
Securities Lending Report

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

Report as at 16/06/2025

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) 60,937,860

Reference currency of the fund USD

Securities lending data - as at 16/06/2025

Currently on loan in USD (base currency) 2,447,616.43

Current percentage on loan (in % of the fund AuM) 4.02%

Collateral value (cash and securities) in  USD (base currency) 2,625,174.37

Collateral value (cash and securities) in % of loan 107%

Collateral data - as at 16/06/2025

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

DE0001102341 DEGV 2.500 08/15/46 GERMANY GOV DE EUR AAA 95,535.88 110,283.39 4.20%

DE0003811444 DEGV IO STR 08/15/26 GERMANY GOV DE EUR AAA 39,446.21 45,535.36 1.73%

FI4000046545 FIGV 2.625 07/04/42 FINLAND GOV FI EUR AA1 41,191.80 47,550.42 1.81%

GB0002404191 UKT 6 12/07/28 UK TREASURY GIL GB GBP AA3 75,141.06 102,015.26 3.89%

GB0007188757 ORD GBP0.10(REGD) RIO TINTO CST GB GBP AA3 20,670.57 28,063.40 1.07%

GB0008706128 ORD GBP0.25 LLOYDS BANKING GROUP CST GB GBP AA3 20,407.90 27,706.79 1.06%

GB00B6460505 UKT 4 1/4 12/07/40 UK TREASURY GIL GB GBP AA3 192,527.99 261,385.63 9.96%

GB00B84Z9V04 UKT 3 1/4 01/22/44 UK TREASURY GIL GB GBP AA3 192,527.99 261,385.63 9.96%

GB00BBJNQY21 UKT 3 1/2 07/22/68 UK TREASURY GIL GB GBP AA3 192,527.99 261,385.63 9.96%

GB00BD0XH204 UKT 1T 07/22/57 UK TREASURY GIL GB GBP AA3 192,527.99 261,385.63 9.96%

Securities lending statistics

12-month average on loan in USD (base currency) 5,377,790.20

12-month average on loan as a % of the fund AuM 3.75%

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) 111,203.42

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0776%

* 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 16/06/2025

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

GB00BJQWYH73 UKT 1 1/4 10/22/41 UNITED KINGDOM GIL GB GBP AA3 192,527.99 261,385.63 9.96%

GB00BN65R313 UKT 3 1/2 01/22/45 UK TREASURY GIL GB GBP AA3 192,527.99 261,385.63 9.96%

GB00BNNGP775 UKT 07/8 01/31/46 UK Treasury GIL GB GBP AA3 48,132.02 65,346.44 2.49%

GB00BPCJD997 UKT 3 3/4 10/22/53 UK Treasury GIL GB GBP AA3 170,551.53 231,549.28 8.82%

GB00BPJJKP77 UKT 43/4 10/22/43 UK Treasury GIL GB GBP AA3 7,695.40 10,447.66 0.40%

IT0004176001 PRYSMIAN ODSH PRYSMIAN COM IT EUR 18,079.20 20,870.01 0.79%

JP1201861PA6 JPGV 1.500 09/20/43 JAPAN GOV JP JPY A1 15,683,189.73 108,801.46 4.14%

JP1300211610 JPGV 2.300 12/20/35 JAPAN GOV JP JPY A1 108,528.52 752.91 0.03%

JP1300511G61 JPGV 0.300 06/20/46 JAPAN GOV JP JPY A1 32,609.24 226.23 0.01%

JP1300591J79 JPGV 0.700 06/20/48 JAPAN GOV JP JPY A1 68,811.51 477.38 0.02%

JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1 492,598.57 3,417.38 0.13%

JP3449020001 TAIHEIYO CEMENT ODSH TAIHEIYO CEMENT COM JP JPY A1 2,198,999.46 15,255.47 0.58%

JP3481800005 DAIKIN IND ODSH DAIKIN IND COM JP JPY A1 1,627,499.18 11,290.71 0.43%

JP3670800006 NISSAN CHEMICAL ODSH NISSAN CHEMICAL COM JP JPY A1 2,535,598.93 17,590.61 0.67%

JP3898400001 MITSUBISHI ODSH MITSUBISHI COM JP JPY A1 288,899.91 2,004.23 0.08%

JP3955000009 YOKOGAWA ELEC ODSH YOKOGAWA ELEC COM JP JPY A1 2,967,198.27 20,584.81 0.78%

KYG3777B1032 GEELY AUTOMOBILE ODSH GEELY AUTOMOBILE COM HK HKD 1,822.54 232.19 0.01%

KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 387,729.35 49,395.30 1.88%

US02079K1079 ALPHABET ODSH ALPHABET COM US USD AAA 21,457.36 21,457.36 0.82%

US0231351067 AMAZON.COM ODSH AMAZON.COM COM US USD AAA 27,997.19 27,997.19 1.07%

US0268747849 AIG ODSH AIG COM US USD AAA 1,099.93 1,099.93 0.04%

US0378331005 APPLE ODSH APPLE COM US USD AAA 27,895.89 27,895.89 1.06%

US0527691069 AUTODESK ODSH AUTODESK COM US USD AAA 27,463.03 27,463.03 1.05%

US0536111091 AVERY DENNISON ODSH AVERY DENNISON COM US USD AAA 19,035.76 19,035.76 0.73%

US58933Y1055 MERCK & CO ODSH MERCK & CO COM US USD AAA 163.41 163.41 0.01%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 12,351.38 12,351.38 0.47%

Total: 2,625,174.37 100.00%



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) 756,009.72

2 JP MORGAN SECS PLC (PARENT) 180,041.86

3 BARCLAYS CAPITAL SECURITIES LIMITED (PARENT) 126,597.91

4 UBS EUROPE SE (PARENT) 91,341.64
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