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HSBC CONTINENTAL EUROPE / HSBC MSCI CHINA UCITS ETF - 706066

Report as at 10/05/2024

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 CHINA UCITS ETF - 706066

Replication Mode Physical replication

ISIN Code IE00B44T3H88

Total net assets (AuM) 798,516,061

Reference currency of the fund USD

Securities lending data - as at 10/05/2024

Currently on loan in USD (base currency) 83,153,784.89

Current percentage on loan (in % of the fund AuM) 10.41%

Collateral value (cash and securities) in  USD (base currency) 90,064,028.47

Collateral value (cash and securities) in % of loan 108%

Collateral data - as at 10/05/2024

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

AT0000A0DXC2 ATGV 4.850 03/15/26 AUSTRIA GOV AT EUR AA1 8,961,793.98 9,627,654.88 10.69%

CA11271J1075 BROOKFIELD CO ODSH BROOKFIELD CO COM CA CAD AAA 248,976.84 181,362.04 0.20%

CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 248,969.08 181,356.39 0.20%

CA7800871021 RBC ODSH RBC COM CA CAD AAA 166,191.83 121,059.01 0.13%

CA82509L1076 SHOPIFY ODSH SHOPIFY COM CA CAD AAA 248,911.84 181,314.69 0.20%

CA8911605092 TD ODSH TD COM CA CAD AAA 248,932.67 181,329.87 0.20%

CNE1000001Z5 BANK OF CHINA ODSH BANK OF CHINA COM CN HKD 8,016,779.67 1,023,100.10 1.14%

CNE1000002H1 CCB ODSH CCB COM CN HKD 17,888,489.45 2,282,926.06 2.53%

CNE1000002Q2 SINOPEC CORP. ODSH SINOPEC CORP. COM CN HKD 5,344,566.17 682,072.65 0.76%

CNE1000003G1 ICBC ODSH ICBC COM CN HKD 8,016,772.63 1,023,099.20 1.14%

Securities lending statistics

12-month average on loan in USD (base currency) 108,251,407.53

12-month average on loan as a % of the fund AuM 14.66%

12-month maximum on loan in USD 173,836,004.79

12-month maximum on loan as a % of the fund AuM 22.27%

Gross Return for the fund over the last 12 months in  (base currency fund) 279,800.31

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0379%

* 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 10/05/2024

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

CNE1000003X6 PING AN OF CHINA ODSH PING AN OF CHINA COM CN HKD 8,016,772.44 1,023,099.17 1.14%

DE0001135176 DEGV 5.500 01/04/31 GERMANY GOV DE EUR AAA 2,839,975.39 3,050,985.43 3.39%

DE0001135481 DEGV 2.500 07/04/44 GERMANY GOV DE EUR AAA 709,993.87 762,746.39 0.85%

FR0000045072 CREDIT AGRICOLE ODSH CREDIT AGRICOLE COM FR EUR AA2 246,445.35 264,756.23 0.29%

FR0000052292 HERMES INTL ODSH HERMES INTL COM FR EUR AA2 366,356.62 393,576.91 0.44%

FR0000120271 TOTALENERGIES ODSH TOTALENERGIES COM FR EUR AA2 366,946.02 394,210.09 0.44%

FR0000120321 L OREAL ODSH L OREAL COM FR EUR AA2 366,890.69 394,150.65 0.44%

FR0000120404 ACCOR ODSH ACCOR COM FR EUR AA2 174,511.26 187,477.44 0.21%

FR0000121014 LVMH ODSH LVMH COM FR EUR AA2 366,275.59 393,489.85 0.44%

FR0000121972 SCHNEIDER ODSH SCHNEIDER COM FR EUR AA2 366,860.88 394,118.63 0.44%

FR0013341682 FRGV 0.750 11/25/28 FRANCE GOV FR EUR AA2 352,240.63 378,412.09 0.42%

FR001400BKZ3 FRGV 2.000 11/25/32 FRANCE GOV FR EUR AA2 709,994.51 762,747.07 0.85%

FR001400HI98 FRGV 2.750 02/25/29 FRANCE GOV FR EUR AA2 2,839,974.55 3,050,984.53 3.39%

GB0002374006 ORD 28 101/108P DIAGEO CST GB GBP AA3 150,247.52 187,506.14 0.21%

GB0004544929 ORD GBP0.10 IMPERIAL TOBACCO CST GB GBP AA3 250,185.66 312,227.10 0.35%

GB00B10RZP78 ORD SHARES OF 3 1/9 PENCE UNILEVER PLC CST GB GBP AA3 373,786.92 466,479.20 0.52%

GB00B19NLV48 ORD USD0.10 EXPERIAN GROUP LIMITED CST GB GBP AA3 150,225.58 187,478.76 0.21%

GB00B1XZS820 ORD USD0.54945054 ANGLO AMERICAN ORD CST GB GBP AA3 100,164.96 125,004.03 0.14%

GB00B3MYD345 UKTI 0 5/8 11/22/42 UK TREASURY GIL GB GBP AA3 126.81 158.26 0.00%

GB00BDR05C01 NATIONAL GRID ODSH NATIONAL GRID CST GB GBP AA3 150,254.25 187,514.54 0.21%

GB00BP6MXD84 SHELL ODSH SHELL CST GB GBP AA3 145,308.66 181,342.53 0.20%

GB00BPCJD997 UKT 3 3/4 10/22/53 UK Treasury GIL GB GBP AA3 3.79 4.73 0.00%

GB00BPQY8M80 AVIVA ORD GBP0.33  AVIVA ORD GBP0.33 CST GB GBP AA3 145,451.32 181,520.57 0.20%

GB00BPSNB460 UKT 3 34 03/07/27 UK treasury GIL GB GBP AA3 2,050,775.99 2,559,330.70 2.84%

GB00BVYVFW23 AUTO TRADER ODSH AUTO TRADER CST GB GBP AA3 150,253.52 187,513.63 0.21%

HK0000069689 AIA GROUP ODSH AIA GROUP COM HK HKD 4,723,579.12 602,822.39 0.67%

IE00BWT6H894 FLUTTER ODSH FLUTTER CST GB GBP AA3 523,869.25 653,779.18 0.73%

JP1024401N95 JPGV 0.005 09/01/24 JAPAN GOV JP JPY A1 23,447,531.07 150,321.58 0.17%

JP1024441P12 JPGV 0.005 01/01/25 JAPAN GOV JP JPY A1 23,437,336.56 150,256.22 0.17%

JP1024471P49 JPGV 0.005 04/01/25 JAPAN GOV JP JPY A1 23,426,326.40 150,185.64 0.17%

JP1024491P60 JPGV 0.005 06/01/25 JAPAN GOV JP JPY A1 23,420,973.16 150,151.32 0.17%

JP1024521P98 JPGV 0.005 09/01/25 JAPAN GOV JP JPY A1 399,209,777.07 2,559,324.66 2.84%

JP1051421L13 JPGV 0.100 12/20/24 JAPAN GOV JP JPY A1 205,329,676.79 1,316,363.82 1.46%

JP1051631PB2 JPGV 0.400 09/20/28 JAPAN GOV JP JPY A1 399,205,346.53 2,559,296.26 2.84%

JP1120271N56 JPGV 0.005 03/10/32 JAPAN GOV JP JPY A1 399,116,482.76 2,558,726.55 2.84%

JP1200871653 JPGV 2.200 03/20/26 JAPAN GOV JP JPY A1 23,370,144.64 149,825.46 0.17%

JP12009216C0 JPGV 2.100 12/20/26 JAPAN GOV JP JPY A1 212,415,047.28 1,361,787.96 1.51%

JP1200971792 JPGV 2.200 09/20/27 JAPAN GOV JP JPY A1 212,428,905.36 1,361,876.81 1.51%

JP1201681K44 JPGV 0.400 03/20/39 JAPAN GOV JP JPY A1 5,982,480.54 38,353.54 0.04%



Collateral data - as at 10/05/2024

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

JP1201691K75 JPGV 0.300 06/20/39 JAPAN GOV JP JPY A1 23,420,834.95 150,150.43 0.17%

JP1201881Q46 JPGV 1.600 03/20/44 JAPAN GOV JP JPY A1 398,149,419.09 2,552,526.73 2.83%

JP1300131420 JPGV 2.000 12/20/33 JAPAN GOV JP JPY A1 59,236,546.73 379,764.13 0.42%

JP1300631K78 JPGV 0.400 06/20/49 JAPAN GOV JP JPY A1 397,509,487.01 2,548,424.14 2.83%

JP1300801PA2 JPGV 1.800 09/20/53 JAPAN GOV JP JPY A1 23,420,050.46 150,145.40 0.17%

JP1742151Q26 JPGV 06/03/24 JAPAN GOV JP JPY A1 2,999,965.08 19,232.71 0.02%

JP3236200006 KEYENCE ODSH KEYENCE COM JP JPY A1 91,207,999.97 584,732.38 0.65%

JP3371200001 SHIN-ETSU CHEM ODSH SHIN-ETSU CHEM COM JP JPY A1 48,728,398.68 312,396.64 0.35%

JP3386450005 ENEOS HOLDINGS ODSH ENEOS HOLDINGS COM JP JPY A1 128,304,679.64 822,558.34 0.91%

JP3404600003 SUMITOMO CORP ODSH SUMITOMO CORP COM JP JPY A1 48,794,498.53 312,820.40 0.35%

JP3519400000 CHUGAI PHARM ODSH CHUGAI PHARM COM JP JPY A1 48,965,399.24 313,916.04 0.35%

JP3633400001 TOYOTA ODSH TOYOTA COM JP JPY A1 47,607,498.49 305,210.57 0.34%

JP3756600007 NINTENDO ODSH NINTENDO COM JP JPY A1 48,663,799.68 311,982.50 0.35%

JP3837800006 HOYA ODSH HOYA COM JP JPY A1 36,199,998.44 232,077.35 0.26%

JP3890350006 SMFG ODSH SMFG COM JP JPY A1 8,999,998.41 57,698.78 0.06%

JP3893200000 MITSUI FUDOSAN ODSH MITSUI FUDOSAN COM JP JPY A1 128,250,748.18 822,212.58 0.91%

JP3898400001 MITSUBISHI ODSH MITSUBISHI COM JP JPY A1 93,764,498.81 601,122.04 0.67%

JP3970300004 RECRUIT HOLDINGS ODSH RECRUIT HOLDINGS COM JP JPY A1 48,551,998.74 311,265.74 0.35%

KYG017191142 ALIBABA ODSH ALIBABA COM HK HKD 10,938,801.34 1,396,008.02 1.55%

KYG2108Y1052 CHINA RSRCS LND ODSH CHINA RSRCS LND COM HK HKD 6,882,143.69 878,298.04 0.98%

KYG211501005 CHINA HONGQIAO ODSH CHINA HONGQIAO COM HK HKD 9,871,702.35 1,259,825.02 1.40%

KYG596691041 MEITUAN ODSH MEITUAN COM HK HKD 12,740,367.70 1,625,923.62 1.81%

KYG6427A1022 NETEASE ODSH NETEASE COM HK HKD 9,837,720.87 1,255,488.31 1.39%

KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 4,723,571.99 602,821.48 0.67%

KYG9830T1067 XIAOMI ODSH XIAOMI COM HK HKD 17,888,480.46 2,282,924.92 2.53%

NL0000235190 AIRBUS NL ODSH AIRBUS NL COM FR EUR AA2 366,969.45 394,235.27 0.44%

NL0010071189 NLGV 2.500 01/15/33 NETHERLANDS GOV NL EUR AAA 2,839,946.53 3,050,954.43 3.39%

NL0010273215 ASML HOLDING ODSH ASML HOLDING COM NL EUR AAA 433,489.44 465,697.69 0.52%

NL0011585146 FERRARI ODSH FERRARI COM IT EUR 551,334.63 592,298.77 0.66%

NL0012171458 NLGV 0.750 07/15/27 NETHERLANDS GOV NL EUR AAA 709,993.14 762,745.60 0.85%

NL0013552060 NLGV 0.500 01/15/40 NETHERLANDS GOV NL EUR AAA 0.70 0.75 0.00%

US00206R1023 AT&T ODSH AT&T COM US USD AAA 549,831.85 549,831.85 0.61%

US02079K1079 ALPHABET ODSH ALPHABET COM US USD AAA 466,505.32 466,505.32 0.52%

US0258161092 AMERICAN EXPRESS ODSH AMERICAN EXPRESS COM US USD AAA 2,887,466.71 2,887,466.71 3.21%

US14149Y1082 CARDINAL HEALTH ODSH CARDINAL HEALTH COM US USD AAA 822,823.85 822,823.85 0.91%

US34959E1091 FORTINET ODSH FORTINET COM US USD AAA 822,832.71 822,832.71 0.91%

US34959J1088 FORTIVE ODSH FORTIVE COM US USD AAA 822,852.03 822,852.03 0.91%

US3703341046 GENERAL MILLS ODSH GENERAL MILLS COM US USD AAA 962,640.50 962,640.50 1.07%

US5128071082 LAM RESEARCH ODSH LAM RESEARCH COM US USD AAA 822,798.99 822,798.99 0.91%



Collateral data - as at 10/05/2024

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

US58933Y1055 MERCK & CO ODSH MERCK & CO COM US USD AAA 466,434.36 466,434.36 0.52%

US5949181045 MICROSOFT ODSH MICROSOFT COM US USD AAA 466,349.53 466,349.53 0.52%

US6687711084 GEN DIGITAL ODSH GEN DIGITAL COM US USD AAA 919,015.48 919,015.48 1.02%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 602,788.39 602,788.39 0.67%

US912810QW18 UST 3.000 05/15/42 US TREASURY GOV US USD AAA 1,361,686.04 1,361,686.04 1.51%

US912810SJ88 UST 2.250 08/15/49 US TREASURY GOV US USD AAA 1,361,948.65 1,361,948.65 1.51%

US912810SN90 UST 1.250 05/15/50 US TREASURY GOV US USD AAA 49.00 49.00 0.00%

US912810TH14 UST 3.250 05/15/42 US TREASURY GOV US USD AAA 282,992.99 282,992.99 0.31%

US91282CCF68 UST 0.750 05/31/26 US TREASURY GOV US USD AAA 638,792.17 638,792.17 0.71%

US91282CDY49 UST 1.875 02/15/32 US TREASURY GOV US USD AAA 1,361,919.21 1,361,919.21 1.51%

US91282CFF32 UST 2.750 08/15/32 US TREASURY GOV US USD AAA 762,719.93 762,719.93 0.85%

US91282CHY03 UST 4.625 09/15/26 US TREASURY GOV US USD AAA 3,050,941.00 3,050,941.00 3.39%

Total: 90,064,028.47 100.00%

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 MERRILL LYNCH INTERNATIONAL (PARENT) 15,218,589.92

2 BARCLAYS CAPITAL SECURITIES LIMITED (PARENT) 8,879,059.11

3 MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT) 7,602,143.17

4 NATIXIS (PARENT) 7,255,423.08

5 GOLDMAN SACHS INTERNATIONAL (PARENT) 6,819,801.40
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