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Securities Lending Report
HSBC CONTINENTAL EUROPE / HSBC MSCI JAPAN UCITS ETF - 699657
Report as at 03/07/2025

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 JAPAN UCITS ETF - 699657

Replication Mode

Physical replication

ISIN Code IEOOB5VX7566
Total net assets (AuM) 177,910,115
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 03/07/2025

Currently on loan in USD (base currency)

37,857,052.70

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

21.28%

Collateral value (cash and securities) in USD (base currency)

41,052,666.05

Collateral value (cash and securities) in % of loan

108%

Securities lending statistics

12-month average on loan in USD (base currency)

32,651,877.69

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

19.07%

12-month maximum on loan in USD

42,707,822.00

12-month maximum on loan as a % of the fund AuM 25.54%
Gross Return for the fund over the last 12 months in (base currency fund) 93,296.59
Gross Return for the fund over the last 12 months in % of the fund AuM 0.0545%

Collateral data - as at 03/07/2025

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

AU000000S320 SOUTH32 ODSH SOUTH32 COM AU AUD AAA 675,049.59 443,074.12 1.08%
AU000000TLX2 TELIX PHARMS ODSH TELIX PHARMS COM AU AUD AAA 674,982.84 443,030.31 1.08%
CA8672241079 SUNCOR ENERGY ODSH SUNCOR ENERGY COM CA CAD AAA 148,823.98 109,126.35 0.27%
CNE1000003W8 PETROCHINA ODSH PETROCHINA COM CN HKD 8,153,524.13 1,038,679.85 2.53%
DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 266,668.90 313,808.91 0.76%
ES0177542018 ORD EURO0.5 (CREST LINE) INTERNATIONAL CONSOLIDATED AIRLINES CST GB GBP AA3 231,013.18 314,027.77 0.76%
FR0000121014 LVMH ODSH LVMH COM FR EUR AA2 225,198.49 265,007.63 0.65%
FR0000130809 SOCIETE GENERALE ODSH SOCIETE GENERALE COM FR EUR AA2 884,331.79 1,040,658.29 2.53%
FR0010773192 FRGV 4.500 04/25/41 FRANCE GOV FR EUR AA2 23,055.99 27,131.67 0.07%
FR0011883966 FRGV 2.500 05/25/30 FRANCE GOV FR EUR AA2 2,655,005.74 3,124,340.60 7.61%




Collateral data - as at 03/07/2025

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

FR0013154044 FRGV 1.250 05/25/36 FRANCE GOV FR EUR AA2 2,590,691.80 3,048,657.66 7.43%
FR0013313582 FRGV 1.250 05/25/34 FRANCE GOV FR EUR AA2 2,655,005.53 3,124,340.36 7.61%
FR0013404969 FRGV 1.500 05/25/50 FRANCE GOV FR EUR AA2 2,655,005.59 3,124,340.43 7.61%
FR0013451507 FRGV 11/25/29 FRANCE GOV FR EUR AA2 2,655,005.31 3,124,340.10 7.61%
FR0013515806 FRGV 0.500 05/25/40 FRANCE GOV FR EUR AA2 728,068.25 856,771.49 2.09%
FR001400HI98 FRGV 2.750 02/25/29 FRANCE GOV FR EUR AA2 2,655,005.48 3,124,340.30 7.61%
GB0007188757 ORD GBPO0.10(REGD) RIO TINTO CST GB GBP AA3 67,555.02 91,830.92 0.22%
GB0007908733 ORD GBPO0.50 SCOT & SOUTHERN ENERGY CST GB GBP AA3 187,232.51 254,514.51 0.62%
GB0007980591 ORD USDO0.25 BP PLC CST GB GBP AA3 67,529.40 91,796.09 0.22%
GB00B06YGNO05 UKT 4 1/4 12/07/55 UK TREASURY GIL GB GBP AA3 26,724.39 36,327.80 0.09%
GB00B3MYD345 UKTI 0 5/8 11/22/42 UK TREASURY GIL GB GBP AA3 55,082.85 74,876.87 0.18%
GBOOBFMCNG652 UKT 158 10/22/71 UK Treasury GIL GB GBP AA3 55.85 75.92 0.00%
GBOOBKDRYJ47 AIRTEL AFRICA ODSH AIRTEL AFRICA CST GB GBP AA3 10,468.86 14,230.84 0.03%
GBO0OBL6C7720 UKT 4 1/8 01/29/27 UK Treasury GIL GB GBP AA3 249,977.34 339,806.70 0.83%
GB0O0OBPCJD997 UKT 3 3/4 10/22/53 UK Treasury GIL GB GBP AA3 32,412.60 44,060.07 0.11%
GBOOBYYMZX75 UKT 2 1/2 07/22/65 UK TREASURY GIL GB GBP AA3 249,969.28 339,795.74 0.83%
HK0388045442 HKEX ODSH HKEX COM HK HKD 3,474,441.55 442,610.14 1.08%
JEOOB4T3BW64 ORD USDO0.01 GLENCORE INTERNATIONAL CST GB GBP AA3 231,020.82 314,038.15 0.76%
JP1051671Q49 JPGV 0.400 03/20/29 JAPAN GOV JP JPY A1l 442,823.94 3,074.63 0.01%
JP1201111968 JPGV 2.200 06/20/29 JAPAN GOV JP JPY A1l 105,112.54 729.82 0.00%
JP12011419C6 JPGV 2.100 12/20/29 JAPAN GOV JP JPY A1l 210,150.68 1,459.13 0.00%
JP1201161A37 JPGV 2.200 03/20/30 JAPAN GOV JP JPY A1l 2,337,067.83 16,226.82 0.04%
JP1201671K12 JPGV 0.500 12/20/38 JAPAN GOV JP JPY A1l 83,948.68 582.88 0.00%
JP1201701KA5 JPGV 0.300 09/20/39 JAPAN GOV JP JPY A1l 399,343.07 2,772.73 0.01%
JP1201791N14 JPGV 0.500 12/20/41 JAPAN GOV JP JPY A1l 2,088,211.37 14,498.95 0.04%
JP1201861PA6 JPGV 1.500 09/20/43 JAPAN GOV JP JPY A1l 7,928,892.80 55,052.19 0.13%
JP1300671L78 JPGV 0.600 06/20/50 JAPAN GOV JP JPY A1l 1,722,284.09 11,958.23 0.03%
JP1400131L54 JPGV 0.500 03/20/60 JAPAN GOV JP JPY A1l 5,766,414.10 40,037.59 0.10%
JP1742811R19 JPGV 01/20/26 JAPAN GOV JP JPY A1l 1,695,798.92 11,774.34 0.03%
JP3105250009 AIN HOLDINGS ODSH AIN HOLDINGS COM JP JPY A1l 4,335,999.42 30,105.88 0.07%
JP3111200006 ASAHI KASEI ODSH ASAHI KASEI COM JP JPY A1l 15,036,449.62 104,401.66 0.25%
JP3143600009 ITOCHU ODSH ITOCHU COM JP JPY A1l 149,562,399.59 1,038,447.40 2.53%
JP3165700000 NTT DATA GROUP ODSH NTT DATA GROUP COM JP JPY A1l 786,199.27 5,458.77 0.01%
JP3188220002 OTSUKA HOLDINGS ODSH OTSUKA HOLDINGS COM JP JPY A1l 10,228,498.05 71,018.90 0.17%
JP3205800000 KAO ODSH KAO COM JP JPY A1l 13,414,798.61 93,142.15 0.23%
JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1l 14,267,999.81 99,066.12 0.24%
JP3236200006 KEYENCE ODSH KEYENCE COM JP JPY A1l 106,456,998.20 739,156.32 1.80%
JP3256000005 KYOWA KIRIN ODSH KYOWA KIRIN COM JP JPY A1l 1,745,098.38 12,116.63 0.03%
JP3258000003 KIRIN HOLDINGS ODSH KIRIN HOLDINGS COM JP JPY A1l 13,759,798.92 95,537.56 0.23%




Collateral data - as at 03/07/2025

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

JP3266400005 KUBOTA ODSH KUBOTA COM JP JPY A1l 13,031,049.45 90,477.68 0.22%
JP3294460005 INPEX ODSH INPEX COM JP JPY A1l 409,598.05 2,843.94 0.01%
JP3519400000 CHUGAI PHARM ODSH CHUGAI PHARM COM JP JPY A1l 13,368,398.66 92,819.98 0.23%
JP3549070005 DIGITAL GARAGE ODSH DIGITAL GARAGE COM JP JPY A1l 108,611,998.10 754,119.00 1.84%
JP3556000002 TOA CORP ODSH TOA CORP COM JP JPY A1l 86,187,598.88 598,421.05 1.46%
JP3560000006 TOEI ODSH TOEI COM JP JPY A1l 78,051,999.17 541,933.64 1.32%
JP3566800003 CENTRAL JPN RAIL ODSH CENTRAL JPN RAIL COM JP JPY A1l 145,763,196.74 1,012,068.63 2.47%
JP3588600001 TBS HLDG ODSH TBS HLDG COM JP JPY A1l 111,019,198.38 770,832.77 1.88%
JP3616000000 TOYO TANSO ODSH TOYO TANSO COM JP JPY A1l 1,462,499.17 10,154.48 0.02%
JP3633400001 TOYOTA ODSH TOYOTA COM JP JPY A1l 9,292,548.31 64,520.38 0.16%
JP3647800006 NAGASE ODSH NAGASE COM JP JPY A1l 116,440,099.23 808,471.37 1.97%
JP3705200008 JAPAN AIRLINES ODSH JAPAN AIRLINES COM JP JPY A1l 14,996,549.58 104,124.62 0.25%
JP3723000000 NIPPN ODSH NIPPN COM JP JPY A1l 115,441,799.31 801,539.94 1.95%
JP3725400000 ZEON ODSH ZEON COM JP JPY A1l 26,062,449.35 180,957.80 0.44%
JP3726800000 JAPAN TOBACCO ODSH JAPAN TOBACCO COM JP JPY A1l 13,906,199.58 96,554.06 0.24%
JP3788600009 HITACHI ODSH HITACHI COM JP JPY A1l 192,481,598.15 1,336,445.63 3.26%
JP3802300008 FAST RETAILING ODSH FAST RETAILING COM JP JPY A1l 148,644,998.09 1,032,077.67 2.51%
JP3816400000 FUJI OIL ODSH FUJI OIL COM JP JPY A1l 9,536,999.72 66,217.66 0.16%
JP3818000006 FUJITSU ODSH FUJITSU COM JP JPY A1l 63,674,100.00 442,104.46 1.08%
JP3818800009 FUJITEC ODSH FUJITEC COM JP JPY A1l 117,235,799.72 813,996.11 1.98%
JP3830800003 BRIDGESTONE ODSH BRIDGESTONE COM JP JPY A1l 1,814,099.23 12,595.72 0.03%
JP3902900004 MUFG ODSH MUFG COM JP JPY A1l 63,766,649.31 442747.05 1.08%
JP3979200007 LASERTEC ODSH LASERTEC COM JP JPY A1l 13,222,998.43 91,810.43 0.22%
KYG5496K1242 LI NING ODSH LI NING COM HK HKD 36,842.36 4,693.36 0.01%
KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 1,549,592.76 197,403.08 0.48%
KYG9830T1067 XIAOMI ODSH XIAOMI COM HK HKD 721,071.77 91,857.55 0.22%
NL0013654783 PROSUS ODSH PROSUS COM NL EUR AAA 46.47 54.69 0.00%
NZXROE0001S2 XERO ODSH XERO COM AU AUD AAA 674,936.00 442,999.56 1.08%
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us usD AAA 91,706.63 91,706.63 0.22%
US0378331005 APPLE ODSH APPLE COM us usD AAA 91,774.07 91,774.07 0.22%
US30303M1027 META PLATFORMS ODSH META PLATFORMS COM us usD AAA 104,894.79 104,894.79 0.26%
US4612021034 INTUIT ODSH INTUIT COM us usD AAA 104,449.49 104,449.49 0.25%
US7234841010 PINNACLE WEST ODSH PINNACLE WEST COM us usD AAA 61,586.10 61,586.10 0.15%
US912810SC36 UST 3.125 05/15/48 US TREASURY GOV us usD AAA 79,932.68 79,932.68 0.19%
US912810SP49 UST 1.375 08/15/50 US TREASURY GOV us usD AAA 339,764.30 339,764.30 0.83%
US912810SS87 UST 1.625 11/15/50 US TREASURY GOV us usD AAA 85,211.03 85,211.03 0.21%
US912810SX72 UST 2.375 05/15/51 US TREASURY GOV us uUsD AAA 339,810.54 339,810.54 0.83%
US912810TM09 UST 4.000 11/15/42 US TREASURY GOV us uUsD AAA 339,136.74 339,136.74 0.83%
US912810TZ12 UST 4.500 02/15/44 US TREASURY GOV us uUsD AAA 334,785.95 334,785.95 0.82%




Collateral data - as at 03/07/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
US91282CCB54 UST 1.625 05/15/31 US TREASURY GOV us UsD AAA 162,513.12 162,513.12 0.40%
Total: 41,052,666.05 100.00%
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Counterparts

Number of counterparties with exposure exceeding 3% of the Fund's NAV

No. | Major Name Market Value

1 | MERRILL LYNCH INTERNATIONAL (PAR

18,596,683.09

Top 5 borrowers in last Month

No. | Counterparty

Market Value

1 | MERRILL LYNCH INTERNATIONAL (PARENT)

23,091,200.83

2 | BNP PARIBAS ARBITRAGE LONDON/PARIS (PARENT) 3,472,711.17
3 | NOMURA INTERNATIONAL PLC (PARENT) 3,319,699.26
4 | MACQUARIE BANK LTD (PARENT) 2,048,317.42
5 | MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT) 1,858,194.43
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