
Securities Lending Report

HSBC CONTINENTAL EUROPE / HSBC JAPAN SCREENED EQUITY UCITS ETF - 364639

Report as at 04/09/2025

Summary of policy

% limit on maximum percentage of book on loan 30%

Revenue Split 75/25 *

Name of the Fund HSBC CONTINENTAL EUROPE / HSBC JAPAN SCREENED EQUITY UCITS ETF - 364639

Replication Mode Physical replication

ISIN Code IE00BKY55S33

Total net assets (AuM) 251,346,924

Reference currency of the fund USD

Securities lending data - as at 04/09/2025

Currently on loan in USD (base currency) 50,714,252.77

Current percentage on loan (in % of the fund AuM) 20.18%

Collateral value (cash and securities) in  USD (base currency) 55,137,544.67

Collateral value (cash and securities) in % of loan 109%

Collateral data - as at 04/09/2025

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

FR0013286192 FRGV 0.750 05/25/28 FRANCE GOV FR EUR AA2 26,944.77 31,427.38 0.06%

FR0013313582 FRGV 1.250 05/25/34 FRANCE GOV FR EUR AA2 6,990,166.53 8,153,069.98 14.79%

FR0013480613 FRGV 0.750 05/25/52 FRANCE GOV FR EUR AA2 6,908,789.72 8,058,155.10 14.61%

FR0013515806 FRGV 0.500 05/25/40 FRANCE GOV FR EUR AA2 971,352.99 1,132,949.97 2.05%

FR0013516549 FRGV 11/25/30 FRANCE GOV FR EUR AA2 3,863,698.00 4,506,473.49 8.17%

FR0014002WK3 FRGV 11/25/31 FRANCE GOV FR EUR AA2 6,908,789.71 8,058,155.09 14.61%

FR0014004J31 FRGV 0.750 05/25/53 FRANCE GOV FR EUR AA2 6,909,167.95 8,058,596.26 14.62%

FR0014009O62 FRGV 1.250 05/25/38 FRANCE GOV FR EUR AA2 627,677.41 732,099.56 1.33%

FR001400BKZ3 FRGV 2.000 11/25/32 FRANCE GOV FR EUR AA2 6,908,789.82 8,058,155.22 14.61%

FR001400CMX2 FRGV 2.500 05/25/43 FRANCE GOV FR EUR AA2 2,159,607.84 2,518,886.17 4.57%

Securities lending statistics

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

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

12-month maximum on loan in USD N/A

12-month maximum on loan as a % of the fund AuM N/A

Gross Return for the fund over the last 12 months in USD (base currency) N/A

Gross Return for the fund over the last 12 months in % of the fund AuM N/A

* 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 04/09/2025

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

FR001400H7V7 FRGV 3.000 05/25/33 FRANCE GOV FR EUR AA2 1,017,029.30 1,186,225.11 2.15%

GB00B16NNR78 UKT 4 1/4 12/07/27 UK TREASURY GIL GB GBP AA3 41,163.79 55,295.32 0.10%

GB00B1VWPJ53 UKT 4 1/2 12/07/42 UK TREASURY GIL GB GBP AA3 244,859.26 328,919.44 0.60%

IE00BFY8C754 STERIS ODSH STERIS COM US USD AAA 414,849.06 414,849.06 0.75%

IT0000062072 GENERALI ODSH GENERALI COM IT EUR 354,361.00 413,313.48 0.75%

JP3200450009 ORIX ODSH ORIX COM JP JPY A1 61,375,999.81 414,171.05 0.75%

JP3788600009 HITACHI ODSH HITACHI COM JP JPY A1 61,327,999.60 413,847.14 0.75%

NL0000102317 NLGV 5.500 01/15/28 NETHERLANDS GOV NL EUR AAA 94,635.52 110,379.35 0.20%

US03073E1055 CENCORA ODSH CENCORA COM US USD AAA 410,244.60 410,244.60 0.74%

US0640581007 BONY MELLON ODSH BONY MELLON COM US USD AAA 415,056.18 415,056.18 0.75%

US4165151048 HARTFORD INSUR ODSH HARTFORD INSUR COM US USD AAA 415,028.55 415,028.55 0.75%

US45168D1046 IDEXX LABS ODSH IDEXX LABS COM US USD AAA 363,887.29 363,887.29 0.66%

US5717481023 MARSH MCLENNAN ODSH MARSH MCLENNAN COM US USD AAA 58,501.94 58,501.94 0.11%

US74251V1026 PRINCIPAL FINCL ODSH PRINCIPAL FINCL COM US USD AAA 415,011.68 415,011.68 0.75%

US74762E1029 QUANTA SERVICES ODSH QUANTA SERVICES COM US USD AAA 414,846.27 414,846.27 0.75%

Total: 55,137,544.67 100.00%

Counterparts

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

No. Major Name Market Value

1 BARCLAYS CAPITAL SECURITIES LIMIT 50,714,252.77

Top 5 borrowers in last Month

No. Counterparty Market Value

1 BARCLAYS CAPITAL SECURITIES LIMITED (PARENT) 27,425,775.22

2 MIZUHO SECURITIES CO LTD (PARENT) 11,402,129.59

3 MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT) 724,363.93
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