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HSBC CONTINENTAL EUROPE / HSBC MSCI JAPAN UCITS ETF - 699657
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 JAPAN UCITS ETF - 699657

Replication Mode

Physical replication

ISIN Code IEOOB5VX7566
Total net assets (AuM) 195,280,330
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 03/09/2025

Currently on loan in USD (base currency)

47,508,946.31

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

24.33%

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

50,098,110.58

Collateral value (cash and securities) in % of loan

105%

Securities lending statistics

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

34,333,992.59

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

20.40%

12-month maximum on loan in USD

44,388,408.71

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) 97,665.21
Gross Return for the fund over the last 12 months in % of the fund AuM 0.0580%

Collateral data - as at 03/09/2025

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

BE0974293251 ABIODSHABI COM BE EUR AA3 1,800,230.56 2,099,616.04 4.19%
CH0012214059 HOLCIM ODSH HOLCIM COM CH CHF 1,685,376.37 2,099,629.51 4.19%
CNE1000002L3 CHINA LIFE INS ODSH CHINA LIFE INS COM CN HKD 2,180,629.73 279,418.99 0.56%
DEO00BU25059 DEGV 2.200 10/10/30 GERMANY GOV DE EUR AAA 1,290,641.78 1,505,280.64 3.00%
FR0013257524 FRGV 2.000 05/25/48 FRANCE GOV FR EUR AA2 3,265,532.25 3,808,603.23 7.60%
FR0013286192 FRGV 0.750 05/25/28 FRANCE GOV FR EUR AA2 2,223.89 2,593.74 0.01%
FR0014004J31 FRGV 0.750 05/25/53 FRANCE GOV FR EUR AA2 72.06 84.05 0.00%
FR001400WYO4 FRGV 3.600 05/25/42 FRANCE GOV FR EUR AA2 843,677.86 983,984.84 1.96%
JP1103761QA5 JPGV 0.900 09/20/34 JAPAN GOV JP JPY A1l 6,266,319.66 42,315.69 0.08%
JP3157200001 UCHIDA YOKO ODSH UCHIDA YOKO COM JP JPY A1l 129,149,998.92 872,134.18 1.74%




Collateral data - as at 03/09/2025

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

JP3401400001 SUMITOMO CHEM ODSH SUMITOMO CHEM COM JP JPY A1l 41,550,719.49 280,586.94 0.56%
JP3404600003 SUMITOMO CORP ODSH SUMITOMO CORP COM JP JPY A1l 29,042,099.89 196,117.76 0.39%
JP3409000001 SUMITOMO REALTY ODSH SUMITOMO REALTY COM JP JPY A1l 40,983,898.93 276,759.27 0.55%
JP3435000009 SONY GROUP ODSH SONY GROUP COM JP JPY A1l 41,495,999.52 280,217.42 0.56%
JP3548610009 DENA ODSH DENA COM JP JPY A1l 223,899.67 1,511.97 0.00%
JP3586600003 TOKYOTOKEIBA ODSH TOKYOTOKEIBA COM JP JPY A1l 129,703,998.12 875,875.27 1.75%
JP3609800002 TOYO CONST ODSH TOYO CONST COM JP JPY A1l 129,753,599.06 876,210.22 1.75%
JP3624000000 TOKYO KEIKI ODSH TOKYO KEIKI COM JP JPY A1l 124,541,998.30 841,016.92 1.68%
JP3723000000 NIPPN ODSH NIPPN COM JP JPY A1l 129,863,999.30 876,955.74 1.75%
JP3818000006 FUJITSU ODSH FUJITSU COM JP JPY A1l 41,352,498.26 279,248.37 0.56%
JP3900000005 MHI ODSH MHI COM JP JPY A1l 41,394,398.85 279,531.32 0.56%
JP3936800006 YAMAZEN ODSH YAMAZEN COM JP JPY A1l 88,353,599.05 596,641.07 1.19%
JP3937200008 AZBIL ODSH AZBIL COM JP JPY A1l 128,804,399.47 869,800.39 1.74%
JP3977400005 RINNAI ODSH RINNAI COM JP JPY A1l 5,919,999.97 39,977.04 0.08%
KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 178,352.93 22,853.58 0.05%
NL0000102234 NLGV 4.000 01/15/37 NETHERLANDS GOV NL EUR AAA 3,265,532.40 3,808,603.40 7.60%
NL0009446418 NLGV 3.750 01/15/42 NETHERLANDS GOV NL EUR AAA 3,265,532.58 3,808,603.61 7.60%
NL0010071189 NLGV 2.500 01/15/33 NETHERLANDS GOV NL EUR AAA 3,265,532.63 3,808,603.67 7.60%
NL0012818504 NLGV 0.750 07/15/28 NETHERLANDS GOV NL EUR AAA 3,265,532.84 3,808,603.91 7.60%
NL0013332430 NLGV 0.250 07/15/29 NETHERLANDS GOV NL EUR AAA 816,386.18 952,154.45 1.90%
NL0013552060 NLGV 0.500 01/15/40 NETHERLANDS GOV NL EUR AAA 3,265,532.38 3,808,603.37 7.60%
NLO015001RG8 NLGV 3.250 01/15/44 NETHERLANDS GOV NL EUR AAA 921.76 1,075.06 0.00%
NLO0015001XZ6 NLGV 2.500 07/15/34 NETHERLANDS GOV NL EUR AAA 731.50 853.15 0.00%
NLO015002F72 NLGV 2.500 07/15/35 NETHERLANDS GOV NL EUR AAA 169.16 197.29 0.00%
US00724F1012 ADOBE ODSH ADOBE COM us usD AAA 2,099,356.61 2,099,356.61 4.19%
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us usD AAA 2,122,252.10 2,122,252.10 4.24%
US0378331005 APPLE ODSH APPLE COM us usD AAA 2,122,383.07 2,122,383.07 4.24%
US2193501051 CORNING ODSH CORNING COM us usD AAA 22,800.51 22,800.51 0.05%
US30231G1022 EXXON MOBIL ODSH EXXON MOBIL COM us usD AAA 22,823.30 22,823.30 0.05%
US3755581036 GILEAD SCIENCES ODSH GILEAD SCIENCES COM us usD AAA 22,767.41 22,767.41 0.05%
US45337C1027 INCYTE ODSH INCYTE COM us usD AAA 22,784.70 22,784.70 0.05%
US4581401001 INTEL ODSH INTEL COM us usD AAA 22,708.97 22,708.97 0.05%
US4663131039 JABIL ODSH JABIL COM us usD AAA 22,835.04 22,835.04 0.05%
US4781601046 JOHNSON&JOHNSON ODSH JOHNSON&JOHNSON COM us usD AAA 890.29 890.29 0.00%
US5324571083 LILLY ODSH LILLY COM us usD AAA 2,098,967.45 2,098,967.45 4.19%
US67066G1040 NVIDIA ODSH NVIDIA COM us usD AAA 1,423,963.63 1,423,963.63 2.84%
US912810RC45 UST 3.625 08/15/43 US TREASURY GOV us uUsD AAA 169,340.20 169,340.20 0.34%
US912810TK43 UST 3.375 08/15/42 US TREASURY GOV us uUsD AAA 169,535.94 169,535.94 0.34%
US912810UD80 UST 4.125 08/15/44 US TREASURY GOV us uUsD AAA 169,559.56 169,559.56 0.34%




Collateral data - as at 03/09/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
US91282CDY49 UST 1.875 02/15/32 US TREASURY GOV us UsD AAA 169,614.48 169,614.48 0.34%
US91282CFF32 UST 2.750 08/15/32 US TREASURY GOV us uUsD AAA 169,500.40 169,500.40 0.34%
US91282CKZ31 UST 4.375 07/15/27 US TREASURY GOV us uUsD AAA 169,449.34 169,449.34 0.34%
US91282CLP40 UST 3.500 09/30/26 US TREASURY GOV us uUsD AAA 792,315.50 792,315.50 1.58%
Total: 50,098,110.58 100.00%
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Counterparts

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

No. | Major Name

Market Value

2 | BNP PARIBAS FINANCIAL MARKETS (P,

13,204,343.49

1 | MERRILL LYNCH INTERNATIONAL (PAR

22,669,004.24

Top 5 borrowers in last Month

No. | Counterparty

Market Value

1 | MERRILL LYNCH INTERNATIONAL (PARENT)

19,877,166.82

2 | BNP PARIBAS FINANCIAL MARKETS (PARENT) 13,066,926.48
3 | NOMURA INTERNATIONAL PLC (PARENT) 5,404,018.09
4 | MACQUARIE BANK LTD (PARENT) 1,636,657.58
5 | BARCLAYS CAPITAL SECURITIES LIMITED (PARENT) 1,254,548.06
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