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HSBC CONTINENTAL EUROPE / HSBC MSCI CANADA UCITS ETF - 722291

Report as at 19/05/2025

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 CANADA UCITS ETF - 722291

Replication Mode

Physical replication

ISIN Code IE00B51B7Z02
Total net assets (AuM) 34,379,606
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 19/05/2025

Currently on loan in USD (base currency) 6,648,361.04
Current percentage on loan (in % of the fund AuM) 19.34%
Collateral value (cash and securities) in USD (base currency) 6,984,651.71
Collateral value (cash and securities) in % of loan 105%
Securities lending statistics

12-month average on loan in USD (base currency) 5,836,203.75
12-month average on loan as a % of the fund AuM 18.18%
12-month maximum on loan in USD 8,975,922.28
12-month maximum on loan as a % of the fund AuM 25.18%
Gross Return for the fund over the last 12 months in (base currency fund) 69,196.10
Gross Return for the fund over the last 12 months in % of the fund AuM 0.2155%

Collateral data - as at 19/05/2025

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

CA21037X1006 CONSTEL SOFTWARE ODSH CONSTEL SOFTWARE COM CA CAD AAA 25,334.44 18,136.08 0.26%
GB0007980591 ORD USDO0.25 BP PLC CST GB GBP AA3 231.13 306.88 0.00%
GB00B1L6W962 UKTI 1 1/8 11/22/37 UK TREASURY GIL GB GBP AA3 783,175.46 1,039,864.35 14.89%
GB00BDX8CX86 UKTI 0 1/8 03/22/68 UK TREASURY GIL GB GBP AA3 446,727.66 593,144.44 8.49%
GBOOBMFOLF76 GBGV 4.000 10/22/63 UNITED KINGDOM GIL GB GBP AA3 783,269.38 1,039,989.05 14.89%
HK1093012172 CSPC PHARMA ODSH CSPC PHARMA COM HK HKD 99,477.11 12,741.27 0.18%
JP1201381C70 JPGV 1.500 06/20/32 JAPAN GOV JP JPY A1l 150,996,881.46 1,035,483.08 14.83%
JP1201451D66 JPGV 1.700 06/20/33 JAPAN GOV JP JPY A1l 151,661,110.31 1,040,038.13 14.89%
JP1743031R52 JPGV 08/04/25 JAPAN GOV JP JPY A1l 151,377,764.03 1,038,095.04 14.86%
JP3116000005 ASAHI GROUP ODSH ASAHI GROUP COM JP JPY A1l 3,091,199.38 21,198.35 0.30%




Collateral data - as at 19/05/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
JP3209000003 CASIO COMPUTER ODSH CASIO COMPUTER COM JP JPY A1l 3,169,499.87 21,735.31 0.31%
JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1l 337,498.90 2,314.45 0.03%
JP3249600002 KYOCERA ODSH KYOCERA COM JP JPY A1l 3,041,298.57 20,856.15 0.30%
JP3549600009 DENKA ODSH DENKA COM JP JPY A1l 778,199.33 5,336.62 0.08%
JP3789000001 KANADEVIA ODSH KANADEVIA COM JP JPY A1l 2,851,999.62 19,558.00 0.28%
NZFAPE0001S2 F&P HEALTHCARE ODSH F&P HEALTHCARE COM AU AUD AAA 32,418.32 20,755.38 0.30%
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us uUsD AAA 2,057.75 2,057.75 0.03%
US0236081024 AMEREN ODSH AMEREN COM us uUsD AAA 98.11 98.11 0.00%
US42809H1077 HESS ODSH HESS COM us uUsD AAA 2,025.78 2,025.78 0.03%
US912810SN90 UST 1.250 05/15/50 US TREASURY GOV us uUsD AAA 2,159.82 2,159.82 0.03%
US9128287B95 UST 1.125 02/28/27 US TREASURY GOV us uUsD AAA 2,195.07 2,195.07 0.03%
US91282CAM38 UST 0.250 09/30/25 US TREASURY GOV us uUsD AAA 2,170.45 2,170.45 0.03%
US91282CDW82 UST 1.750 01/31/29 US TREASURY GOV us uUsD AAA 2,218.16 2,218.16 0.03%
US91282CEE75 UST 2.375 03/31/29 US TREASURY GOV us uUsD AAA 851.46 851.46 0.01%
US91282CGB19 UST 3.875 12/31/29 US TREASURY GOV us uUsD AAA 2,218.89 2,218.89 0.03%
US91282CMDO01 UST 4.375 12/31/29 US TREASURY GOV us uUsD AAA 1,039,103.64 1,039,103.64 14.88%
Total: 6,984,651.71 100.00%
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Counterparts

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

No. | Major Name

Market Value

1 | GOLDMAN SACHS INTERNATIONAL (P4

6,499,492.00

Top 5 borrowers in last Month

No. | Counterparty

Market Value

1 | GOLDMAN SACHS INTERNATIONAL (PARENT) 6,541,402.11
2 | UBS AG 191,985.09
3 | HSBC BANK PLC (PARENT) 14,158.04
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