4X) Hsec

Securities Lending Report
HSBC CONTINENTAL EUROPE / HSBC MSCI JAPAN UCITS ETF - 699657
Report as at 30/04/2025

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 JAPAN UCITS ETF - 699657

Replication Mode

Physical replication

ISIN Code IEOOB5VX7566
Total net assets (AuM) 168,897,203
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 30/04/2025

Currently on loan in USD (base currency)

34,131,906.54

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

20.21%

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

39,595,270.72

Collateral value (cash and securities) in % of loan

116%

Securities lending statistics

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

30,099,207.71

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

17.25%

12-month maximum on loan in USD

42,176,981.89

12-month maximum on loan as a % of the fund AuM 25.54%
Gross Return for the fund over the last 12 months in (base currency fund) 73,935.35
Gross Return for the fund over the last 12 months in % of the fund AuM 0.0424%

Collateral data - as at 30/04/2025

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

CHO0012221716 ABB ODSH ABB COM CH CHF 78,188.51 94,506.17 0.24%
CHO0038863350 NESTLE ODSH NESTLE COM CH CHF 78,901.20 95,367.58 0.24%
CNE1000002L3 CHINA LIFE INS ODSH CHINA LIFE INS COM CN HKD 919,861.76 118,129.63 0.30%
HK0388045442 HKEX ODSH HKEX COM HK HKD 133,934.35 17,199.99 0.04%
HK2388011192 BOC HONG KONG ODSH BOC HONG KONG COM HK HKD 1,797,017.52 230,774.92 0.58%
JP1024511P82 JPGV 0.005 08/01/25 JAPAN GOV JP JPY A1 675,207,941.20 4,725,230.04 11.93%
JP1024711R47 JPGV 0.900 04/01/27 JAPAN GOV JP JPY A1 60,712,250.03 424,875.55 1.07%
JP1103581L42 JPGV 0.100 03/20/30 JAPAN GOV JP JPY A1 675,219,647.56 4,725,311.96 11.93%
JP1201201A88 JPGV 1.600 06/20/30 JAPAN GOV JP JPY A1 4,426,506.62 30,977.51 0.08%
JP1201251B37 JPGV 2.200 03/20/31 JAPAN GOV JP JPY A1 11,838,545.17 82,848.33 0.21%




Collateral data - as at 30/04/2025

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

JP1201701KA5 JPGV 0.300 09/20/39 JAPAN GOV JP JPY A1l 675,249,915.20 4,725,523.78 11.93%
JP1201711L13 JPGV 0.300 12/20/39 JAPAN GOV JP JPY A1l 675,239,224.88 4,725,448.97 11.93%
JP1201751M13 JPGV 0.500 12/20/40 JAPAN GOV JP JPY A1l 168,919,212.37 1,182,127.89 2.99%
JP1300681LA7 JPGV 0.600 09/20/50 JAPAN GOV JP JPY A1l 37,841,266.84 264,820.18 0.67%
JP1300691M16 JPGV 0.700 12/20/50 JAPAN GOV JP JPY A1l 675,248,761.91 4,725,515.71 11.93%
JP1300731N17 JPGV 0.700 12/20/51 JAPAN GOV JP JPY A1l 675,250,262.14 4,725,526.21 11.93%
JP3131200002 IINO KAIUN ODSH IINO KAIUN COM JP JPY A1l 17,247,398.68 120,700.49 0.30%
JP3134800006 IHI ODSH IHI COM JP JPY A1l 42,742,560.68 299,120.34 0.76%
JP3143600009 ITOCHU ODSH ITOCHU COM JP JPY A1l 50,973,998.75 356,725.47 0.90%
JP3205800000 KAO ODSH KAO COM JP JPY A1l 610,699.95 4,273.79 0.01%
JP3209000003 CASIO COMPUTER ODSH CASIO COMPUTER COM JP JPY A1l 42,746,670.58 299,149.11 0.76%
JP3223800008 KAWASAKI KISEN ODSH KAWASAKI KISEN COM JP JPY A1l 194,999.27 1,364.64 0.00%
JP3243200007 CANON ELEC ODSH CANON ELEC COM JP JPY A1l 17,917,898.10 125,392.76 0.32%
JP3249600002 KYOCERA ODSH KYOCERA COM JP JPY A1l 42,732,531.83 299,050.16 0.76%
JP3271400008 CREDIT SAISON ODSH CREDIT SAISON COM JP JPY A1l 22,711,998.95 1568,942.77 0.40%
JP3358800005 SHIMIZU ODSH SHIMIZU COM JP JPY A1l 2,041.61 14.29 0.00%
JP3371200001 SHIN-ETSU CHEM ODSH SHIN-ETSU CHEM COM JP JPY A1l 42,745,742.23 299,142.61 0.76%
JP3372800007 SINKO ODSH SINKO COM JP JPY A1l 241,998.18 1,693.55 0.00%
JP3381000003 NIPPON STEEL ODSH NIPPON STEEL COM JP JPY A1l 31,303,999.04 219,071.17 0.55%
JP3422950000 SEVEN&I HLDGS ODSH SEVEN&I HLDGS COM JP JPY A1l 4,017,548.40 28,115.55 0.07%
JP3522200009 CHUGOKU ELEC PWR ODSH CHUGOKU ELEC PWR COM JP JPY A1l 7,805,338.73 54,623.20 0.14%
JP3574200006 TOKYU ODSH TOKYU COM JP JPY A1l 30,486.86 213.35 0.00%
JP3584600005 TOKYO TEKKO ODSH TOKYO TEKKO COM JP JPY A1l 554,998.94 3,883.99 0.01%
JP3585800000 TEP HLDG ODSH TEP HLDG COM JP JPY A1l 2,971,200.64 20,793.01 0.05%
JP3651080008 EIZO ODSH EIZO COM JP JPY A1l 408,798.10 2,860.84 0.01%
JP3662200009 NICHIHA ODSH NICHIHA COM JP JPY A1l 17,104,099.17 119,697.65 0.30%
JP3733000008 NEC ODSH NEC COM JP JPY A1l 38,235,998.63 267,582.59 0.68%
JP3735400008 NTT ODSH NTT COM JP JPY A1l 42,729,659.09 299,030.06 0.76%
JP3756600007 NINTENDO ODSH NINTENDO COM JP JPY A1l 42,587,997.06 298,038.68 0.75%
JP3759500006 NORITSU KOKI ODSH NORITSU KOKI COM JP JPY A1l 2,254,998.57 15,780.90 0.04%
JP3778630008 BANDAI NAMCO HD ODSH BANDAI NAMCO HD COM JP JPY A1l 42,685,856.98 298,723.52 0.75%
JP3811000003 FUJIKURA ODSH FUJIKURA COM JP JPY A1l 1,049,399.69 7,343.89 0.02%
JP3814000000 FUJIFILM ODSH FUJIFILM COM JP JPY A1l 42,719,317.61 298,957.68 0.76%
JP3818800009 FUJITEC ODSH FUJITEC COM JP JPY A1l 17,919,998.80 125,407.47 0.32%
JP3866800000 PANASONIC HD ODSH PANASONIC HD COM JP JPY A1l 32,819,998.54 229,680.42 0.58%
JP3885780001 MIZUHO ODSH MIZUHO COM JP JPY A1l 32,935,998.45 230,492.21 0.58%
JP3890350006 SMFG ODSH SMFG COM JP JPY A1l 37,399,999.37 261,732.11 0.66%
JP3894900004 IMH ODSH IMH COM JP JPY A1l 918,999.86 6,431.33 0.02%
JP3898400001 MITSUBISHI ODSH MITSUBISHI COM JP JPY A1l 4,610,398.10 32,264.42 0.08%




Collateral data - as at 30/04/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
JP3899600005 MITSUBISHI EST ODSH MITSUBISHI EST COM JP JPY A1l 42,709,288.76 298,887.50 0.75%
JP3902400005 MITSUBISHI ELEC ODSH MITSUBISHI ELEC COM JP JPY A1l 38,646,998.46 270,458.84 0.68%
JP3902900004 MUFG ODSH MUFG COM JP JPY A1l 37,512,796.76 262,521.49 0.66%
JP3906000009 MINEBEA MITSUMI ODSH MINEBEA MITSUMI COM JP JPY A1l 38,110,799.09 266,706.42 0.67%
JP3910660004 TOKIO MARINEHLDG ODSH TOKIO MARINEHLDG COM JP JPY A1l 4,566,399.64 31,956.51 0.08%
JP3914400001 MURATA MFG ODSH MURATA MFG COM JP JPY A1l 442,798.21 3,098.78 0.01%
KYG3777B1032 GEELY AUTOMOBILE ODSH GEELY AUTOMOBILE COM HK HKD 1,794,904.60 230,503.57 0.58%
US912797PE18 UST BILL 07/17/25 US TREASURY GOV us uUsD AAA 21,130.46 21,130.46 0.05%
US912810PX00 UST 4.500 05/15/38 US TREASURY GOV us uUsD AAA 100,782.63 100,782.63 0.25%
US912810RY64 UST 2.750 08/15/47 US TREASURY GOV us uUsD AAA 423,227.92 423,227.92 1.07%
US912810RZ30 UST 2.750 11/15/47 US TREASURY GOV us uUsD AAA 423,843.29 423,843.29 1.07%
US912810SH23 UST 2.875 05/15/49 US TREASURY GOV us uUsD AAA 424,724.37 424,724.37 1.07%
US912810SL35 UST 2.000 02/15/50 US TREASURY GOV us uUsD AAA 424,679.33 424,679.33 1.07%
US912810SX72 UST 2.375 05/15/51 US TREASURY GOV us uUsD AAA 106,773.79 106,773.79 0.27%
US912810TR95 UST 3.625 05/15/53 US TREASURY GOV us uUsD AAA 423,857.75 423,857.75 1.07%
US912828M565 UST 2.250 11/15/25 US TREASURY GOV us uUsD AAA 100,834.34 100,834.34 0.25%
US912828R366 UST 1.625 05/15/26 US TREASURY GOV us uUsD AAA 100,805.28 100,805.28 0.25%
Total: 39,595,270.72 100.00%
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Counterparts

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

No. | Major Name Market Value

1 | MERRILL LYNCH INTERNATIONAL (PAR

25,740,799.61

Top 5 borrowers in last Month

No. | Counterparty

Market Value

1 | MERRILL LYNCH INTERNATIONAL (PARENT)

21,645,121.57

2 | MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT)

5,162,178.62

3 | BARCLAYS CAPITAL SECURITIES LIMITED (PARENT)

2,355,039.75




BNP PARIBAS ARBITRAGE LONDON/PARIS (PARENT)

1,789,142.38

SMBC NIKKO SECURITIES INC.(PARENT)

1,498,369.50
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