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HSBC CONTINENTAL EUROPE / HSBC MSCI JAPAN UCITS ETF - 699657
Report as at 29/04/2025

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 JAPAN UCITS ETF - 699657

Replication Mode

Physical replication

ISIN Code IEOOB5VX7566
Total net assets (AuM) 168,323,973
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 29/04/2025

Currently on loan in USD (base currency)

34,141,906.37

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

20.28%

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

36,678,516.17

Collateral value (cash and securities) in % of loan

107%

Securities lending statistics

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

29,133,083.46

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

16.55%

12-month maximum on loan in USD

42,176,981.89

12-month maximum on loan as a % of the fund AuM 25.45%
Gross Return for the fund over the last 12 months in (base currency fund) 82,061.17
Gross Return for the fund over the last 12 months in % of the fund AuM 0.0466%

Collateral data - as at 29/04/2025

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

AUOOOOO0ANN9 ANSELL ODSH ANSELL COM AU AUD AAA 29.98 19.14 0.00%
AU000000DOW2 DOWNER EDI ODSH DOWNER EDI COM AU AUD AAA 188.10 120.09 0.00%
AUOO00OOOFLT9 FLIGHT CENTRE ODSH FLIGHT CENTRE COM AU AUD AAA 127.30 81.27 0.00%
AUO000000RIA1 ORICA ODSH ORICA COM AU AUD AAA 418.06 266.92 0.00%
AU000000STO6 SANTOS ODSH SANTOS COM AU AUD AAA 12,044.14 7,689.76 0.02%
AUO00000WOR2 WORLEY ODSH WORLEY COM AU AUD AAA 320.04 204.34 0.00%
CH0012221716 ABB ODSH ABB COM CH CHF 8,113.92 9,771.81 0.03%
CNE1000002L3 CHINA LIFE INS ODSH CHINA LIFE INS COM CN HKD 913,942.48 117,134.86 0.32%
FR0013286192 FRGV 0.750 05/25/28 FRANCE GOV FR EUR AA2 68.34 77.61 0.00%
GB00BMX86B70 HALEON PLC ORD GBP1.25 HALEON PLC ORD GBP1.25 CST GB GBP AA3 579.96 772.08 0.00%




Collateral data - as at 29/04/2025

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

HK0388045442 HKEX ODSH HKEX COM HK HKD 131,812.10 16,893.61 0.05%
JP1024711R47 JPGV 0.900 04/01/27 JAPAN GOV JP JPY A1l 14,771,810.22 102,795.16 0.28%
JP1103581L42 JPGV 0.100 03/20/30 JAPAN GOV JP JPY A1l 619,842,011.13 4,313,402.39 11.76%
JP1201201A88 JPGV 1.600 06/20/30 JAPAN GOV JP JPY A1l 4,945,830.24 34,417.41 0.09%
JP1201251B37 JPGV 2.200 03/20/31 JAPAN GOV JP JPY A1l 11,832,932.35 82,343.88 0.22%
JP1201701KA5 JPGV 0.300 09/20/39 JAPAN GOV JP JPY A1l 619,844,689.39 4,313,421.03 11.76%
JP1201711L13 JPGV 0.300 12/20/39 JAPAN GOV JP JPY A1l 619,829,773.39 4,313,317.23 11.76%
JP1201741LA9 JPGV 0.400 09/20/40 JAPAN GOV JP JPY A1l 155,125,282.26 1,079,497.28 2.94%
JP1201751M13 JPGV 0.500 12/20/40 JAPAN GOV JP JPY A1l 619,856,314.95 4,313,501.93 11.76%
JP1300671L78 JPGV 0.600 06/20/50 JAPAN GOV JP JPY A1l 37,752,443.95 262,714.50 0.72%
JP1300691M16 JPGV 0.700 12/20/50 JAPAN GOV JP JPY A1l 619,854,836.17 4,313,491.64 11.76%
JP1300731N17 JPGV 0.700 12/20/51 JAPAN GOV JP JPY A1l 619,843,796.00 4,313,414.81 11.76%
JP3131200002 IINO KAIUN ODSH IINO KAIUN COM JP JPY A1l 17,429,998.77 121,293.16 0.33%
JP3143600009 ITOCHU ODSH ITOCHU COM JP JPY A1l 37,829,998.72 263,254.19 0.72%
JP3162600005 SMC JP ODSH SMC JP COM JP JPY A1l 9,225,999.95 64,202.57 0.18%
JP3197800000 OMRON ODSH OMRON COM JP JPY A1l 42,436,141.39 295,307.76 0.81%
JP3205800000 KAO ODSH KAO COM JP JPY A1l 604,299.68 4,205.25 0.01%
JP3210200006 KAJIMA ODSH KAJIMA COM JP JPY A1l 42,411,688.88 295,137.59 0.80%
JP3223800008 KAWASAKI KISEN ODSH KAWASAKI KISEN COM JP JPY A1l 199,549.52 1,388.64 0.00%
JP3236200006 KEYENCE ODSH KEYENCE COM JP JPY A1l 24,355,998.78 169,490.32 0.46%
JP3236200006 KEYENCE ODSH KEYENCE COM JP JPY A1l 42,401,243.66 295,064.91 0.80%
JP3240400006 KIKKOMAN ODSH KIKKOMAN COM JP JPY A1l 13,582,798.52 94,520.98 0.26%
JP3243200007 CANON ELEC ODSH CANON ELEC COM JP JPY A1l 17,972,499.51 125,068.36 0.34%
JP3269600007 KURARAY ODSH KURARAY COM JP JPY A1l 28,194,498.52 196,201.96 0.53%
JP3300200007 KONAMI GROUP ODSH KONAMI GROUP COM JP JPY A1l 27,194,998.59 189,246.57 0.52%
JP3300600008 KONICA MINOLTA ODSH KONICA MINOLTA COM JP JPY A1l 13,674,968.93 95,162.38 0.26%
JP3304200003 KOMATSU ODSH KOMATSU COM JP JPY A1l 28,063,598.55 195,291.04 0.53%
JP3347200002 SHIONOGI ODSH SHIONOGI COM JP JPY A1l 2,952,112.31 20,543.38 0.06%
JP3372800007 SINKO ODSH SINKO COM JP JPY A1l 240,199.77 1,671.52 0.00%
JP3381000003 NIPPON STEEL ODSH NIPPON STEEL COM JP JPY A1l 32,181,597.69 223,947.68 0.61%
JP3443600006 TAISElI ODSH TAISEI COM JP JPY A1l 42,432,248.35 295,280.67 0.81%
JP3522200009 CHUGOKU ELEC PWR ODSH CHUGOKU ELEC PWR COM JP JPY A1l 8,723,068.60 60,702.73 0.17%
JP3574200006 TOKYU ODSH TOKYU COM JP JPY A1l 60,982.07 424 .37 0.00%
JP3635000007 TOYOTA TSUSHO ODSH TOYOTA TSUSHO COM JP JPY A1l 4,524,549.48 31,485.77 0.09%
JP3651080008 EIZO ODSH EIZO COM JP JPY A1l 406,799.03 2,830.86 0.01%
JP3662200009 NICHIHA ODSH NICHIHA COM JP JPY A1l 17,245,698.12 120,010.64 0.33%
JP3735400008 NTT ODSH NTT COM JP JPY A1l 43,075,897.40 299,759.74 0.82%
JP3756600007 NINTENDO ODSH NINTENDO COM JP JPY A1l 42,309,497.94 294,426.46 0.80%
JP3759500006 NORITSU KOKI ODSH NORITSU KOKI COM JP JPY A1l 2,259,998.22 15,727.04 0.04%




Collateral data - as at 29/04/2025

Counterparts

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
JP3778630008 BANDAI NAMCO HD ODSH BANDAI NAMCO HD COM JP JPY A1l 42,371,247.15 294,856.17 0.80%
JP3802300008 FAST RETAILING ODSH FAST RETAILING COM JP JPY A1l 23,979,999.74 166,873.79 0.45%
JP3811000003 FUJIKURA ODSH FUJIKURA COM JP JPY A1l 1,041,799.22 7,249.75 0.02%
JP3818800009 FUJITEC ODSH FUJITEC COM JP JPY A1l 17,724,798.70 123,344.64 0.34%
JP3837800006 HOYA ODSH HOYA COM JP JPY A1l 18,276,499.26 127,183.85 0.35%
JP3877600001 MARUBENI ODSH MARUBENI COM JP JPY A1l 42,410,577.40 295,129.86 0.80%
JP3888300005 MITSUI CHEMICALS ODSH MITSUI CHEMICALS COM JP JPY A1l 42,437,474.78 295,317.04 0.81%
JP3890310000 MS&AD INSURANCE ODSH MS&AD INSURANCE COM JP JPY A1l 13,565,998.17 94,404.07 0.26%
JP3890350006 SMFG ODSH SMFG COM JP JPY A1l 4,699,799.52 32,705.31 0.09%
JP3893600001 MITSUI CO ODSH MITSUI CO COM JP JPY A1l 38,377,599.62 267,064.88 0.73%
JP3898400001 MITSUBISHI ODSH MITSUBISHI COM JP JPY A1l 4,606,148.41 32,053.61 0.09%
JP3899800001 MITSUBISHIMOTORS ODSH MITSUBISHIMOTORS COM JP JPY A1l 13,698,598.84 95,326.82 0.26%
JP3902400005 MITSUBISHI ELEC ODSH MITSUBISHI ELEC COM JP JPY A1l 38,513,999.59 268,014.07 0.73%
JP3902900004 MUFG ODSH MUFG COM JP JPY A1l 32,959,198.02 229,358.90 0.63%
JP3906000009 MINEBEA MITSUMI ODSH MINEBEA MITSUMI COM JP JPY A1l 38,512,348.63 268,002.58 0.73%
JP3910660004 TOKIO MARINEHLDG ODSH TOKIO MARINEHLDG COM JP JPY A1l 15,165,897.08 105,537.57 0.29%
JP3942400007 ASTELLAS PHARMA ODSH ASTELLAS PHARMA COM JP JPY A1l 1,920.70 13.37 0.00%
LU2598331598 TENARIS ODSH TENARIS COM IT EUR 20,438.56 23,212.08 0.06%
US912810RY64 UST 2.750 08/15/47 US TREASURY GOV us uUsD AAA 512,091.79 512,091.79 1.40%
US912810RZ30 UST 2.750 11/15/47 US TREASURY GOV us uUsD AAA 411,247.26 411,247.26 1.12%
US912810SD19 UST 3.000 08/15/48 US TREASURY GOV us uUsD AAA 25,549.83 25,549.83 0.07%
US912810SH23 UST 2.875 05/15/49 US TREASURY GOV us uUsD AAA 411,251.08 411,251.08 1.12%
US912810SL35 UST 2.000 02/15/50 US TREASURY GOV us usD AAA 411,289.05 411,289.05 1.12%
US912810TR95 UST 3.625 05/15/53 US TREASURY GOV us usD AAA 411,213.38 411,213.38 1.12%
US912810TW80 UST 4.750 11/15/43 US TREASURY GOV us usD AAA 403,230.12 403,230.12 1.10%
Total: 36,678,516.17 100.00%
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Number of counterparties with exposure exceeding 3% of the Fund's NAV

No.

Major Name Market Value

MERRILL LYNCH INTERNATIONAL (PAFR

25,451,053.78

Top 5 borrowers in last Month

No. | Counterparty Market Value
1 | MERRILL LYNCH INTERNATIONAL (PARENT) 28,475,399.46
2 | MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT) 6,356,816.01
3 | BNP PARIBAS ARBITRAGE LONDON/PARIS (PARENT) 3,502,482.95
4 | JP MORGAN SECS PLC (PARENT) 1,326,238.86
5 | MIZUHO SECURITIES CO LTD (PARENT) 973,988.14
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