
Securities Lending Report

HSBC CONTINENTAL EUROPE / HSBC MSCI CHINA UCITS ETF - 706066

Report as at 15/05/2025

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 CHINA UCITS ETF - 706066

Replication Mode Physical replication

ISIN Code IE00B44T3H88

Total net assets (AuM) 1,134,500,748

Reference currency of the fund USD

Securities lending data - as at 15/05/2025

Currently on loan in USD (base currency) 162,979,236.70

Current percentage on loan (in % of the fund AuM) 14.37%

Collateral value (cash and securities) in  USD (base currency) 186,835,095.92

Collateral value (cash and securities) in % of loan 115%

Collateral data - as at 15/05/2025

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

AT0000A0VRQ6 ATGV 3.150 06/20/44 AUSTRIA GOV AT EUR AA1 3,217,201.29 3,574,953.90 1.91%

AU000000ALL7 ARISTOCRAT LEIS ODSH ARISTOCRAT LEIS COM AU AUD AAA 1,981,239.92 1,271,187.02 0.68%

AU000000CBA7 CBA ODSH CBA COM AU AUD AAA 1,981,544.74 1,271,382.59 0.68%

AU000000CSL8 CSL ODSH CSL COM AU AUD AAA 2,054,120.44 1,317,948.02 0.71%

AU000000EVN4 EVOLUTION MINING ODSH EVOLUTION MINING COM AU AUD AAA 229,747.99 147,409.03 0.08%

AU000000QAN2 QANTAS ODSH QANTAS COM AU AUD AAA 156,213.61 100,228.51 0.05%

AU000000STO6 SANTOS ODSH SANTOS COM AU AUD AAA 157,878.30 101,296.59 0.05%

AU000000TCL6 TRANSURBAN UNIT TRANSURBAN COM AU AUD AAA 1,981,531.99 1,271,374.41 0.68%

BMG677491539 OOIL ODSH OOIL COM HK HKD 133,632.17 17,005.21 0.01%

CA8672241079 SUNCOR ENERGY ODSH SUNCOR ENERGY COM CA CAD AAA 1,435,455.60 1,021,697.28 0.55%

Securities lending statistics

12-month average on loan in USD (base currency) 102,717,944.68

12-month average on loan as a % of the fund AuM 12.43%

12-month maximum on loan in USD 174,093,429.40

12-month maximum on loan as a % of the fund AuM 16.72%

Gross Return for the fund over the last 12 months in  (base currency fund) 340,513.93

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0412%

* 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 15/05/2025

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

DE0007236101 SIEMENS ODSH SIEMENS COM DE EUR AAA 1,144,148.66 1,271,377.93 0.68%

DE000ENER6Y0 SIEMENS ENERG ODSH SIEMENS ENERG COM DE EUR AAA 551,168.80 612,458.74 0.33%

FI0009000277 TIETOEVRY ODSH TIETOEVRY COM FI EUR AA1 599,980.31 666,698.09 0.36%

FR0000120404 ACCOR ODSH ACCOR COM FR EUR AA2 599,101.68 665,721.75 0.36%

GB0031348658 ORD 25P BARCLAYS BANK PLC CST GB GBP AA3 1,482,992.20 1,960,386.52 1.05%

GB0031638363 ORD GBP0.01 INTERTEK GROUP CST GB GBP AA3 1,482,980.16 1,960,370.60 1.05%

GB0032089863 ORD GBP0.50 NEXT PLC CST GB GBP AA3 1,817,290.80 2,402,300.15 1.29%

GB00B033F229 ORD 6 14/81P CENTRICA PLC CST GB GBP AA3 43,891.72 58,021.03 0.03%

GB00B2B0DG97 RELX PLC GBP0.1444 RELX PLC CST GB GBP AA3 52,813.58 69,814.95 0.04%

GB00BL6K5J42 ENDEAVOUR MING ODSH ENDEAVOUR MING CST GB GBP AA3 14,718.84 19,457.02 0.01%

HK2388011192 BOC HONG KONG ODSH BOC HONG KONG COM HK HKD 8,028,160.74 1,021,614.29 0.55%

IE000S9YS762 LINDE ODSH LINDE COM US USD AAA 665,891.73 665,891.73 0.36%

IM00B5VQMV65 GVC HOLDINGS ODSH GVC HOLDINGS CST GB GBP AA3 83,658.73 110,589.55 0.06%

IT0000062072 GENERALI ODSH GENERALI COM IT EUR 209.26 232.52 0.00%

IT0005239360 UNI CREDIT ODSH UNI CREDIT COM IT EUR 595,546.33 661,771.05 0.35%

JP1024511P82 JPGV 0.005 08/01/25 JAPAN GOV JP JPY A1 49,960.20 339.20 0.00%

JP1024581Q37 JPGV 0.200 03/01/26 JAPAN GOV JP JPY A1 353,903,696.88 2,402,815.51 1.29%

JP1024711R47 JPGV 0.900 04/01/27 JAPAN GOV JP JPY A1 1,747,940,668.34 11,867,575.81 6.35%

JP1051761R23 JPGV 1.000 12/20/29 JAPAN GOV JP JPY A1 1,743,522,017.72 11,837,575.55 6.34%

JP1103751Q74 JPGV 1.100 06/20/34 JAPAN GOV JP JPY A1 1,745,464,610.86 11,850,764.72 6.34%

JP1103771R12 JPGV 1.200 12/20/34 JAPAN GOV JP JPY A1 23,351,891.84 158,546.77 0.08%

JP1103781R44 JPGV 1.400 03/20/35 JAPAN GOV JP JPY A1 1,741,601,879.42 11,824,538.85 6.33%

JP12009216C0 JPGV 2.100 12/20/26 JAPAN GOV JP JPY A1 979,379.57 6,649.46 0.00%

JP1201461D98 JPGV 1.700 09/20/33 JAPAN GOV JP JPY A1 23,316,518.62 158,306.60 0.08%

JP1201471DC6 JPGV 1.600 12/20/33 JAPAN GOV JP JPY A1 4,687,107.83 31,822.94 0.02%

JP1201721L45 JPGV 0.400 03/20/40 JAPAN GOV JP JPY A1 353,919,664.28 2,402,923.92 1.29%

JP1201731L76 JPGV 0.400 06/20/40 JAPAN GOV JP JPY A1 170,644,955.39 1,158,587.35 0.62%

JP1201751M13 JPGV 0.500 12/20/40 JAPAN GOV JP JPY A1 353,951,565.99 2,403,140.52 1.29%

JP1201781MA3 JPGV 0.500 09/20/41 JAPAN GOV JP JPY A1 353,936,616.87 2,403,039.02 1.29%

JP1201791N14 JPGV 0.500 12/20/41 JAPAN GOV JP JPY A1 353,929,241.61 2,402,988.95 1.29%

JP1201811N77 JPGV 0.900 06/20/42 JAPAN GOV JP JPY A1 355,314,128.22 2,412,391.58 1.29%

JP1201861PA6 JPGV 1.500 09/20/43 JAPAN GOV JP JPY A1 307,786.76 2,089.71 0.00%

JP13003119A4 JPGV 2.200 09/20/39 JAPAN GOV JP JPY A1 435,757,298.31 2,958,557.39 1.58%

JP1300381D38 JPGV 1.800 03/20/43 JAPAN GOV JP JPY A1 186,457.07 1,265.94 0.00%

JP1300691M16 JPGV 0.700 12/20/50 JAPAN GOV JP JPY A1 271,913,431.13 1,846,145.76 0.99%

JP1300711M79 JPGV 0.700 06/20/51 JAPAN GOV JP JPY A1 1,738,540,676.25 11,803,754.93 6.32%

JP1400031A58 JPGV 2.200 03/20/50 JAPAN GOV JP JPY A1 553,892.34 3,760.63 0.00%

JP1400151N57 JPGV 1.000 03/20/62 JAPAN GOV JP JPY A1 27,676.70 187.91 0.00%

JP1743021R47 JPGV 07/28/25 JAPAN GOV JP JPY A1 31,277,619.97 212,358.20 0.11%



Collateral data - as at 15/05/2025

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

JP1743031R52 JPGV 08/04/25 JAPAN GOV JP JPY A1 526,523,982.38 3,574,814.29 1.91%

JP3205800000 KAO ODSH KAO COM JP JPY A1 56,483,998.98 383,495.93 0.21%

JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1 150,398,498.83 1,021,124.81 0.55%

JP3236200006 KEYENCE ODSH KEYENCE COM JP JPY A1 50,599,999.75 343,546.75 0.18%

JP3242800005 CANON ODSH CANON COM JP JPY A1 187,097,898.56 1,270,293.97 0.68%

JP3258000003 KIRIN HOLDINGS ODSH KIRIN HOLDINGS COM JP JPY A1 56,476,399.81 383,444.34 0.21%

JP3304200003 KOMATSU ODSH KOMATSU COM JP JPY A1 55,611,899.50 377,574.85 0.20%

JP3435000009 SONY GROUP ODSH SONY GROUP COM JP JPY A1 97,572,999.99 662,468.12 0.35%

JP3475350009 DAIICHI SANKYO ODSH DAIICHI SANKYO COM JP JPY A1 66,883,899.88 454,105.66 0.24%

JP3519400000 CHUGAI PHARM ODSH CHUGAI PHARM COM JP JPY A1 3,757,499.60 25,511.40 0.01%

JP3551520004 DENTSU GROUP ODSH DENTSU GROUP COM JP JPY A1 3,527,698.26 23,951.17 0.01%

JP3571400005 TOKYO ELECTRON ODSH TOKYO ELECTRON COM JP JPY A1 101,345,997.77 688,084.75 0.37%

JP3629000005 TOPPAN HOLDINGS ODSH TOPPAN HOLDINGS COM JP JPY A1 97,203,598.24 659,960.08 0.35%

JP3633400001 TOYOTA ODSH TOYOTA COM JP JPY A1 97,511,899.01 662,053.28 0.35%

JP3635000007 TOYOTA TSUSHO ODSH TOYOTA TSUSHO COM JP JPY A1 97,564,999.73 662,413.81 0.35%

JP3837800006 HOYA ODSH HOYA COM JP JPY A1 34,209,499.04 232,264.08 0.12%

JP3902900004 MUFG ODSH MUFG COM JP JPY A1 181,612,998.77 1,233,054.46 0.66%

JP3910660004 TOKIO MARINEHLDG ODSH TOKIO MARINEHLDG COM JP JPY A1 55,775,999.09 378,689.00 0.20%

JP3942400007 ASTELLAS PHARMA ODSH ASTELLAS PHARMA COM JP JPY A1 150,460,199.48 1,021,543.73 0.55%

KYG960071028 WH GROUP ODSH WH GROUP COM HK HKD 261.26 33.25 0.00%

NL0000235190 AIRBUS NL ODSH AIRBUS NL COM FR EUR AA2 1,176,704.66 1,307,554.15 0.70%

NL0015000B11 NLGV 01/15/38 NETHERLANDS GOV NL EUR AAA 3,217,253.99 3,575,012.46 1.91%

SE0007100581 ASSA ABLOY ODSH ASSA ABLOY COM SE SEK AAA 6,494,850.48 664,583.91 0.36%

US0231351067 AMAZON.COM ODSH AMAZON.COM COM US USD AAA 665,667.06 665,667.06 0.36%

US1011371077 BOSTON ODSH BOSTON COM US USD AAA 665,292.54 665,292.54 0.36%

US1729674242 CITIGROUP ODSH CITIGROUP COM US USD AAA 1,021,633.68 1,021,633.68 0.55%

US1746101054 CITIZNS FNCL ODSH CITIZNS FNCL COM US USD AAA 1,021,684.75 1,021,684.75 0.55%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 1,969,174.49 1,969,174.49 1.05%

US8825081040 TEXAS INSTRUMENT ODSH TEXAS INSTRUMENT COM US USD AAA 1,960,295.76 1,960,295.76 1.05%

US912810FP85 UST 5.375 02/15/31 US TREASURY GOV US USD AAA 11,850,413.60 11,850,413.60 6.34%

US912810PX00 UST 4.500 05/15/38 US TREASURY GOV US USD AAA 1,238,457.17 1,238,457.17 0.66%

US912810QS06 UST 3.750 08/15/41 US TREASURY GOV US USD AAA 5,752.56 5,752.56 0.00%

US912810TV08 UST 4.750 11/15/53 US TREASURY GOV US USD AAA 4,952,625.18 4,952,625.18 2.65%

US912810UA42 UST 4.625 05/15/54 US TREASURY GOV US USD AAA 4,952,629.46 4,952,629.46 2.65%

US912810UC08 UST 4.250 08/15/54 US TREASURY GOV US USD AAA 3,574,635.41 3,574,635.41 1.91%

US912828YU85 UST 1.625 11/30/26 US TREASURY GOV US USD AAA 2,011,104.26 2,011,104.26 1.08%

US91282CEM91 UST 2.875 04/30/29 US TREASURY GOV US USD AAA 3,570,218.21 3,570,218.21 1.91%

US91282CFV81 UST 4.125 11/15/32 US TREASURY GOV US USD AAA 4,952,544.22 4,952,544.22 2.65%

US91282CHC82 UST 3.375 05/15/33 US TREASURY GOV US USD AAA 4,952,627.12 4,952,627.12 2.65%



Collateral data - as at 15/05/2025

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

US91282CKQ32 UST 4.375 05/15/34 US TREASURY GOV US USD AAA 4,952,559.89 4,952,559.89 2.65%

US91282CMD01 UST 4.375 12/31/29 US TREASURY GOV US USD AAA 3,575,017.78 3,575,017.78 1.91%

US91282CMK44 UST 4.375 01/31/32 US TREASURY GOV US USD AAA 4,952,621.63 4,952,621.63 2.65%

US9497461015 WELLS FARGO ODSH WELLS FARGO COM US USD AAA 33,115.48 33,115.48 0.02%

US9892071054 ZEBRA TECH ODSH ZEBRA TECH COM US USD AAA 1,960,131.73 1,960,131.73 1.05%

Total: 186,835,095.92 100.00%

Counterparts

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

No. Major Name Market Value

1 MORGAN STANLEY & CO INTERNATION 68,520,584.01

Top 5 borrowers in last Month

No. Counterparty Market Value

1 MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT) 31,899,112.46

2 BNP PARIBAS ARBITRAGE LONDON/PARIS (PARENT) 18,789,720.17

3 BARCLAYS CAPITAL SECURITIES LIMITED (PARENT) 16,144,029.48

4 NATIXIS (PARENT) 14,148,375.39

5 MERRILL LYNCH INTERNATIONAL (PARENT) 12,975,558.47
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