
Securities Lending Report

HSBC CONTINENTAL EUROPE / HSBC MSCI TAIWAN CAPPED UCITS ETF - 724949

Report as at 22/05/2025

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 TAIWAN CAPPED UCITS ETF - 724949

Replication Mode Physical replication

ISIN Code IE00B3S1J086

Total net assets (AuM) 58,929,392

Reference currency of the fund USD

Securities lending data - as at 22/05/2025

Currently on loan in USD (base currency) 803,385.65

Current percentage on loan (in % of the fund AuM) 1.36%

Collateral value (cash and securities) in  USD (base currency) 912,595.86

Collateral value (cash and securities) in % of loan 114%

Collateral data - as at 22/05/2025

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

BE0000353624 BEGV 0.650 06/22/71 BELGIUM GOV BE EUR AA3 16,173.01 18,180.08 1.99%

FR0000120404 ACCOR ODSH ACCOR COM FR EUR AA2 83,418.99 93,771.29 10.28%

GB0002374006 ORD 28 101/108P DIAGEO CST GB GBP AA3 70,218.36 93,766.28 10.27%

GB00B00NY175 UKT 4 3/4 12/07/38 UK TREASURY GIL GB GBP AA3 5.50 7.34 0.00%

GB00B128DP45 UKT 4 1/4 12/07/46 UK TREASURY GIL GB GBP AA3 9.57 12.78 0.00%

JP1201791N14 JPGV 0.500 12/20/41 JAPAN GOV JP JPY A1 20,710,699.68 143,275.17 15.70%

JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1 2,928,598.48 20,259.84 2.22%

JP3249600002 KYOCERA ODSH KYOCERA COM JP JPY A1 518,549.88 3,587.29 0.39%

JP3358800005 SHIMIZU ODSH SHIMIZU COM JP JPY A1 2,998,198.51 20,741.33 2.27%

JP3778630008 BANDAI NAMCO HD ODSH BANDAI NAMCO HD COM JP JPY A1 2,774,998.54 19,197.25 2.10%

Securities lending statistics

12-month average on loan in USD (base currency) 5,597,588.97

12-month average on loan as a % of the fund AuM 3.85%

12-month maximum on loan in USD 15,240,527.53

12-month maximum on loan as a % of the fund AuM 7.98%

Gross Return for the fund over the last 12 months in  (base currency fund) 111,849.08

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0769%

* 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 22/05/2025

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

JP3820000002 FUJI ELECTRIC ODSH FUJI ELECTRIC COM JP JPY A1 1,287,599.66 8,907.52 0.98%

KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 166,829.41 21,172.51 2.32%

NL0014555419 NLGV 07/15/30 NETHERLANDS GOV NL EUR AAA 2,264.84 2,545.90 0.28%

NZFAPE0001S2 F&P HEALTHCARE ODSH F&P HEALTHCARE COM AU AUD AAA 1,700.48 1,091.62 0.12%

US02079K3059 ALPHABET ODSH ALPHABET COM US USD AAA 93,650.15 93,650.15 10.26%

US0231351067 AMAZON.COM ODSH AMAZON.COM COM US USD AAA 62,366.58 62,366.58 6.83%

US29364G1031 ENTERGY ODSH ENTERGY COM US USD AAA 93,801.70 93,801.70 10.28%

US30231G1022 EXXON MOBIL ODSH EXXON MOBIL COM US USD AAA 93,755.07 93,755.07 10.27%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 93,793.03 93,793.03 10.28%

US912797PP64 UST BILL 08/21/25 US TREASURY GOV US USD AAA 5,605.18 5,605.18 0.61%

US91282CEE75 UST 2.375 03/31/29 US TREASURY GOV US USD AAA 750.35 750.35 0.08%

US91282CJN20 UST 4.375 11/30/28 US TREASURY GOV US USD AAA 22,357.58 22,357.58 2.45%

Total: 912,595.86 100.00%

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 HSBC BANK PLC (PARENT) 755,249.70

2 UBS EUROPE SE (PARENT) 270,267.82

3 BARCLAYS CAPITAL SECURITIES LIMITED (PARENT) 107,685.21
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