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Securities Lending Report
HSBC CONTINENTAL EUROPE / HSBC MSCI TAIWAN CAPPED UCITS ETF - 724949
Report as at 29/04/2025

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 IEO0B3S1J086
Total net assets (AuM) 57,369,446
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 29/04/2025

Currently on loan in USD (base currency) 833,166.77

Current percentage on loan (in % of the fund AuM) 1.45%

Collateral value (cash and securities) in USD (base currency) 1,013,522.89

Collateral value (cash and securities) in % of loan 122%

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 29/04/2025

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

CH0012032048 ROCHE HLDG PART ROCHE HLDG COM CH CHF 1,325.50 1,596.33 0.16%
CH0127181193 CHGV 1.250 06/27/37 SWITZERLAND GOV CH CHF 6,624.12 7,977.60 0.79%
CH0224397346 CHGV 06/22/29 SWITZERLAND GOV CH CHF 35,906.40 43,243.03 4.27%
CH0244767585 UBS GROUP ODSH UBS GROUP COM CH CHF 28,465.80 34,282.11 3.38%
FR0000073272 SAFRAN ODSH SAFRAN COM FR EUR AA2 82,477.89 93,670.15 9.24%
FR0000571218 FRGV 5.500 04/25/29 FRANCE GOV FR EUR AA2 309.41 351.40 0.03%
FR0013286192 FRGV 0.750 05/25/28 FRANCE GOV FR EUR AA2 82.78 94.01 0.01%
GB0002374006 ORD 28 101/108P DIAGEO CST GB GBP AA3 70,400.70 93,721.81 9.25%
GB0004544929 ORD GBPO0.10 IMPERIAL TOBACCO CST GB GBP AA3 70,408.14 93,731.72 9.25%
GBOOBOONY175 UKT 4 3/4 12/07/38 UK TREASURY GIL GB GBP AA3 1,725.25 2,296.76 0.23%




Collateral data - as at 29/04/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
GB00B1VWPJ53 UKT 4 1/2 12/07/42 UK TREASURY GIL GB GBP AA3 87.47 116.45 0.01%
GB00B1XZS820 ORD USD0.54945054 ANGLO AMERICAN ORD CST GB GBP AA3 337.76 449.65 0.04%
GB00B8479V04 UKT 3 1/4 01/22/44 UK TREASURY GIL GB GBP AA3 67.40 89.73 0.01%
GB0OOBDR05CO01 NATIONAL GRID ODSH NATIONAL GRID CST GB GBP AA3 70,430.40 93,761.35 9.25%
GBOOBMF9LG83 UKT 4 1/2 06/07/28 UK Treasury GIL GB GBP AA3 32,535.48 43,313.26 4.27%
GBOOBPSNB460 UKT 3 34 03/07/27 UK treasury GIL GB GBP AA3 854.01 1,136.91 0.11%
GBOOBVYVFW23 AUTO TRADER ODSH AUTO TRADER CST GB GBP AA3 70,433.03 93,764.85 9.25%
JP1300671L78 JPGV 0.600 06/20/50 JAPAN GOV JP JPY A1l 15,290,065.05 106,401.63 10.50%
JP1400051C51 JPGV 2.000 03/20/52 JAPAN GOV JP JPY A1l 5,934,735.73 41,299.08 4.07%
JP3164720009 RENESAS ODSH RENESAS COM JP JPY A1l 5,677,649.54 39,510.05 3.90%
JP3165700000 NTT DATA GROUP ODSH NTT DATA GROUP COM JP JPY A1l 2,559,599.88 17,811.93 1.76%
JP3249600002 KYOCERA ODSH KYOCERA COM JP JPY A1l 5,759,598.56 40,080.32 3.95%
JP3802400006 FANUC ODSH FANUC COM JP JPY A1l 370,598.52 2,578.95 0.25%
KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 313,598.97 40,192.21 3.97%
NL0011585146 FERRARI ODSH FERRARI COM IT EUR 10,353.69 11,758.68 1.16%
US3755581036 GILEAD SCIENCES ODSH GILEAD SCIENCES COM us uUsD AAA 93,768.02 93,768.02 9.25%
US91282CHM64 UST 4.500 07/15/26 US TREASURY GOV us uUsD AAA 16,524.89 16,524.89 1.63%
Total: 1,013,522.89 100.00%
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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 | HSBC BANK PLC (PARENT) 1,554,839.69
2 | JP MORGAN SECS PLC (PARENT) 1,354,567.96
3 | UBS EUROPE SE (PARENT) 1,057,399.42




BARCLAYS CAPITAL SECURITIES LIMITED (PARENT)

137,496.57
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