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HSBC CONTINENTAL EUROPE / HSBC MSCI USA UCITS ETF - 699062
Report as at 16/06/2025

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 USA UCITS ETF - 699062

Replication Mode

Physical replication

ISIN Code IEOOB5WFQ436
Total net assets (AuM) 377,675,606
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 16/06/2025

Currently on loan in USD (base currency) 6,151,184.36

Current percentage on loan (in % of the fund AuM) 1.63%

Collateral value (cash and securities) in USD (base currency) 7,863,158.46

Collateral value (cash and securities) in % of loan 128%

Securities lending statistics

12-month average on loan in USD (base currency) 512,945.80
12-month average on loan as a % of the fund AuM 1.24%
12-month maximum on loan in USD 786,555.34
12-month maximum on loan as a % of the fund AuM 1.79%
Gross Return for the fund over the last 12 months in (base currency fund) 0,617.81

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0015%

Collateral data - as at 16/06/2025

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

CA7800871021 RBC ODSH RBC COM CA CAD AAA 118,708.18 87,321.09 1.11%
FR0000073272 SAFRAN ODSH SAFRAN COM FR EUR AA2 75,706.79 87,393.36 1.11%
FR0000131104 BNP ODSH BNP COM FR EUR AA2 69,634.00 80,383.13 1.02%
GB0007188757 ORD GBPO0.10(REGD) RIO TINTO CST GB GBP AA3 224,331.43 304,563.57 3.87%
GB0007980591 ORD USDO0.25 BP PLC CST GB GBP AA3 64,280.91 87,270.98 1.11%
GB0008706128 ORD GBPO0.25 LLOYDS BANKING GROUP CST GB GBP AA3 415,798.92 564,509.40 7.18%
GB0031348658 ORD 25P BARCLAYS BANK PLC CST GB GBP AA3 415,942.53 564,704.38 7.18%
GBO0OB19NLV48 ORD USDO0.10 EXPERIAN GROUP LIMITED CST GB GBP AA3 44,188.92 59,993.09 0.76%
GB00B63H8491 ROLLS ROYCE ODSH ROLLS ROYCE CST GB GBP AA3 64,388.70 87,417.32 1.11%
GB00B6460505 UKT 4 1/4 12/07/40 UK TREASURY GIL GB GBP AA3 366,239.99 497,225.72 6.32%




Collateral data - as at 16/06/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
GB00B8479V04 UKT 3 1/4 01/22/44 UK TREASURY GIL GB GBP AA3 366,239.99 497,225.72 6.32%
GB00BBJNQY21 UKT 3 1/2 07/22/68 UK TREASURY GIL GB GBP AA3 366,239.99 497,225.72 6.32%
GB00BD0OXH204 UKT 1T 07/22/57 UK TREASURY GIL GB GBP AA3 366,239.99 497,225.72 6.32%
GB0O0OBJQWYH73 UKT 1 1/4 10/22/41 UNITED KINGDOM GIL GB GBP AA3 366,239.99 497,225.72 6.32%
GBOOBKFB1C65 M&G ODSH M&G CST GB GBP AA3 415,943.16 564,705.23 7.18%
GB0O0OBM8PJY71 NATWEST GRP ODSH NATWEST GRP CST GB GBP AA3 4,107.20 5,576.14 0.07%
GBOOBN65R313 UKT 3 1/2 01/22/45 UK TREASURY GIL GB GBP AA3 366,239.99 497,225.72 6.32%
GBOOBNNGP775 UKT 07/8 01/31/46 UK Treasury GIL GB GBP AA3 91,560.02 124,306.46 1.58%
JP1103761QA5 JPGV 0.900 09/20/34 JAPAN GOV JP JPY A1 57,213,088.58 396,913.36 5.05%
JP1201861PA6 JPGV 1.500 09/20/43 JAPAN GOV JP JPY A1 1,590,406.48 11,033.38 0.14%
JP3898400001 MITSUBISHI ODSH MITSUBISHI COM JP JPY A1 2,311,199.29 16,033.85 0.20%
KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 2,388,026.50 304,225.82 3.87%
US02079K3059 ALPHABET ODSH ALPHABET COM us USD AAA 174.66 174.66 0.00%
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us USD AAA 304,575.59 304,575.59 3.87%
US0378331005 APPLE ODSH APPLE COM us USD AAA 304,497.49 304,497.49 3.87%
US0527691069 AUTODESK ODSH AUTODESK COM us USD AAA 304,138.55 304,138.55 3.87%
US0533321024 AUTOZONE ODSH AUTOZONE COM us USD AAA 207,628.20 207,628.20 2.64%
US0846707026 BERKSHIRE ODSH BERKSHIRE COM us USD AAA 324,701.63 324,701.63 4.13%
US67066G1040 NVIDIA ODSH NVIDIA COM us USD AAA 87,737.45 87,737.45 1.12%
Total: 7,863,158.46 100.00%
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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)

560,259.18
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