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HSBC CONTINENTAL EUROPE / HSBC MSCI PACIFIC EX JAPAN UCITS ETF - 706078

Report as at 02/09/2025

Summary of policy

% limit on maximum percentage of book on loan 30%

Revenue Split 75/25 *

Name of the Fund HSBC CONTINENTAL EUROPE / HSBC MSCI PACIFIC EX JAPAN UCITS ETF - 706078

Replication Mode Physical replication

ISIN Code IE00B5SG8Z57

Total net assets (AuM) 1,163,415,223

Reference currency of the fund USD

Securities lending data - as at 02/09/2025

Currently on loan in USD (base currency) 84,167,797.06

Current percentage on loan (in % of the fund AuM) 7.23%

Collateral value (cash and securities) in  USD (base currency) 96,755,808.01

Collateral value (cash and securities) in % of loan 115%

Collateral data - as at 02/09/2025

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

AT0000A2Y8G4 ATGV 1.850 05/23/49 AUSTRIA GOV AT EUR AA1 2,128,240.35 2,492,466.62 2.58%

AU000000ALL7 ARISTOCRAT LEIS ODSH ARISTOCRAT LEIS COM AU AUD AAA 377,126.43 247,301.86 0.26%

AU000000ANZ3 ANZ GROUP ODSH ANZ GROUP COM AU AUD AAA 377,152.20 247,318.75 0.26%

AU000000CSL8 CSL ODSH CSL COM AU AUD AAA 377,149.70 247,317.11 0.26%

AU000000MQG1 MACQUARIE GROUP ODSH MACQUARIE GROUP COM AU AUD AAA 376,469.99 246,871.39 0.26%

AU000000QBE9 QBE INS GRP ODSH QBE INS GRP COM AU AUD AAA 377,059.20 247,257.77 0.26%

AU000000TLS2 TELSTRA GROUP ODSH TELSTRA GROUP COM AU AUD AAA 377,151.83 247,318.51 0.26%

BE0974293251 A B I ODSH A B I COM BE EUR AA3 403,917.59 473,043.90 0.49%

CH0012214059 HOLCIM ODSH HOLCIM COM CH CHF 378,515.20 473,082.89 0.49%

CH0038863350 NESTLE ODSH NESTLE COM CH CHF 1,154,166.61 1,442,521.95 1.49%

Securities lending statistics

12-month average on loan in USD (base currency) 62,553,219.24

12-month average on loan as a % of the fund AuM 7.50%

12-month maximum on loan in USD 103,358,065.61

12-month maximum on loan as a % of the fund AuM 12.16%

Gross Return for the fund over the last 12 months in  (base currency fund) 119,192.61

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0143%

* 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 02/09/2025

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

CH0224397007 CHGV 2.000 06/25/64 SWITZERLAND GOV CH CHF 1,257,123.51 1,571,201.46 1.62%

CH0224397338 CHGV 0.500 05/30/58 SWITZERLAND GOV CH CHF 1,257,060.17 1,571,122.29 1.62%

CH0224397346 CHGV 06/22/29 SWITZERLAND GOV CH CHF 1,257,691.35 1,571,911.17 1.62%

CH0344958472 CHGV 0.500 05/24/55 SWITZERLAND GOV CH CHF 1,257,287.39 1,571,406.28 1.62%

CH0557778815 CHGV 1.250 06/28/43 SWITZERLAND GOV CH CHF 1,256,924.51 1,570,952.74 1.62%

DE0005140008 DEUTSCHE BANK ODSH DEUTSCHE BANK COM DE EUR AAA 208,773.59 244,503.03 0.25%

DE0005190003 BMW ODSH BMW COM DE EUR AAA 139,588.88 163,478.06 0.17%

DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 208,749.00 244,474.22 0.25%

DE0007236101 SIEMENS ODSH SIEMENS COM DE EUR AAA 208,706.99 244,425.03 0.25%

DE0008430026 MUNICH RE GROUP ODSH MUNICH RE GROUP COM DE EUR AAA 141,253.19 165,427.21 0.17%

DE000BU27006 DEGV 2.400 11/15/30 GERMANY GOV DE EUR AAA 478.48 560.37 0.00%

FR0000120404 ACCOR ODSH ACCOR COM FR EUR AA2 1,231,733.56 1,442,531.99 1.49%

FR0000571218 FRGV 5.500 04/25/29 FRANCE GOV FR EUR AA2 16,099,862.74 18,855,187.36 19.49%

FR0013257524 FRGV 2.000 05/25/48 FRANCE GOV FR EUR AA2 409,661.54 479,770.87 0.50%

GB0008706128 ORD GBP0.25 LLOYDS BANKING GROUP CST GB GBP AA3 1,064,644.28 1,442,539.77 1.49%

GB0033195214 ORD 15 5/7P KINGFISHER CST GB GBP AA3 6,607.46 8,952.78 0.01%

GB00B10RZP78 ORD SHARES OF 3 1/9 PENCE UNILEVER PLC CST GB GBP AA3 1,064,651.28 1,442,549.25 1.49%

GB00B1L6W962 UKTI 1 1/8 11/22/37 UK TREASURY GIL GB GBP AA3 226,257.43 306,567.50 0.32%

GB00B24CGK77 ORD GBP0.10 RECKITT BENCKISER PLC CST GB GBP AA3 1,064,642.40 1,442,537.22 1.49%

GB00B24FF097 UKT 4 3/4 12/07/30 UK TREASURY GIL GB GBP AA3 1,526,430.53 2,068,237.05 2.14%

GB00B2B0DG97 RELX PLC GBP0.1444 RELX PLC CST GB GBP AA3 709,903.05 961,883.14 0.99%

GB00B421JZ66 UKTI 0 1/2 03/22/50 UK TREASURY GIL GB GBP AA3 908,319.64 1,230,727.70 1.27%

GB00BFWFPP71 UKT 1 3/4 01/22/49 UK TREASURY GIL GB GBP AA3 1,526,447.98 2,068,260.69 2.14%

GB00BZB26Y51 UKT 1T 09/07/37 UK TREASURY GIL GB GBP AA3 1,526,447.48 2,068,260.01 2.14%

IT0003261697 AZIMUT ODSH AZIMUT COM IT EUR 1,231,746.39 1,442,547.02 1.49%

JP1120231J51 JPGV 0.100 03/10/28 JAPAN GOV JP JPY A1 181,261,429.68 1,230,768.56 1.27%

JP1120301R56 JPGV 0.005 03/10/35 JAPAN GOV JP JPY A1 181,299,158.64 1,231,024.74 1.27%

JP1201161A37 JPGV 2.200 03/20/30 JAPAN GOV JP JPY A1 98,089,488.12 666,029.49 0.69%

JP1300231675 JPGV 2.500 06/20/36 JAPAN GOV JP JPY A1 95,213,895.18 646,504.16 0.67%

JP1300811Q17 JPGV 1.600 12/20/53 JAPAN GOV JP JPY A1 181,289,935.43 1,230,962.12 1.27%

JP1400131L54 JPGV 0.500 03/20/60 JAPAN GOV JP JPY A1 88,935.56 603.87 0.00%

KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 8,099,543.98 1,038,905.39 1.07%

NL0000102234 NLGV 4.000 01/15/37 NETHERLANDS GOV NL EUR AAA 1,293,904.74 1,515,343.13 1.57%

NL0000395903 WOLTERS KLUWER ODSH WOLTERS KLUWER COM NL EUR AAA 208,756.99 244,483.59 0.25%

NL0009446418 NLGV 3.750 01/15/42 NETHERLANDS GOV NL EUR AAA 1,293,904.31 1,515,342.63 1.57%

NL0010071189 NLGV 2.500 01/15/33 NETHERLANDS GOV NL EUR AAA 1,293,904.15 1,515,342.44 1.57%

NL0010721999 NLGV 2.750 01/15/47 NETHERLANDS GOV NL EUR AAA 1,214,915.44 1,422,835.62 1.47%

NL0012818504 NLGV 0.750 07/15/28 NETHERLANDS GOV NL EUR AAA 1,293,904.26 1,515,342.56 1.57%

NL0013332430 NLGV 0.250 07/15/29 NETHERLANDS GOV NL EUR AAA 3,895.64 4,562.33 0.00%



Collateral data - as at 02/09/2025

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

NL0013552060 NLGV 0.500 01/15/40 NETHERLANDS GOV NL EUR AAA 1,293,904.33 1,515,342.64 1.57%

US0231351067 AMAZON.COM ODSH AMAZON.COM COM US USD AAA 472,884.99 472,884.99 0.49%

US03076C1062 AMERIPRISE FIN ODSH AMERIPRISE FIN COM US USD AAA 1,417,786.73 1,417,786.73 1.47%

US0378331005 APPLE ODSH APPLE COM US USD AAA 717,312.59 717,312.59 0.74%

US45841N1072 INTRACTIVE BRK ODSH INTRACTIVE BRK COM US USD AAA 316,490.40 316,490.40 0.33%

US6311031081 NASDAQ ODSH NASDAQ COM US USD AAA 473,036.81 473,036.81 0.49%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 244,374.53 244,374.53 0.25%

US912810RJ97 UST 3.000 11/15/44 US TREASURY GOV US USD AAA 8,563.24 8,563.24 0.01%

US912810RZ30 UST 2.750 11/15/47 US TREASURY GOV US USD AAA 758,859.76 758,859.76 0.78%

US912810TT51 UST 4.125 08/15/53 US TREASURY GOV US USD AAA 2,068,225.39 2,068,225.39 2.14%

US912810TV08 UST 4.750 11/15/53 US TREASURY GOV US USD AAA 2,991,200.40 2,991,200.40 3.09%

US912810TW80 UST 4.750 11/15/43 US TREASURY GOV US USD AAA 2,989,195.99 2,989,195.99 3.09%

US912810TZ12 UST 4.500 02/15/44 US TREASURY GOV US USD AAA 307,383.67 307,383.67 0.32%

US912810UC08 UST 4.250 08/15/54 US TREASURY GOV US USD AAA 811,837.17 811,837.17 0.84%

US912810UL07 UST 5.000 05/15/45 US TREASURY GOV US USD AAA 3,042,651.59 3,042,651.59 3.14%

US91282CBB63 UST 0.625 12/31/27 US TREASURY GOV US USD AAA 1,229,531.10 1,229,531.10 1.27%

US91282CFF32 UST 2.750 08/15/32 US TREASURY GOV US USD AAA 3,032,440.44 3,032,440.44 3.13%

US91282CHH79 UST 4.125 06/15/26 US TREASURY GOV US USD AAA 118,911.24 118,911.24 0.12%

US91282CKQ32 UST 4.375 05/15/34 US TREASURY GOV US USD AAA 3,042,154.73 3,042,154.73 3.14%

US91282CKU44 UST 4.625 05/31/31 US TREASURY GOV US USD AAA 2,068,213.58 2,068,213.58 2.14%

US91282CKV27 UST 4.625 06/15/27 US TREASURY GOV US USD AAA 102.61 102.61 0.00%

US91282CLN91 UST 3.500 09/30/29 US TREASURY GOV US USD AAA 168,894.33 168,894.33 0.17%

US91282CLP40 UST 3.500 09/30/26 US TREASURY GOV US USD AAA 1,604,701.69 1,604,701.69 1.66%

US91282CLQ23 UST 3.875 10/15/27 US TREASURY GOV US USD AAA 3,033,146.82 3,033,146.82 3.13%

Total: 96,755,808.01 100.00%

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 MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT) 18,721,497.94

2 HSBC BANK PLC (PARENT) 17,777,999.97

3 BARCLAYS CAPITAL SECURITIES LIMITED (PARENT) 15,621,682.42

4 MERRILL LYNCH INTERNATIONAL (PARENT) 7,987,491.97

5 GOLDMAN SACHS INTERNATIONAL (PARENT) 7,172,737.35
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