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HSBC CONTINENTAL EUROPE / HSBC HANG SENG TECH UCITS ETF - 396706

Report as at 14/05/2024

Summary of policy

% limit on maximum percentage of book on loan 25%

Revenue Split 75/25 *

Name of the Fund HSBC CONTINENTAL EUROPE / HSBC HANG SENG TECH UCITS ETF - 396706

Replication Mode Physical replication

ISIN Code IE00BMWXKN31

Total net assets (AuM) 2,851,453,741

Reference currency of the fund HKD

Securities lending data - as at 14/05/2024

Currently on loan in HKD (base currency) 308,071,113.25

Current percentage on loan (in % of the fund AuM) 10.80%

Collateral value (cash and securities) in  HKD (base currency) 328,675,821.29

Collateral value (cash and securities) in % of loan 107%

Collateral data - as at 14/05/2024

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

AU000000COH5 COCHLEAR ODSH COCHLEAR COM AU AUD AAA 41,357.55 213,929.14 0.07%

AU000000CSL8 CSL ODSH CSL COM AU AUD AAA 59,270.96 306,589.36 0.09%

AU000000TCL6 TRANSURBAN UNIT TRANSURBAN COM AU AUD AAA 59,119.44 305,805.62 0.09%

CA8672241079 SUNCOR ENERGY ODSH SUNCOR ENERGY COM CA CAD AAA 2,598,935.81 14,853,666.85 4.52%

CH0012032048 ROCHE HLDG PART ROCHE HLDG COM CH CHF 1,722,851.39 14,852,916.00 4.52%

CH0418792922 SIKA ODSH SIKA COM CH CHF 1,722,862.39 14,853,010.81 4.52%

CNE1000002H1 CCB ODSH CCB COM CN HKD 9,785,616.61 9,785,616.61 2.98%

DE0001102481 DEGV 08/15/50 GERMANY GOV DE EUR AAA 0.00 0.00 0.00%

DE0001135069 DEGV 5.625 01/04/28 GERMANY GOV DE EUR AAA 171,992.30 1,452,720.52 0.44%

DE0001135176 DEGV 5.500 01/04/31 GERMANY GOV DE EUR AAA 687,968.92 5,810,879.65 1.77%

Securities lending statistics

12-month average on loan in HKD (base currency) 282,617,656.58

12-month average on loan as a % of the fund AuM 13.30%

12-month maximum on loan in HKD 442,025,389.88

12-month maximum on loan as a % of the fund AuM 19.11%

Gross Return for the fund over the last 12 months in  (base currency fund) 1,653,214.53

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0778%

* 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 14/05/2024

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

FR0000120404 ACCOR ODSH ACCOR COM FR EUR AA2 64,441.93 544,304.05 0.17%

FR0000120644 DANONE ODSH DANONE COM FR EUR AA2 217,059.43 1,833,376.78 0.56%

FR0000121972 SCHNEIDER ODSH SCHNEIDER COM FR EUR AA2 64,473.24 544,568.57 0.17%

FR0014004J31 FRGV 0.750 05/25/53 FRANCE GOV FR EUR AA2 687,968.09 5,810,872.58 1.77%

FR001400AQH0 FRGV 0.100 07/25/38 FRANCE GOV FR EUR AA2 171,991.82 1,452,716.40 0.44%

GB0002634946 ORD 2.5P BAE SYSTEMS CST GB GBP AA3 55,389.94 543,660.57 0.17%

GB00B0CNHZ09 UKTI 1 1/4 11/22/55 UK TREASURY GIL GB GBP AA3 1,255,182.82 12,319,807.66 3.75%

GB00B0SWJX34 ORD GBP5 LONDON STOCK EXCHANGE CST GB GBP AA3 636.58 6,248.13 0.00%

GB00B1L6W962 UKTI 1 1/8 11/22/37 UK TREASURY GIL GB GBP AA3 1,254,987.86 12,317,894.09 3.75%

GB00BDR05C01 NATIONAL GRID ODSH NATIONAL GRID CST GB GBP AA3 36,984.80 363,011.36 0.11%

HK0002007356 CLP HOLDINGS ODSH CLP HOLDINGS COM HK HKD 307,427.97 307,427.97 0.09%

HK0688002218 CHINA OVERSEAS ODSH CHINA OVERSEAS COM HK HKD 307,389.59 307,389.59 0.09%

IE00BWT6H894 FLUTTER ODSH FLUTTER CST GB GBP AA3 55,369.80 543,462.89 0.17%

JP1024451P27 JPGV 0.005 02/01/25 JAPAN GOV JP JPY A1 29,227,454.33 1,464,428.72 0.45%

JP1024491P60 JPGV 0.005 06/01/25 JAPAN GOV JP JPY A1 29,255,690.40 1,465,843.48 0.45%

JP1051671Q49 JPGV 0.400 03/20/29 JAPAN GOV JP JPY A1 245,841,879.86 12,317,799.08 3.75%

JP1103721PA1 JPGV 0.800 09/20/33 JAPAN GOV JP JPY A1 7,496,715.09 375,619.61 0.11%

JP1201811N77 JPGV 0.900 06/20/42 JAPAN GOV JP JPY A1 29,221,377.72 1,464,124.26 0.45%

JP1201831P14 JPGV 1.400 12/20/42 JAPAN GOV JP JPY A1 29,225,556.12 1,464,333.61 0.45%

JP1300681LA7 JPGV 0.600 09/20/50 JAPAN GOV JP JPY A1 29,211,555.63 1,463,632.13 0.45%

JP1300781P48 JPGV 1.400 03/20/53 JAPAN GOV JP JPY A1 29,227,268.23 1,464,419.40 0.45%

JP3585800000 TEP HLDG ODSH TEP HLDG COM JP JPY A1 5,904,358.78 295,835.30 0.09%

JP3758190007 NEXON ODSH NEXON COM JP JPY A1 296,269,198.53 14,844,437.67 4.52%

JP3837800006 HOYA ODSH HOYA COM JP JPY A1 81,157,498.31 4,066,360.70 1.24%

JP3888300005 MITSUI CHEMICALS ODSH MITSUI CHEMICALS COM JP JPY A1 57,901,999.68 2,901,154.18 0.88%

JP3890310000 MS&AD INSURANCE ODSH MS&AD INSURANCE COM JP JPY A1 296,435,649.11 14,852,777.60 4.52%

JP3890350006 SMFG ODSH SMFG COM JP JPY A1 82,430,999.02 4,130,168.89 1.26%

JP3893600001 MITSUI CO ODSH MITSUI CO COM JP JPY A1 80,932,798.85 4,055,102.23 1.23%

JP3898400001 MITSUBISHI ODSH MITSUBISHI COM JP JPY A1 82,376,999.06 4,127,463.25 1.26%

JP3902900004 MUFG ODSH MUFG COM JP JPY A1 85,573,147.95 4,287,604.88 1.30%

JP3910660004 TOKIO MARINEHLDG ODSH TOKIO MARINEHLDG COM JP JPY A1 80,717,598.25 4,044,319.70 1.23%

KYG070341048 BAIDU ODSH BAIDU COM HK HKD 14,853,820.76 14,853,820.76 4.52%

KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 5,499,447.19 5,499,447.19 1.67%

KYG9830T1067 XIAOMI ODSH XIAOMI COM HK HKD 879.04 879.04 0.00%

NL0000102234 NLGV 4.000 01/15/37 NETHERLANDS GOV NL EUR AAA 171,991.52 1,452,713.95 0.44%

NL0010071189 NLGV 2.500 01/15/33 NETHERLANDS GOV NL EUR AAA 687,969.29 5,810,882.79 1.77%

NL0013552060 NLGV 0.500 01/15/40 NETHERLANDS GOV NL EUR AAA 0.70 5.89 0.00%

US0378331005 APPLE ODSH APPLE COM US USD AAA 1,335,802.29 10,467,350.62 3.18%

US0495601058 ATMOS ENERGY ODSH ATMOS ENERGY COM US USD AAA 1,087,863.84 8,524,504.20 2.59%



Collateral data - as at 14/05/2024

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

US1941621039 COLGATE ODSH COLGATE COM US USD AAA 1,335,896.90 10,468,091.96 3.18%

US2358511028 DANAHER ODSH DANAHER COM US USD AAA 1,335,899.50 10,468,112.37 3.18%

US2855121099 ELECTRONIC ARTS ODSH ELECTRONIC ARTS COM US USD AAA 1,335,925.47 10,468,315.84 3.18%

US38141G1040 GOLDMAN SACHS ODSH GOLDMAN SACHS COM US USD AAA 38,891.92 304,757.17 0.09%

US46120E6023 INTUITIVE ODSH INTUITIVE COM US USD AAA 69,117.14 541,602.14 0.16%

US6293775085 NRG ENERGY ODSH NRG ENERGY COM US USD AAA 1,335,804.14 10,467,365.15 3.18%

US65339F1012 NEXTERA ENERGY ODSH NEXTERA ENERGY COM US USD AAA 69,453.72 544,239.57 0.17%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 38,757.73 303,705.67 0.09%

US79466L3024 SALESFORCE ODSH SALESFORCE COM US USD AAA 1,139,203.80 8,926,804.33 2.72%

US912810SM18 UST 0.250 02/15/50 US TREASURY GOV US USD AAA 892,746.27 6,995,562.36 2.13%

US912810SP49 UST 1.375 08/15/50 US TREASURY GOV US USD AAA 50.38 394.77 0.00%

US912810SW99 UST 1.875 02/15/41 US TREASURY GOV US USD AAA 1,572,207.73 12,319,824.34 3.75%

US912810TN81 UST 3.625 02/15/53 US TREASURY GOV US USD AAA 1,571,721.38 12,316,013.32 3.75%

US9128283F58 UST 2.250 11/15/27 US TREASURY GOV US USD AAA 185,447.88 1,453,170.16 0.44%

US912828Y388 UST 0.750 07/15/28 US TREASURY GOV US USD AAA 741,451.27 5,810,014.34 1.77%

US91282CGB19 UST 3.875 12/31/29 US TREASURY GOV US USD AAA 1,564,948.82 12,262,943.49 3.73%

Total: 328,675,821.29 100.00%

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 GOLDMAN SACHS INTERNATIONAL (PARENT) 54,900,513.81

2 UBS AG 53,459,976.81

3 JP MORGAN SECS PLC (PARENT) 39,458,503.42

4 MERRILL LYNCH INTERNATIONAL (PARENT) 20,166,646.89

5 CITIGROUP GLOBAL MARKETS LTD (PARENT) 14,106,756.40
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