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Securities Lending Report
HSBC CONTINENTAL EUROPE / HSBC MSCI AC FAR EAST EX JAPAN UCITS ETF - 797734
Report as at 01/07/2025

Summary of policy

% limit on maximum percentage of book on loan

30%

Revenue Split

75/25*

Name of the Fund

HSBC CONTINENTAL EUROPE / HSBC MSCI AC FAR EAST EX JAPAN UCITS ETF - 797734

Replication Mode

Physical replication

ISIN Code IEOOBBQ2W338
Total net assets (AuM) 294,688,342
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 01/07/2025

Currently on loan in USD (base currency)

19,937,768.12

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

6.77%

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

21,237,739.51

Collateral value (cash and securities) in % of loan

107%

Securities lending statistics

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

14,259,257.88

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

7.88%

12-month maximum on loan in USD

35,627,393.53

12-month maximum on loan as a % of the fund AuM 17.35%
Gross Return for the fund over the last 12 months in (base currency fund) 72,846.40
Gross Return for the fund over the last 12 months in % of the fund AuM 0.0403%

Collateral data - as at 01/07/2025

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

ATOO00A2NW83 ATGV 02/20/31 AUSTRIA GOV AT EUR AA1 375,861.59 441,204.33 2.08%
ATO000A2Y8G4 ATGV 1.850 05/23/49 AUSTRIA GOV AT EUR AA1 182,924.80 214,725.88 1.01%
ATO000A33SK7 ATGV 3.150 10/20/53 AUSTRIA GOV AT EUR AA1 182,215.15 213,892.86 1.01%
AU000000QBE9 QBE INS GRP ODSH QBE INS GRP COM AU AUD AAA 325,605.03 213,382.20 1.00%
AU000000TLX2 TELIX PHARMS ODSH TELIX PHARMS COM AU AUD AAA 475,358.42 311,521.68 1.47%
BE0000347568 BEGV 0.900 06/22/29 BELGIUM GOV BE EUR AA3 182,982.93 214,794.13 1.01%
BE0000356650 BEGV 2.750 04/22/39 BELGIUM GOV BE EUR AA3 46,903.20 55,057.22 0.26%
CA5592224011 MAGNA INTL ODSH MAGNA INTL COM CA CAD AAA 89,172.16 65,351.27 0.31%
CH0010645932 GIVAUDAN ODSH GIVAUDAN COM CH CHF 311,121.00 390,855.02 1.84%
CH0011075394 ZURICH INS GROUP ODSH ZURICH INS GROUP COM CH CHF 35,494.39 44,590.89 0.21%




Collateral data - as at 01/07/2025

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

CHO0012005267 NOVARTIS ODSH NOVARTIS COM CH CHF 192.33 241.62 0.00%
CHO0024608827 PARTNERS GROUP ODSH PARTNERS GROUP COM CH CHF 447,120.00 561,707.82 2.64%
CHO0025751329 LOGITECH INTL ODSH LOGITECH INTL COM CH CHF 424,782.24 533,645.34 2.51%
CNE1000003W8 PETROCHINA ODSH PETROCHINA COM CN HKD 511,548.65 65,165.42 0.31%
DE0005140008 DEUTSCHE BANK ODSH DEUTSCHE BANK COM DE EUR AAA 496,502.99 582,818.98 2.74%
DE0007236101 SIEMENS ODSH SIEMENS COM DE EUR AAA 496,518.74 582,837.47 2.74%
DE0008404005 ALLIANZ ODSH ALLIANZ COM DE EUR AAA 496,336.40 582,623.42 2.74%
FR0000120404 ACCOR ODSH ACCOR COM FR EUR AA2 496,495.99 582,810.76 2.74%
FR0000120578 SANOFI FR ODSH SANOFI FR COM FR EUR AA2 496,466.19 582,775.77 2.74%
FR0000130809 SOCIETE GENERALE ODSH SOCIETE GENERALE COM FR EUR AA2 82,000.94 96,256.63 0.45%
GB0002374006 ORD 28 101/108P DIAGEO CST GB GBP AA3 126,077.16 172,769.84 0.81%
GB00B54QLM75 UKT 4 01/22/60 UK TREASURY GIL GB GBP AA3 121,884.20 167,024.01 0.79%
GB00B73ZYW09 UKTI 0 1/4 03/22/52 UK TREASURY GIL GB GBP AA3 121,841.06 166,964.90 0.79%
GB00OBDX8CX86 UKTI 0 1/8 03/22/68 UK TREASURY GIL GB GBP AA3 121,912.55 167,062.86 0.79%
GBO0OBL6K5J42 ENDEAVOUR MING ODSH ENDEAVOUR MING CST GB GBP AA3 2,361.68 3,236.33 0.02%
GBOOBMFOLF76 GBGV 4.000 10/22/63 UNITED KINGDOM GIL GB GBP AA3 121,892.90 167,035.94 0.79%
GBOOBN65R313 UKT 3 1/2 01/22/45 UK TREASURY GIL GB GBP AA3 91,876.47 125,902.92 0.59%
GBOOBNNGP775 UKT 07/8 01/31/46 UK Treasury GIL GB GBP AA3 33,306.02 45,640.90 0.21%
GB00OBP9DLZ64 UKTI 0 1/8 03/22/58 UK TREASURY GIL GB GBP AA3 121,915.18 167,066.47 0.79%
GB0OOBYVP4K94 UKTI 018 11/22/56 CORP UK TREASURY GIL GB GBP AA3 121,216.96 166,109.66 0.78%
GBOOBYYMZX75 UKT 2 1/2 07/22/65 UK TREASURY GIL GB GBP AA3 69,437.11 95,153.14 0.45%
HK0388045442 HKEX ODSH HKEX COM HK HKD 2,394,698.32 305,057.04 1.44%
IEOOBTN1Y115 MEDTRONIC ODSH MEDTRONIC COM us usD AAA 516,918.10 516,918.10 2.43%
ITO001233417 A2A ODSH A2A COM IT EUR 54,951.96 64,505.24 0.30%
ITO003856405 LEONARDO ODSH LEONARDO COM IT EUR 82,038.25 96,300.43 0.45%
ITO004764699 BRUNELLO ODSH BRUNELLO COM IT EUR 182,044.80 213,692.90 1.01%
IT0005239360 UNI CREDIT ODSH UNI CREDIT COM IT EUR 82,007.31 96,264.10 0.45%
JEOOB4T3BW64 ORD USDO0.01 GLENCORE INTERNATIONAL CST GB GBP AA3 126,085.72 172,781.57 0.81%
JP1103431G66 JPGV 0.100 06/20/26 JAPAN GOV JP JPY A1l 995,565.97 6,892.35 0.03%
JP1103751Q74 JPGV 1.100 06/20/34 JAPAN GOV JP JPY A1l 31,002,342.26 214,630.78 1.01%
JP1103761QA5 JPGV 0.900 09/20/34 JAPAN GOV JP JPY A1l 31,017,334.25 214,734.57 1.01%
JP12009817B7 JPGV 2.100 09/20/27 JAPAN GOV JP JPY A1l 984,354.64 6,814.74 0.03%
JP1201001839 JPGV 2.200 03/20/28 JAPAN GOV JP JPY A1l 522,380.02 3,616.46 0.02%
JP1201161A37 JPGV 2.200 03/20/30 JAPAN GOV JP JPY A1l 9,249,347.69 64,033.70 0.30%
JP1201461D98 JPGV 1.700 09/20/33 JAPAN GOV JP JPY A1l 208,383.52 1,442.65 0.01%
JP1201521F37 JPGV 1.200 03/20/35 JAPAN GOV JP JPY A1l 1,084,993.37 7,511.46 0.04%
JP1201541F90 JPGV 1.200 09/20/35 JAPAN GOV JP JPY A1l 1,079,049.23 7,470.31 0.04%
JP1201611H69 JPGV 0.600 06/20/37 JAPAN GOV JP JPY A1l 44,289.12 306.62 0.00%
JP1201621H91 JPGV 0.600 09/20/37 JAPAN GOV JP JPY A1l 176,437.96 1,221.49 0.01%




Collateral data - as at 01/07/2025

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

JP1201641J38 JPGV 0.500 03/20/38 JAPAN GOV JP JPY A1l 773,724.49 5,356.53 0.03%
JP1201701KA5 JPGV 0.300 09/20/39 JAPAN GOV JP JPY A1l 1,401,040.53 9,699.47 0.05%
JP1201801N46 JPGV 0.800 03/20/42 JAPAN GOV JP JPY A1l 63,912,420.29 442,468.91 2.08%
JP1201921R47 JPGV 2.400 03/20/45 JAPAN GOV JP JPY A1l 15,988,265.34 110,687.57 0.52%
JP1400081F45 JPGV 1.400 03/20/55 JAPAN GOV JP JPY A1l 31,001,924.60 214,627.89 1.01%
JP3116000005 ASAHI GROUP ODSH ASAHI GROUP COM JP JPY A1l 1,364,999.58 9,449.96 0.04%
JP3122800000 AMADA ODSH AMADA COM JP JPY A1l 9,372,149.79 64,883.87 0.31%
JP3188220002 OTSUKA HOLDINGS ODSH OTSUKA HOLDINGS COM JP JPY A1l 34,149,997.21 236,422.16 1.11%
JP3205800000 KAO ODSH KAO COM JP JPY A1l 39,754,398.84 275,221.71 1.30%
JP3209000003 CASIO COMPUTER ODSH CASIO COMPUTER COM JP JPY A1l 6,123,598.77 42,393.98 0.20%
JP3224200000 KAWASAKI HEAVY ODSH KAWASAKI HEAVY COM JP JPY A1l 1,100,998.82 7,622.27 0.04%
JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1l 29,545,999.22 204,548.44 0.96%
JP3249600002 KYOCERA ODSH KYOCERA COM JP JPY A1l 1,718,999.79 11,900.72 0.06%
JP3258000003 KIRIN HOLDINGS ODSH KIRIN HOLDINGS COM JP JPY A1l 33,717,299.94 233,426.57 1.10%
JP3266400005 KUBOTA ODSH KUBOTA COM JP JPY A1l 20,968,949.48 145,169.10 0.68%
JP3294460005 INPEX ODSH INPEX COM JP JPY A1l 799,599.23 5,535.67 0.03%
JP3311400000 CYBERAGENT ODSH CYBERAGENT COM JP JPY A1l 13,864,198.75 95,982.55 0.45%
JP3386450005 ENEOS HOLDINGS ODSH ENEOS HOLDINGS COM JP JPY A1l 34,569,038.60 239,323.20 1.13%
JP3476480003 DAI-ICHILIFEHLDG ODSH DAI-ICHILIFEHLDG COM JP JPY A1l 109,098.70 755.30 0.00%
JP3519400000 CHUGAI PHARM ODSH CHUGAI PHARM COM JP JPY A1l 39,079,798.85 270,551.42 1.27%
JP3566800003 CENTRAL JPN RAIL ODSH CENTRAL JPN RAIL COM JP JPY A1l 13,871,799.65 96,035.17 0.45%
JP3569200003 TOKYU FUDOSAN ODSH TOKYU FUDOSAN COM JP JPY A1l 305,399.96 2,114.30 0.01%
JP3726800000 JAPAN TOBACCO ODSH JAPAN TOBACCO COM JP JPY A1l 39,543,598.47 273,762.33 1.29%
JP3788600009 HITACHI ODSH HITACHI COM JP JPY A1l 44,832,998.06 310,381.11 1.46%
JP3818000006 FUJITSU ODSH FUJITSU COM JP JPY A1l 44,943,599.12 311,146.81 1.47%
JP3830800003 BRIDGESTONE ODSH BRIDGESTONE COM JP JPY A1l 9,511,998.50 65,852.05 0.31%
JP3837800006 HOYA ODSH HOYA COM JP JPY A1l 31,634,998.72 219,010.69 1.03%
JP3892100003 SMT GROUP ODSH SMT GROUP COM JP JPY A1l 44,671,599.60 309,263.74 1.46%
JP3893600001 MITSUI CO ODSH MITSUI CO COM JP JPY A1l 9,359,998.24 64,799.74 0.31%
JP3902900004 MUFG ODSH MUFG COM JP JPY A1l 44,893,199.59 310,797.89 1.46%
JP3979200007 LASERTEC ODSH LASERTEC COM JP JPY A1l 1,876,999.62 12,994.56 0.06%
KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 2,944,561.82 375,103.33 1.77%
NL0011585146 FERRARI ODSH FERRARI COM IT EUR 52,844.70 62,031.63 0.29%
NL0013654783 PROSUS ODSH PROSUS COM NL EUR AAA 147,156.99 172,739.92 0.81%
US02079K3059 ALPHABET ODSH ALPHABET COM us usD AAA 79,127.26 79,127.26 0.37%
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us usD AAA 268,972.12 268,972.12 1.27%
US03076C1062 AMERIPRISE FIN ODSH AMERIPRISE FIN COM us uUsD AAA 212,958.27 212,958.27 1.00%
US0378331005 APPLE ODSH APPLE COM us uUsD AAA 96,429.90 96,429.90 0.45%
US0605051046 BOFAML ODSH BOFAML COM us uUsD AAA 64,781.08 64,781.08 0.31%




Collateral data - as at 01/07/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
US11135F1012 BROADCOM ODSH BROADCOM COM us USD AAA 561,774.69 561,774.69 2.65%
US12504L.1098 CBRE GROUP ODSH CBRE GROUP COM us USD AAA 213,402.76 213,402.76 1.00%
US1273871087 CADENCE DESIGN ODSH CADENCE DESIGN COM us USD AAA 554,361.84 554,361.84 2.61%
US1713401024 CHURCH & DWIGHT ODSH CHURCH & DWIGHT COM us USD AAA 14,800.93 14,800.93 0.07%
US2546871060 WALT DISNEY ODSH WALT DISNEY COM us USD AAA 96,479.78 96,479.78 0.45%
US2786421030 EBAY ODSH EBAY COM us USD AAA 96,500.16 96,500.16 0.45%
US3377381088 FISERV ODSH FISERV COM us USD AAA 96,032.36 96,032.36 0.45%
US36828A1016 GE VERNOVA ODSH GE VERNOVA COM us USD AAA 213,247 .44 213,247 .44 1.00%
US37959E1029 GLOBE LIFE ODSH GLOBE LIFE COM us USD AAA 224,219.15 224,219.15 1.06%
US45866F 1049 INTERCONTI EXC ODSH INTERCONTI EXC COM us USD AAA 131,181.04 131,181.04 0.62%
US55354G1004 MSCI ODSH MSCI COM us USD AAA 581,353.91 581,353.91 2.74%
US5951121038 MICRON TECH ODSH MICRON TECH COM us USD AAA 133,603.00 133,603.00 0.63%
US6174464486 MORGAN STANLEY ODSH MORGAN STANLEY COM us USD AAA 96,489.10 96,489.10 0.45%
US67066G1040 NVIDIA ODSH NVIDIA COM us USD AAA 759,141.93 759,141.93 3.57%
US912810SL35 UST 2.000 02/15/50 US TREASURY GOV us USD AAA 442,689.62 442,689.62 2.08%
US912810SS87 UST 1.625 11/15/50 US TREASURY GOV us USD AAA 439,617.61 439,617.61 2.07%
US912810SZ21 UST 2.000 08/15/51 US TREASURY GOV us USD AAA 439,376.59 439,376.59 2.07%
US91282CMMO00 UST 4.625 02/15/35 US TREASURY GOV us USD AAA 434,718.23 434,718.23 2.05%
Total: 21,237,739.51 100.00%
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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 | NATIXIS (PARENT)

4,452,051.29

2 | MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT)

2,671,794.84




JP MORGAN SECS PLC (PARENT) 2,179,682.32

BARCLAYS CAPITAL SECURITIES LIMITED (PARENT) 2,003,396.93

MACQUARIE BANK LTD (PARENT) 1,844,741.29
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