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HSBC CONTINENTAL EUROPE / HSBC MSCI CANADA UCITS ETF - 722291

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 CANADA UCITS ETF - 722291

Replication Mode

Physical replication

ISIN Code IE00B51B7Z02
Total net assets (AuM) 39,144,849
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) 3,463,294.12

Current percentage on loan (in % of the fund AuM) 8.85%

Collateral value (cash and securities) in USD (base currency) 3,641,771.01

Collateral value (cash and securities) in % of loan 105%

Securities lending statistics

12-month average on loan in USD (base currency) 5,922,715.01

12-month average on loan as a % of the fund AuM 17.92%
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) 70,053.95
Gross Return for the fund over the last 12 months in % of the fund AuM 0.2119%

Collateral data - as at 01/07/2025

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

GB0002374006 ORD 28 101/108P DIAGEO CST GB GBP AA3 1,736.60 2,379.75 0.07%
GBOOBOCNHZ09 UKTI 1 1/4 11/22/55 UK TREASURY GIL GB GBP AA3 370,991.27 508,387.89 13.96%
GB00B3MYD345 UKTI 0 5/8 11/22/42 UK TREASURY GIL GB GBP AA3 370,910.34 508,276.98 13.96%
GB00B46CGH68 UKTI 0 3/4 03/22/34 UK TREASURY GIL GB GBP AA3 370,930.21 508,304.21 13.96%
GB00BDX8CX86 UKTI 0 1/8 03/22/68 UK TREASURY GIL GB GBP AA3 371,034.82 508,447.57 13.96%
GBOOBFMCNG652 UKT 158 10/22/71 UK Treasury GIL GB GBP AA3 210,784.58 288,848.65 7.93%
GBOOBN65R313 UKT 3 1/2 01/22/45 UK TREASURY GIL GB GBP AA3 1,751.85 2,400.65 0.07%
GBOOBNNGP775 UKT 07/8 01/31/46 UK Treasury GIL GB GBP AA3 462.02 633.13 0.02%
ITO004764699 BRUNELLO ODSH BRUNELLO COM IT EUR 206.40 242.28 0.01%
JP1300841QA6 JPGV 2.100 09/20/54 JAPAN GOV JP JPY A1l 73,094,638.53 506,037.87 13.90%




Collateral data - as at 01/07/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
JP3137200006 ISUZU MOTORS ODSH ISUZU MOTORS COM JP JPY A1l 6,227,099.72 43,110.53 1.18%
JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1l 6,082,999.26 42,112.91 1.16%
JP3249600002 KYOCERA ODSH KYOCERA COM JP JPY A1l 2,406,598.52 16,661.00 0.46%
JP3300600008 KONICA MINOLTA ODSH KONICA MINOLTA COM JP JPY A1l 6,230,399.39 43,133.37 1.18%
JP3538800008 TDK ODSH TDK COM JP JPY A1l 2,453,999.26 16,989.16 0.47%
JP3695200000 NGK INSULATORS ODSH NGK INSULATORS COM JP JPY A1l 6,119,998.24 42,369.06 1.16%
KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 323,428.98 41,201.13 1.13%
NL0013654783 PROSUS ODSH PROSUS COM NL EUR AAA 2,041.20 2,396.06 0.07%
US02079K3059 ALPHABET ODSH ALPHABET COM us uUsD AAA 2,290.98 2,290.98 0.06%
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us uUsD AAA 2,193.89 2,193.89 0.06%
US0378331005 APPLE ODSH APPLE COM us uUsD AAA 1,436.18 1,436.18 0.04%
US5486611073 LOWE S ODSH LOWE S COM us uUsD AAA 2,218.69 2,218.69 0.06%
US91282CEP23 UST 2.875 05/15/32 US TREASURY GOV us uUsD AAA 508,430.52 508,430.52 13.96%
UsS9884981013 YUM! BRANDS ODSH YUM! BRANDS COM us uUsD AAA 43,268.55 43,268.55 1.19%
Total: 3,641,771.01 100.00%
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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

3,177,519.26

Top 5 borrowers in last Month

No. | Counterparty

Market Value

1 | GOLDMAN SACHS INTERNATIONAL (PARENT) 4,855,840.96
2 | UBS AG 175,128.98
3 | HSBC BANK PLC (PARENT) 13,787.03
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