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Securities Lending Report

HSBC CONTINENTAL EUROPE / HSBC MSCI JAPAN UCITS ETF - 699657

Report as at 20/05/2025

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) 171,575,751
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 20/05/2025

Currently on loan in USD (base currency)

39,769,989.69

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

23.18%

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

42,320,714.28

Collateral value (cash and securities) in % of loan

106%

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

17.26%

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) 90,798.96
Gross Return for the fund over the last 12 months in % of the fund AuM 0.0521%

Collateral data - as at 20/05/2025

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

CA8672241079 SUNCOR ENERGY ODSH SUNCOR ENERGY COM CA CAD AAA 548.46 391.24 0.00%
CNE1000002L3 CHINA LIFE INS ODSH CHINA LIFE INS COM CN HKD 703,234.13 89,356.39 0.21%
FR0011883966 FRGV 2.500 05/25/30 FRANCE GOV FR EUR AA2 8,153.01 9,126.48 0.02%
FR0013286192 FRGV 0.750 05/25/28 FRANCE GOV FR EUR AA2 99.31 111.17 0.00%
GB0007980591 ORD USDO0.25 BP PLC CST GB GBP AA3 265,159.28 352,224 17 0.83%
GB0032089863 ORD GBPO0.50 NEXT PLC CST GB GBP AA3 1,652.30 2,194.83 0.01%
GB00BM822T38 UKT 1 01/31/32 UK Treasury GIL GB GBP AA3 45,359.01 60,252.61 0.14%
GB0OOBMBL1G81 UKT 0 1/8 01/31/28 UK TREASURY GIL GB GBP AA3 180,599.76 239,899.58 0.57%
HK0388045442 HKEX ODSH HKEX COM HK HKD 149,025.60 18,935.93 0.04%
JP1024581Q37 JPGV 0.200 03/01/26 JAPAN GOV JP JPY A1l 751,566,486.10 5,154,731.55 12.18%




Collateral data - as at 20/05/2025

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

JP1201721L45 JPGV 0.400 03/20/40 JAPAN GOV JP JPY A1l 751,601,585.83 5,154,972.29 12.18%
JP1201731L76 JPGV 0.400 06/20/40 JAPAN GOV JP JPY A1l 188,032,676.03 1,289,650.33 3.05%
JP1201751M13 JPGV 0.500 12/20/40 JAPAN GOV JP JPY A1l 751,613,539.46 5,155,054.27 12.18%
JP1201781MA3 JPGV 0.500 09/20/41 JAPAN GOV JP JPY A1l 751,604,122.98 5,154,989.69 12.18%
JP1201791N14 JPGV 0.500 12/20/41 JAPAN GOV JP JPY A1l 751,583,603.11 5,154,848.95 12.18%
JP1201801N46 JPGV 0.800 03/20/42 JAPAN GOV JP JPY A1l 34,498,451.56 236,612.81 0.56%
JP1201811N77 JPGV 0.900 06/20/42 JAPAN GOV JP JPY A1l 20,588,815.99 141,211.48 0.33%
JP1300691M16 JPGV 0.700 12/20/50 JAPAN GOV JP JPY A1l 751,594,758.79 5,154,925.46 12.18%
JP1300711M79 JPGV 0.700 06/20/51 JAPAN GOV JP JPY A1l 40,797,325.85 279,814.58 0.66%
JP3110000001 ASANUMA ODSH ASANUMA COM JP JPY A1l 1,713,499.33 11,752.29 0.03%
JP3116000005 ASAHI GROUP ODSH ASAHI GROUP COM JP JPY A1l 376,998.17 2,585.70 0.01%
JP3118000003 ASICS ODSH ASICS COM JP JPY A1l 13,011,998.19 89,244.74 0.21%
JP3131430005 AEON MALL ODSH AEON MALL COM JP JPY A1l 556,399.37 3,816.15 0.01%
JP3134800006 IHI ODSH IHI COM JP JPY A1l 42,140,998.80 289,030.37 0.68%
JP3173500004 OBC ODSH OBC COM JP JPY A1l 48,295,798.21 331,243.98 0.78%
JP3198900007 ORIENTAL LAND ODSH ORIENTAL LAND COM JP JPY A1l 40,495,508.46 277,744.52 0.66%
JP3205800000 KAO ODSH KAO COM JP JPY A1l 43,145,697.80 295,921.24 0.70%
JP3224200000 KAWASAKI HEAVY ODSH KAWASAKI HEAVY COM JP JPY A1l 30,561,998.42 209,614.05 0.50%
JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1l 42,834,998.48 293,790.27 0.69%
JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1l 40,490,997.77 277,713.59 0.66%
JP3236200006 KEYENCE ODSH KEYENCE COM JP JPY A1l 6,310,998.34 43,284.93 0.10%
JP3243200007 CANON ELEC ODSH CANON ELEC COM JP JPY A1l 18,308,398.80 125,570.90 0.30%
JP3249600002 KYOCERA ODSH KYOCERA COM JP JPY A1l 13,907,948.66 95,389.75 0.23%
JP3294460005 INPEX ODSH INPEX COM JP JPY A1l 37,757,849.65 258,967.88 0.61%
JP3311400000 CYBERAGENT ODSH CYBERAGENT COM JP JPY A1l 699,498.11 4,797.61 0.01%
JP3362700001 MITSUI OSK ODSH MITSUI OSK COM JP JPY A1l 1,496,399.29 10,263.28 0.02%
JP3368000000 RESONAC HLDG ODSH RESONAC HLDG COM JP JPY A1l 1,173,198.24 8,046.56 0.02%
JP3371200001 SHIN-ETSU CHEM ODSH SHIN-ETSU CHEM COM JP JPY A1l 38,446,798.28 263,693.14 0.62%
JP3371200001 SHIN-ETSU CHEM ODSH SHIN-ETSU CHEM COM JP JPY A1l 2,738,603.94 18,783.13 0.04%
JP3401400001 SUMITOMO CHEM ODSH SUMITOMO CHEM COM JP JPY A1l 40,491,338.63 277,715.92 0.66%
JP3435000009 SONY GROUP ODSH SONY GROUP COM JP JPY A1l 38,525,397.43 264,232.22 0.62%
JP3463000004 TAKEDA PHARMA ODSH TAKEDA PHARMA COM JP JPY A1l 26,967,598.66 184,961.32 0.44%
JP3475350009 DAIICHI SANKYO ODSH DAIICHI SANKYO COM JP JPY A1l 38,199,198.29 261,994.93 0.62%
JP3538800008 TDK ODSH TDK COM JP JPY A1l 38,482,599.12 263,938.68 0.62%
JP3569200003 TOKYU FUDOSAN ODSH TOKYU FUDOSAN COM JP JPY A1l 40,488,892.52 277,699.15 0.66%
JP3571400005 TOKYO ELECTRON ODSH TOKYO ELECTRON COM JP JPY A1l 7,003,498.98 48,034.55 0.11%
JP3585800000 TEP HLDG ODSH TEP HLDG COM JP JPY A1l 40,493,343.17 277,729.67 0.66%
JP3637300009 TREND MICRO ODSH TREND MICRO COM JP JPY A1l 5,429,999.59 37,242.47 0.09%
JP3651080008 EIZO ODSH EIZO COM JP JPY A1l 399,598.11 2,740.70 0.01%




Collateral data - as at 20/05/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
JP3662200009 NICHIHA ODSH NICHIHA COM JP JPY A1l 17,699,999.62 121,398.10 0.29%
JP3726800000 JAPAN TOBACCO ODSH JAPAN TOBACCO COM JP JPY A1l 42,979,199.24 294,779.29 0.70%
JP3734800000 NIDEC ODSH NIDEC COM JP JPY A1l 7,450.68 51.10 0.00%
JP3735400008 NTT ODSH NTT COM JP JPY A1l 7,318,178.32 50,192.82 0.12%
JP3756600007 NINTENDO ODSH NINTENDO COM JP JPY A1l 2,305,999.73 15,816.05 0.04%
JP3759500006 NORITSU KOKI ODSH NORITSU KOKI COM JP JPY A1l 2,172,499.52 14,900.41 0.04%
JP3801600002 PIGEON ODSH PIGEON COM JP JPY A1l 6,925,498.29 47,499.57 0.11%
JP3816800001 FUJITA KANKO ODSH FUJITA KANKO COM JP JPY A1l 1,809,999.86 12,414.16 0.03%
JP3818000006 FUJITSU ODSH FUJITSU COM JP JPY A1l 42,794,398.38 293,511.80 0.69%
JP3818800009 FUJITEC ODSH FUJITEC COM JP JPY A1l 23,607,998.92 161,919.00 0.38%
JP3863030007 MACROMILL INC ODSH MACROMILL INC COM JP JPY A1l 25,674,199.88 176,090.35 0.42%
JP3899600005 MITSUBISHI EST ODSH MITSUBISHI EST COM JP JPY A1l 40,489,092.00 277,700.51 0.66%
JP3902400005 MITSUBISHI ELEC ODSH MITSUBISHI ELEC COM JP JPY A1l 38,513,999.65 264,154.05 0.62%
JP3902900004 MUFG ODSH MUFG COM JP JPY A1l 42,846,649.97 293,870.18 0.69%
JP3942800008 YAMAHA MOTOR ODSH YAMAHA MOTOR COM JP JPY A1l 976,048.66 6,694.38 0.02%
JP3959400007 YODOGAWA STEEL W ODSH YODOGAWA STEEL W COM JP JPY A1l 1,574,998.43 10,802.36 0.03%
JP3970300004 RECRUIT HOLDINGS ODSH RECRUIT HOLDINGS COM JP JPY A1l 40,487,087.47 277,686.77 0.66%
JP3976000004 MITSUBISHI SHOKU ODSH MITSUBISHI SHOKU COM JP JPY A1l 50,559,998.99 346,773.34 0.82%
KYG017191142 ALIBABA ODSH ALIBABA COM HK HKD 51,965.87 6,603.04 0.02%
US0378331005 APPLE ODSH APPLE COM us uUsD AAA 34,439.68 34,439.68 0.08%
US5949181045 MICROSOFT ODSH MICROSOFT COM us uUsD AAA 455.98 455.98 0.00%
US67066G1040 NVIDIA ODSH NVIDIA COM us uUsD AAA 2,020.76 2,020.76 0.00%
US912810FP85 UST 5.375 02/15/31 US TREASURY GOV us usD AAA 239,379.77 239,379.77 0.57%
US912810RH32 UST 3.125 08/15/44 US TREASURY GOV us usD AAA 34,632.18 34,632.18 0.08%
US912810SZz21 UST 2.000 08/15/51 US TREASURY GOV us usD AAA 238,430.03 238,430.03 0.56%
US912810TH14 UST 3.250 05/15/42 US TREASURY GOV us usD AAA 238,827.87 238,827.87 0.56%
US912810TJ79 UST 3.000 08/15/52 US TREASURY GOV us usD AAA 9,659.35 9,659.35 0.02%
US912810TV08 UST 4.750 11/15/53 US TREASURY GOV us usD AAA 36,570.60 36,570.60 0.09%
US9128286B18 UST 2.625 02/15/29 US TREASURY GOV us usD AAA 6,002.12 6,002.12 0.01%
US912828X885 UST 2.375 05/15/27 US TREASURY GOV us usD AAA 385.50 385.50 0.00%
US91282CAV37 UST 0.875 11/15/30 US TREASURY GOV us usD AAA 239,430.90 239,430.90 0.57%
US91282CEW73 UST 3.250 06/30/27 US TREASURY GOV us usD AAA 36,927.36 36,927.36 0.09%
US91282CFJ53 UST 3.125 08/31/29 US TREASURY GOV us usD AAA 36,932.50 36,932.50 0.09%
US91282CHE49 UST 3.625 05/31/28 US TREASURY GOV us usD AAA 36,914.87 36,914.87 0.09%
Total: 42,320,714.28 100.00%




Geographical allocation of collateral
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Counterparts

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

No.

Major Name Market Value

MERRILL LYNCH INTERNATIONAL (PAFR

30,684,317.32

Top 5 borrowers in last Month

No. | Counterparty Market Value
1 | MERRILL LYNCH INTERNATIONAL (PARENT) 21,552,820.90
2 | MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT) 5,140,165.69
3 | BARCLAYS CAPITAL SECURITIES LIMITED (PARENT) 2,344,997.22
4 | BNP PARIBAS ARBITRAGE LONDON/PARIS (PARENT) 1,781,513.00
5 | SMBC NIKKO SECURITIES INC.(PARENT) 1,491,980.05
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