 AUSTRIA GOV AT EUR AA1 646,192.10 751,307.51 11.95%
ATO000A1KIC8 ATGV 0.750 10/20/26 AUSTRIA GOV AT EUR AA1 645,987.28 751,069.39 11.94%
ATOO00A2NW83 ATGV 02/20/31 AUSTRIA GOV AT EUR AA1 634,816.00 738,080.87 11.74%
ATO000A324S8 ATGV 2.900 02/20/33 AUSTRIA GOV AT EUR AA1 646,350.58 751,491.77 11.95%
BMGO0450A1053 ARCH CAPITAL GRP ODSH ARCH CAPITAL GRP COM us uUsD AAA 19,567.67 19,567.67 0.31%
DE0001102440 DEGV 0.500 02/15/28 GERMANY GOV DE EUR AAA 647,560.65 752,898.69 11.97%
DE0001102499 DEGV 02/15/30 GERMANY GOV DE EUR AAA 646,291.59 751,423.19 11.95%
DEO000BU25000 DEGV 2.200 04/13/28 GERMANY GOV DE EUR AAA 176,458.16 205,162.43 3.26%
FR0014004J31 FRGV 0.750 05/25/53 FRANCE GOV FR EUR AA2 0.45 0.52 0.00%
FR0129132728 FRGV 07/15/26 FRANCE GOV FR EUR AA2 30.43 35.38 0.00%




Collateral data - as at 07/08/2025

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

GB0000811801 ORD GBPO0.10 BARRATT DEVEL CST GB GBP AA3 48,864.25 65,136.05 1.04%
GB0007908733 ORD GBPO0.50 SCOT & SOUTHERN ENERGY CST GB GBP AA3 48,863.61 65,135.19 1.04%
GB0008706128 ORD GBPO0.25 LLOYDS BANKING GROUP CST GB GBP AA3 48,865.83 65,138.15 1.04%
GB00B06YGNO05 UKT 4 1/4 12/07/55 UK TREASURY GIL GB GBP AA3 0.30 0.40 0.00%
GB0OOBDR05CO01 NATIONAL GRID ODSH NATIONAL GRID CST GB GBP AA3 48,864.05 65,135.78 1.04%
GB00BLGZ9862 TESCO ODSH TESCO CST GB GBP AA3 48,865.53 65,137.75 1.04%
GB00BM822V59 UKT 1 1/2 07/31/53 UK Treasury GIL GB GBP AA3 2.32 3.09 0.00%
GB00BZB26Y51 UKT 1T 09/07/37 UK TREASURY GIL GB GBP AA3 4,932.60 6,575.16 0.10%
JP1300671L78 JPGV 0.600 06/20/50 JAPAN GOV JP JPY A1l 121,034.10 821.15 0.01%
JP3143600009 ITOCHU ODSH ITOCHU COM JP JPY A1l 11,029,198.50 74,827.49 1.19%
JP3371200001 SHIN-ETSU CHEM ODSH SHIN-ETSU CHEM COM JP JPY A1l 9,728,399.23 66,002.23 1.05%
JP3386450005 ENEOS HOLDINGS ODSH ENEOS HOLDINGS COM JP JPY A1l 10,659,469.01 72,319.06 1.15%
JP3551520004 DENTSU GROUP ODSH DENTSU GROUP COM JP JPY A1l 11,163,598.97 75,739.33 1.20%
JP3733000008 NEC ODSH NEC COM JP JPY A1l 4,213,799.00 28,588.48 0.45%
JP3818000006 FUJITSU ODSH FUJITSU COM JP JPY A1l 10,930,598.21 74,158.54 1.18%
JP3837800006 HOYA ODSH HOYA COM JP JPY A1l 11,222,998.06 76,142.32 1.21%
JP3877600001 MARUBENI ODSH MARUBENI COM JP JPY A1l 10,774,598.96 73,100.16 1.16%
JP3890350006 SMFG ODSH SMFG COM JP JPY A1l 11,089,599.63 75,237.28 1.20%
JP3910660004 TOKIO MARINEHLDG ODSH TOKIO MARINEHLDG COM JP JPY A1l 11,222,998.06 76,142.32 1.21%
KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 555,659.96 70,785.05 1.13%
NLO0015001AM2 NLGV 2.500 07/15/33 NETHERLANDS GOV NL EUR AAA 16,579.33 19,276.27 0.31%
US00724F1012 ADOBE ODSH ADOBE COM us uUsD AAA 64,976.55 64,976.55 1.03%
US0079031078 AMD ODSH AMD COM us usD AAA 65,084.87 65,084.87 1.03%
US02079K1079 ALPHABET ODSH ALPHABET COM us usD AAA 64,983.59 64,983.59 1.03%
US0258161092 AMERICAN EXPRESS ODSH AMERICAN EXPRESS COM us usD AAA 65,018.79 65,018.79 1.03%
US0311621009 AMGEN ODSH AMGEN COM us usD AAA 64,904.76 64,904.76 1.03%
US0382221051 APPLIED ODSH APPLIED COM us usD AAA 890.70 890.70 0.01%
US14040H1059 CAPITAL ONE FIN ODSH CAPITAL ONE FIN COM us usD AAA 20,010.70 20,010.70 0.32%
US35137L2043 FOX ODSH FOX COM us usD AAA 4,355.99 4,355.99 0.07%
US5128073062 LAM RESEARCH ODSH LAM RESEARCH COM us usD AAA 3,837.59 3,837.59 0.06%
US5949181045 MICROSOFT ODSH MICROSOFT COM us usD AAA 4,199.51 4,199.51 0.07%
US67066G1040 NVIDIA ODSH NVIDIA COM us usD AAA 4,306.07 4,306.07 0.07%
US6934751057 PNC FINL SVC ODSH PNC FINL SVC COM us usD AAA 19,610.23 19,610.23 0.31%
US7433151039 PROGRESSIVE ODSH PROGRESSIVE COM us usD AAA 19,554.07 19,554.07 0.31%
US8085131055 CHARLES SCHWAB ODSH CHARLES SCHWAB COM us usD AAA 11,315.06 11,315.06 0.18%
US9029733048 US BANCORP ODSH US BANCORP COM us usD AAA 19,598.03 19,598.03 0.31%
US91282CAM38 UST 0.250 09/30/25 US TREASURY GOV us uUsD AAA 895.51 895.51 0.01%
US91282CEM91 UST 2.875 04/30/29 US TREASURY GOV us uUsD AAA 6,559.67 6,559.67 0.10%
UsS91282CGQ87 UST 4.000 02/28/30 US TREASURY GOV us uUsD AAA 6,271.91 6,271.91 0.10%




Collateral data - as at 07/08/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
US91282CJz59 UST 4.000 02/15/34 US TREASURY GOV us UsD AAA 6,545.22 6,545.22 0.10%
Total: 6,289,357.48 100.00%
Geographical allocation of collateral Currency allocation of collateral
7.51 % Origin 7.51 %
03 % m AT
11.02 % m AU 11.02 %
B BE
143 % cA 143 % Currency
H EUR
o, 5.28 % \
5.28 % : 41.57 % o o‘ W GHP
0 % — DE = HKD
H DK
JPY
a B UsD
H FR
2718 % GB T75.06 %
H HK
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) 4,655,834.76
2 | NATIXIS (PARENT) 752,164.14
3 | MIZUHO SECURITIES CO LTD (PARENT) 671,005.24
4 | MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT) 594,421.68
5 | HSBC BANK PLC (PARENT) 197,568.75
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