
Securities Lending Report

HSBC CONTINENTAL EUROPE / HSBC MSCI EMERGING MARKETS UCITS ETF - 706054

Report as at 03/09/2025

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 EMERGING MARKETS UCITS ETF - 706054

Replication Mode Physical replication

ISIN Code IE00B5SSQT16

Total net assets (AuM) 2,997,851,039

Reference currency of the fund USD

Securities lending data - as at 03/09/2025

Currently on loan in USD (base currency) 200,848,459.74

Current percentage on loan (in % of the fund AuM) 6.70%

Collateral value (cash and securities) in  USD (base currency) 215,875,439.57

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

Collateral data - as at 03/09/2025

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

AT0000A04967 ATGV 4.150 03/15/37 AUSTRIA GOV AT EUR AA1 7,955,950.42 9,279,056.56 4.30%

AT0000A2NW83 ATGV 02/20/31 AUSTRIA GOV AT EUR AA1 6,947.60 8,103.01 0.00%

AT0000A3D3Q8 ATGV 3.200 07/15/39 AUSTRIA GOV AT EUR AA1 3,525.37 4,111.65 0.00%

AU000000ALL7 ARISTOCRAT LEIS ODSH ARISTOCRAT LEIS COM AU AUD AAA 1,146,340.14 747,753.87 0.35%

AU000000ANZ3 ANZ GROUP ODSH ANZ GROUP COM AU AUD AAA 1,146,337.90 747,752.41 0.35%

AU000000CSL8 CSL ODSH CSL COM AU AUD AAA 1,146,327.76 747,745.79 0.35%

AU000000LLC3 LENDLEASE UNIT LENDLEASE COM AU AUD AAA 1,161,531.28 757,663.00 0.35%

AU000000MQG1 MACQUARIE GROUP ODSH MACQUARIE GROUP COM AU AUD AAA 1,146,327.33 747,745.51 0.35%

AU000000QBE9 QBE INS GRP ODSH QBE INS GRP COM AU AUD AAA 416,360.27 271,590.42 0.13%

AU000000TCL6 TRANSURBAN UNIT TRANSURBAN COM AU AUD AAA 345,660.79 225,473.39 0.10%

Securities lending statistics

12-month average on loan in USD (base currency) 240,628,857.33

12-month average on loan as a % of the fund AuM 8.58%

12-month maximum on loan in USD 314,003,466.58

12-month maximum on loan as a % of the fund AuM 11.01%

Gross Return for the fund over the last 12 months in  (base currency fund) 1,375,404.60

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0491%

* 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 03/09/2025

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

AU0000390544 DYNO NOBEL AU ODSH DYNO NOBEL AU COM AU AUD AAA 6,103,703.42 3,981,425.49 1.84%

BE0000365743 BEGV 2.600 10/22/30 BELGIUM GOV BE EUR AA3 201.37 234.86 0.00%

BE0974293251 A B I ODSH A B I COM BE EUR AA3 415,591.39 484,705.89 0.22%

BMG0450A1053 ARCH CAPITAL GRP ODSH ARCH CAPITAL GRP COM US USD AAA 936,212.63 936,212.63 0.43%

BMG4593F1389 HISCOX ODSH HISCOX CST GB GBP AA3 443,593.16 594,348.30 0.28%

CA0636711016 BMO ODSH BMO COM CA CAD AAA 69,612.10 50,463.83 0.02%

CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 1,572,029.54 1,139,609.78 0.53%

CA6330671034 NATL BK CANADA ODSH NATL BK CANADA COM CA CAD AAA 733,151.52 531,482.79 0.25%

CA7392391016 POWER CORP CA ODSH POWER CORP CA COM CA CAD AAA 288.44 209.10 0.00%

CA7800871021 RBC ODSH RBC COM CA CAD AAA 1,655,899.46 1,200,409.52 0.56%

CA8911605092 TD ODSH TD COM CA CAD AAA 253,175.98 183,534.61 0.09%

CH0012214059 HOLCIM ODSH HOLCIM COM CH CHF 389,180.80 484,838.58 0.22%

CH0038863350 NESTLE ODSH NESTLE COM CH CHF 33,418.77 41,632.86 0.02%

CH0557778815 CHGV 1.250 06/28/43 SWITZERLAND GOV CH CHF 978,451.12 1,218,947.22 0.56%

CNE1000002L3 CHINA LIFE INS ODSH CHINA LIFE INS COM CN HKD 40,670,534.82 5,211,393.60 2.41%

DE0001108546 DEGV PO STR 07/04/40 GERMANY GOV DE EUR AAA 6,382.11 7,443.48 0.00%

DE0001108595 DEGV PO STR 07/04/42 GERMANY GOV DE EUR AAA 110,046.11 128,347.22 0.06%

DE0005140008 DEUTSCHE BANK ODSH DEUTSCHE BANK COM DE EUR AAA 1,473,478.06 1,718,523.31 0.80%

DE0005557508 DEUTSCHE TELEKOM ODSH DEUTSCHE TELEKOM COM DE EUR AAA 1,660.49 1,936.63 0.00%

DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 2,209,804.50 2,577,303.76 1.19%

DE0007236101 SIEMENS ODSH SIEMENS COM DE EUR AAA 2,850,824.00 3,324,927.34 1.54%

DE0008430026 MUNICH RE GROUP ODSH MUNICH RE GROUP COM DE EUR AAA 640,853.60 747,430.10 0.35%

DE000BU3Z005 DEGV 2.300 02/15/33 GERMANY GOV DE EUR AAA 1,014,162.16 1,182,821.35 0.55%

ES0177542018 ORD EUR0.5 (CREST LINE) INTERNATIONAL CONSOLIDATED AIRLINES CST GB GBP AA3 198,468.48 265,917.99 0.12%

FR0000120404 ACCOR ODSH ACCOR COM FR EUR AA2 18,413.48 21,475.72 0.01%

FR0000125007 CIE SAINT GOBAIN ODSH CIE SAINT GOBAIN COM FR EUR AA2 11,765.00 13,721.56 0.01%

FR0012993103 FRGV 1.500 05/25/31 FRANCE GOV FR EUR AA2 83,760.86 97,690.62 0.05%

FR0013286192 FRGV 0.750 05/25/28 FRANCE GOV FR EUR AA2 8,313.66 9,696.25 0.00%

FR001400L834 FRGV 3.500 11/25/33 FRANCE GOV FR EUR AA2 556,606.68 649,172.59 0.30%

FR001400WYO4 FRGV 3.600 05/25/42 FRANCE GOV FR EUR AA2 394,227.16 459,788.70 0.21%

GB0000536739 ORD GBP0.10 ASHTEAD GROUP CST GB GBP AA3 215.04 288.12 0.00%

GB0002374006 ORD 28 101/108P DIAGEO CST GB GBP AA3 811,644.47 1,087,481.84 0.50%

GB0002634946 ORD 2.5P BAE SYSTEMS CST GB GBP AA3 406.52 544.68 0.00%

GB0003718474 GAMES WORKSHOP ODSH GAMES WORKSHOP CST GB GBP AA3 701,534.10 939,950.46 0.44%

GB0004544929 ORD GBP0.10 IMPERIAL TOBACCO CST GB GBP AA3 145,006.40 194,286.83 0.09%

GB0007669376 ORD GBP0.15 ST.JAMES PLACE CAP CST GB GBP AA3 854,972.45 1,145,534.84 0.53%

GB0007980591 ORD USD0.25 BP PLC CST GB GBP AA3 895,889.20 1,200,357.14 0.56%

GB0008706128 ORD GBP0.25 LLOYDS BANKING GROUP CST GB GBP AA3 21,148.68 28,336.06 0.01%

GB00B06YGN05 UKT 4 1/4 12/07/55 UK TREASURY GIL GB GBP AA3 11,038,060.39 14,789,345.21 6.85%



Collateral data - as at 03/09/2025

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

GB00B0SWJX34 ORD GBP5 LONDON STOCK EXCHANGE CST GB GBP AA3 727.52 974.77 0.00%

GB00B10RZP78 ORD SHARES OF 3 1/9 PENCE UNILEVER PLC CST GB GBP AA3 16,027.92 21,475.01 0.01%

GB00B128DP45 UKT 4 1/4 12/07/46 UK TREASURY GIL GB GBP AA3 6,405,918.30 8,582,969.63 3.98%

GB00B1L6W962 UKTI 1 1/8 11/22/37 UK TREASURY GIL GB GBP AA3 2,274,815.90 3,047,912.08 1.41%

GB00B24CGK77 ORD GBP0.10 RECKITT BENCKISER PLC CST GB GBP AA3 16,042.48 21,494.52 0.01%

GB00B2B0DG97 RELX PLC GBP0.1444 RELX PLC CST GB GBP AA3 10,860.80 14,551.84 0.01%

GB00B3MYD345 UKTI 0 5/8 11/22/42 UK TREASURY GIL GB GBP AA3 26,109.77 34,983.18 0.02%

GB00B3MYD345 UKTI 0 5/8 11/22/42 UK TREASURY GIL GB GBP AA3 2,275,740.89 3,049,151.43 1.41%

GB00BM8Z2V59 UKT 1 1/2 07/31/53 UK Treasury GIL GB GBP AA3 289,570.67 387,981.26 0.18%

GB00BMF9LJ15 UKTI 0 3/4 11/22/33 UK Treasury GIL GB GBP AA3 2,275,945.97 3,049,426.21 1.41%

GB00BT7J0027 UKT 4 Â½ 03/07/35 Corp UK TREASURY GIL GB GBP AA3 2,829,814.12 3,791,526.45 1.76%

GB00BYYMZX75 UKT 2 1/2 07/22/65 UK TREASURY GIL GB GBP AA3 32,816.57 43,969.28 0.02%

GB00BZB26Y51 UKT 1T 09/07/37 UK TREASURY GIL GB GBP AA3 857,795.98 1,149,317.94 0.53%

HK0388045442 HKEX ODSH HKEX COM HK HKD 1,163,578.36 149,097.25 0.07%

IM00B5VQMV65 GVC HOLDINGS ODSH GVC HOLDINGS CST GB GBP AA3 851,650.91 1,141,084.47 0.53%

IT0003261697 AZIMUT ODSH AZIMUT COM IT EUR 18,438.79 21,505.24 0.01%

JP1103641MA8 JPGV 0.100 09/20/31 JAPAN GOV JP JPY A1 255,070,976.40 1,722,463.18 0.80%

JP1300831Q70 JPGV 2.200 06/20/54 JAPAN GOV JP JPY A1 560,913,256.84 3,787,778.78 1.75%

JP3162600005 SMC JP ODSH SMC JP COM JP JPY A1 177,919,999.54 1,201,472.05 0.56%

JP3190000004 OBAYASHI ODSH OBAYASHI COM JP JPY A1 182,305,249.30 1,231,085.10 0.57%

JP3200450009 ORIX ODSH ORIX COM JP JPY A1 180,067,998.66 1,215,977.22 0.56%

JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1 21,897,748.94 147,872.83 0.07%

JP3347200002 SHIONOGI ODSH SHIONOGI COM JP JPY A1 1,036,998.75 7,002.73 0.00%

JP3358800005 SHIMIZU ODSH SHIMIZU COM JP JPY A1 28,020,999.87 189,222.39 0.09%

JP3371200001 SHIN-ETSU CHEM ODSH SHIN-ETSU CHEM COM JP JPY A1 95,997,499.08 648,259.40 0.30%

JP3401400001 SUMITOMO CHEM ODSH SUMITOMO CHEM COM JP JPY A1 771,877,518.67 5,212,394.70 2.41%

JP3409000001 SUMITOMO REALTY ODSH SUMITOMO REALTY COM JP JPY A1 697,949,698.22 4,713,169.15 2.18%

JP3435000009 SONY GROUP ODSH SONY GROUP COM JP JPY A1 779,645,999.42 5,264,854.30 2.44%

JP3481800005 DAIKIN IND ODSH DAIKIN IND COM JP JPY A1 8,939,998.66 60,370.72 0.03%

JP3546800008 TERUMO ODSH TERUMO COM JP JPY A1 21,845,598.41 147,520.66 0.07%

JP3548600000 DISCO ODSH DISCO COM JP JPY A1 7,519,999.86 50,781.64 0.02%

JP3743000006 NH FOODS ODSH NH FOODS COM JP JPY A1 21,215,799.99 143,267.71 0.07%

JP3762600009 NOMURA HLDGS ODSH NOMURA HLDGS COM JP JPY A1 177,968,699.70 1,201,800.91 0.56%

JP3783600004 EAST JAPAN RAIL ODSH EAST JAPAN RAIL COM JP JPY A1 1,487,599.66 10,045.58 0.00%

JP3818000006 FUJITSU ODSH FUJITSU COM JP JPY A1 771,449,999.00 5,209,507.71 2.41%

JP3890310000 MS&AD INSURANCE ODSH MS&AD INSURANCE COM JP JPY A1 18,397,798.29 124,238.09 0.06%

JP3890350006 SMFG ODSH SMFG COM JP JPY A1 176,699,098.94 1,193,227.45 0.55%

JP3898400001 MITSUBISHI ODSH MITSUBISHI COM JP JPY A1 177,355,198.81 1,197,658.02 0.55%

JP3900000005 MHI ODSH MHI COM JP JPY A1 771,759,999.42 5,211,601.11 2.41%



Collateral data - as at 03/09/2025

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

JP3902900004 MUFG ODSH MUFG COM JP JPY A1 3,080,698.78 20,803.58 0.01%

KYG211461085 CTF GROUP ODSH CTF GROUP COM HK HKD 1,163,218.87 149,051.18 0.07%

KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 31,402,696.35 4,023,842.12 1.86%

NL0000395903 WOLTERS KLUWER ODSH WOLTERS KLUWER COM NL EUR AAA 2,209,715.59 2,577,200.07 1.19%

SE0000106270 HENNES & MAURITZ ODSH HENNES & MAURITZ COM SE SEK AAA 24,311,203.75 2,577,302.49 1.19%

US00724F1012 ADOBE ODSH ADOBE COM US USD AAA 484,573.26 484,573.26 0.22%

US00846U1016 AGILENT ODSH AGILENT COM US USD AAA 3,005.03 3,005.03 0.00%

US0231351067 AMAZON.COM ODSH AMAZON.COM COM US USD AAA 4,359,427.63 4,359,427.63 2.02%

US0378331005 APPLE ODSH APPLE COM US USD AAA 6,966,488.68 6,966,488.68 3.23%

US14040H1059 CAPITAL ONE FIN ODSH CAPITAL ONE FIN COM US USD AAA 1,155,198.97 1,155,198.97 0.54%

US2193501051 CORNING ODSH CORNING COM US USD AAA 3,874,511.88 3,874,511.88 1.79%

US30231G1022 EXXON MOBIL ODSH EXXON MOBIL COM US USD AAA 3,874,801.65 3,874,801.65 1.79%

US3755581036 GILEAD SCIENCES ODSH GILEAD SCIENCES COM US USD AAA 3,874,744.37 3,874,744.37 1.79%

US37959E1029 GLOBE LIFE ODSH GLOBE LIFE COM US USD AAA 1,155,287.24 1,155,287.24 0.54%

US4448591028 HUMANA DE ODSH HUMANA DE COM US USD AAA 3,874,819.82 3,874,819.82 1.79%

US45168D1046 IDEXX LABS ODSH IDEXX LABS COM US USD AAA 1,278.89 1,278.89 0.00%

US4523081093 ILLINOIS TOOL ODSH ILLINOIS TOOL COM US USD AAA 3,874,629.24 3,874,629.24 1.79%

US4592001014 IBM ODSH IBM COM US USD AAA 42,745.49 42,745.49 0.02%

US4612021034 INTUIT ODSH INTUIT COM US USD AAA 3,874,627.47 3,874,627.47 1.79%

US5324571083 LILLY ODSH LILLY COM US USD AAA 484,490.20 484,490.20 0.22%

US5949181045 MICROSOFT ODSH MICROSOFT COM US USD AAA 89,406.23 89,406.23 0.04%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 7,880,130.74 7,880,130.74 3.65%

US912810SC36 UST 3.125 05/15/48 US TREASURY GOV US USD AAA 384,697.99 384,697.99 0.18%

US912810SQ22 UST 1.125 08/15/40 US TREASURY GOV US USD AAA 3,049,228.31 3,049,228.31 1.41%

US912810SZ21 UST 2.000 08/15/51 US TREASURY GOV US USD AAA 1,220,671.96 1,220,671.96 0.57%

US912810TA60 UST 1.750 08/15/41 US TREASURY GOV US USD AAA 88.35 88.35 0.00%

US912810TU25 UST 4.375 08/15/43 US TREASURY GOV US USD AAA 41,526.32 41,526.32 0.02%

US912810TW80 UST 4.750 11/15/43 US TREASURY GOV US USD AAA 3,776,266.94 3,776,266.94 1.75%

US912810TX63 UST 4.250 02/15/54 US TREASURY GOV US USD AAA 3,827,501.74 3,827,501.74 1.77%

US912810UC08 UST 4.250 08/15/54 US TREASURY GOV US USD AAA 650,297.94 650,297.94 0.30%

US912810UF39 UST 4.625 11/15/44 US TREASURY GOV US USD AAA 3,048,542.39 3,048,542.39 1.41%

US912810UJ50 UST 4.750 02/15/45 US TREASURY GOV US USD AAA 984,402.21 984,402.21 0.46%

US912810UL07 UST 5.000 05/15/45 US TREASURY GOV US USD AAA 212,430.71 212,430.71 0.10%

US912810UL07 UST 5.000 05/15/45 US TREASURY GOV US USD AAA 3,045,611.96 3,045,611.96 1.41%

US912828V988 UST 2.250 02/15/27 US TREASURY GOV US USD AAA 582,458.16 582,458.16 0.27%

US912828ZQ64 UST 0.625 05/15/30 US TREASURY GOV US USD AAA 695.57 695.57 0.00%

US91282CAE12 UST 0.625 08/15/30 US TREASURY GOV US USD AAA 1,149,291.40 1,149,291.40 0.53%

US91282CDK45 UST 1.250 11/30/26 US TREASURY GOV US USD AAA 2,364,075.47 2,364,075.47 1.10%

US91282CGM73 UST 3.500 02/15/33 US TREASURY GOV US USD AAA 958,045.71 958,045.71 0.44%



Collateral data - as at 03/09/2025

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

US91282CHT18 UST 3.875 08/15/33 US TREASURY GOV US USD AAA 7,006.05 7,006.05 0.00%

US91282CJK80 UST 4.625 11/15/26 US TREASURY GOV US USD AAA 274.13 274.13 0.00%

US91282CJN20 UST 4.375 11/30/28 US TREASURY GOV US USD AAA 385,662.24 385,662.24 0.18%

US91282CJX02 UST 4.000 01/31/31 US TREASURY GOV US USD AAA 600,939.10 600,939.10 0.28%

US91282CJZ59 UST 4.000 02/15/34 US TREASURY GOV US USD AAA 572,826.34 572,826.34 0.27%

US91282CLK52 UST 3.625 08/31/29 US TREASURY GOV US USD AAA 3,828,980.68 3,828,980.68 1.77%

US91282CLP40 UST 3.500 09/30/26 US TREASURY GOV US USD AAA 1,094,843.33 1,094,843.33 0.51%

US91282CLW90 UST 4.250 11/15/34 US TREASURY GOV US USD AAA 31,300.48 31,300.48 0.01%

US91282CMM00 UST 4.625 02/15/35 US TREASURY GOV US USD AAA 477,059.49 477,059.49 0.22%

US91282CMW81 UST 3.750 04/15/28 US TREASURY GOV US USD AAA 3,774,589.89 3,774,589.89 1.75%

Total: 215,875,439.57 100.00%

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 BARCLAYS CAPITAL SECURITIES LIMITED (PARENT) 41,125,193.84

2 JP MORGAN SECS PLC (PARENT) 34,195,055.11

3 MACQUARIE BANK LTD (PARENT) 29,698,567.20

4 GOLDMAN SACHS INTERNATIONAL (PARENT) 19,569,855.90

5 MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT) 17,882,939.03
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