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Summary of policy

% limit on maximum percentage of book on loan

30%

Revenue Split

75/25*

Name of the Fund

HBCE / HSBC EMERGING MARKET SCREENED EQUITY UCITS ETF - 364721

Replication Mode

Physical replication

ISIN Code IEOOBKY59G90
Total net assets (AuM) 256,169,866
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 03/11/2025

Currently on loan in USD (base currency) 5,208,884.86

Current percentage on loan (in % of the fund AuM) 2.03%

Collateral value (cash and securities) in USD (base currency) 5,758,556.42

Collateral value (cash and securities) in % of loan 111%

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

Collateral data - as at 03/11/2025

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

CA5394811015 LOBLAW ODSH LOBLAW COM CA CAD AAA 443,523.16 316,542.40 5.50%
CNE1000003G1 ICBC ODSH ICBC COM CN HKD 589,518.78 75,849.70 1.32%
DE0001102424 DEGV 0.500 08/15/27 GERMANY GOV DE EUR AAA 63,872.02 73,722.44 1.28%
DE0001102457 DEGV 0.250 08/15/28 GERMANY GOV DE EUR AAA 63,871.55 73,721.90 1.28%
DE0001102572 DEGV 08/15/52 GERMANY GOV DE EUR AAA 19,023.86 21,957.74 0.38%
DEO0001108546 DEGV PO STR 07/04/40 GERMANY GOV DE EUR AAA 63,872.22 73,722.67 1.28%
DEO0001108595 DEGV PO STR 07/04/42 GERMANY GOV DE EUR AAA 59,802.59 69,025.42 1.20%
DE0003811444 DEGV IO STR 08/15/26 GERMANY GOV DE EUR AAA 63,852.08 73,699.43 1.28%
DE0003811451 DEGV IO STR 08/15/27 GERMANY GOV DE EUR AAA 63,871.45 73,721.78 1.28%
DE0003811527 DEGV IO STR 08/15/34 GERMANY GOV DE EUR AAA 102,399.67 118,191.87 2.05%




Collateral data - as at 03/11/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
DE0006231004 INFINEON TECHNOL ODSH INFINEON TECHNOL COM DE EUR AAA 144,300.52 166,554.71 2.89%
DE0008430026 MUNICH RE GROUP ODSH MUNICH RE GROUP COM DE EUR AAA 144,237.59 166,482.09 2.89%
FR0000052292 HERMES INTL ODSH HERMES INTL COM FR EUR AA2 143,983.00 166,188.23 2.89%
FR0000130809 SOCIETE GENERALE ODSH SOCIETE GENERALE COM FR EUR AA2 144,281.79 166,533.10 2.89%
FR0013286192 FRGV 0.750 05/25/28 FRANCE GOV FR EUR AA2 227,755.67 262,880.43 4.57%
GB0000536739 ORD GBP0.10 ASHTEAD GROUP CST GB GBP AA3 405.92 533.32 0.01%
GB00B2B0ODG97 RELX PLC GBP0.1444 RELX PLC CST GB GBP AA3 11,010.96 14,466.75 0.25%
GB00B8479V04 UKT 3 1/4 01/22/44 UK TREASURY GIL GB GBP AA3 17,471.37 22,954.76 0.40%
GBOOBPJJKP77 UKT 43/4 10/22/43 UK Treasury GIL GB GBP AA3 9,089.51 11,942.25 0.21%
IT0O003128367 ENEL ODSH ENEL COM IT EUR 219,115.78 252,908.08 4.39%
JP1201881Q46 JPGV 1.600 03/20/44 JAPAN GOV JP JPY A1l 217,468.14 1,411.63 0.02%
JP3160400002 EISAI ODSH EISAI COM JP JPY A1l 11,424,999.55 74,161.83 1.29%
JP3190000004 OBAYASHI ODSH OBAYASHI COM JP JPY A1l 36,567,998.03 237,369.77 4.12%
JP3205800000 KAO ODSH KAO COM JP JPY A1l 38,467,999.46 249,703.04 4.34%
JP3475350009 DAIICHI SANKYO ODSH DAIICHI SANKYO COM JP JPY A1l 38,891,398.65 252,451.40 4.38%
JP3481800005 DAIKIN IND ODSH DAIKIN IND COM JP JPY A1l 12,582,497.93 81,675.37 1.42%
JP3496400007 KDDI ODSH KDDI COM JP JPY A1l 37,168,647.46 241,268.70 4.19%
JP3502200003 DAIWA SECS GRP ODSH DAIWA SECS GRP COM JP JPY A1l 11,776,049.02 76,440.56 1.33%
JP3762800005 NOMURA RESEARCH ODSH NOMURA RESEARCH COM JP JPY A1l 34,370,999.42 223,108.64 3.87%
JP3788600009 HITACHI ODSH HITACHI COM JP JPY A1l 38,821,398.85 251,997.02 4.38%
JP3802400006 FANUC ODSH FANUC COM JP JPY A1l 11,781,598.97 76,476.58 1.33%
JP3814000000 FUJIFILM ODSH FUJIFILM COM JP JPY A1l 11,455,999.93 74,363.06 1.29%
JP3818000006 FUJITSU ODSH FUJITSU COM JP JPY A1l 2,821,699.84 18,316.19 0.32%
JP3820000002 FUJI ELECTRIC ODSH FUJI ELECTRIC COM JP JPY A1l 11,059,998.30 71,792.53 1.25%
JP3893200000 MITSUI FUDOSAN ODSH MITSUI FUDOSAN COM JP JPY A1l 38,916,448.31 252,614.01 4.39%
KYG017191142 ALIBABA ODSH ALIBABA COM HK HKD 588,335.98 75,697.52 1.31%
KYG8208B1014 JD.COM ODSH JD.COM COM HK HKD 593,387.92 76,347.52 1.33%
NL0000226223 STMICROELECTRON ODSH STMICROELECTRON COM FR EUR AA2 144,301.07 166,555.36 2.89%
SE0000106270 HENNES & MAURITZ ODSH HENNES & MAURITZ COM SE SEK AAA 1,581,050.63 166,558.16 2.89%
US1491231015 CATERPILLAR ODSH CATERPILLAR COM us usD AAA 166,250.87 166,250.87 2.89%
US5949181045 MICROSOFT ODSH MICROSOFT COM us usD AAA 180,197.86 180,197.86 3.13%
US67066G1040 NVIDIA ODSH NVIDIA COM us usD AAA 498,530.34 498,530.34 8.66%
US912810TR95 UST 3.625 05/15/53 US TREASURY GOV us usD AAA 21,858.98 21,858.98 0.38%
US91282CLZ22 UST 4.125 11/30/31 US TREASURY GOV us usD AAA 21,810.41 21,810.41 0.38%
Total: 5,758,556.42 100.00%
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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) 2,625,421.88
2 | NATIXIS (PARENT) 1,290,181.99
3 | MIZUHO SECURITIES CO LTD (PARENT) 707,309.25
4 | HSBC BANK PLC (PARENT) 86,788.03
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