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Securities Lending Report

HSBC CONTINENTAL EUROPE / HSBC MSCI PACIFIC EX JAPAN UCITS ETF - 706078

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 PACIFIC EX JAPAN UCITS ETF - 706078

Replication Mode

Physical replication

ISIN Code

IEO0B5SG8Z57

Total net assets (AuM)

1,047,924,065

Reference currency of the fund

usSD

* 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)

76,723,609.74

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

7.32%

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

80,787,201.24

Collateral value (cash and securities) in % of loan

105%

Securities lending statistics

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

58,059,258.92

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

9.03%

12-month maximum on loan in USD

103,358,065.61

12-month maximum on loan as a % of the fund AuM 17.74%
Gross Return for the fund over the last 12 months in (base currency fund) 112,567.50
Gross Return for the fund over the last 12 months in % of the fund AuM 0.0175%

Collateral data - as at 20/05/2025

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

ATO000A04967 ATGV 4.150 03/15/37 AUSTRIA GOV AT EUR AA1 359,478.93 402,400.74 0.50%
ATO000A324S8 ATGV 2.900 02/20/33 AUSTRIA GOV AT EUR AA1 44,613.90 49,940.80 0.06%
AU000000CSL8 CSL ODSH CSL COM AU AUD AAA 271,117.31 173,958.95 0.22%
AUOOOO00EVN4 EVOLUTION MINING ODSH EVOLUTION MINING COM AU AUD AAA 579,118.88 371,584.21 0.46%
AUO00000FMG4 FORTESCUE ODSH FORTESCUE COM AU AUD AAA 401,143.54 257,388.62 0.32%
AUOO00000QAN2 QANTAS ODSH QANTAS COM AU AUD AAA 470,746.90 302,048.72 0.37%
AU0000088338 AMPOL ODSH AMPOL COM AU AUD AAA 1,181.24 757.93 0.00%
BE0003565737 KBC GROEP ODSH KBC GROEP COM BE EUR AA3 187,282.13 209,643.62 0.26%
DE0001102341 DEGV 2.500 08/15/46 GERMANY GOV DE EUR AAA 494,361.91 553,388.75 0.68%
DE0005557508 DEUTSCHE TELEKOM ODSH DEUTSCHE TELEKOM COM DE EUR AAA 229,972.64 257,431.39 0.32%




Collateral data - as at 20/05/2025

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

DE0005785604 FRESENIUS ODSH FRESENIUS COM DE EUR AAA 187,333.51 209,701.14 0.26%
DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 125,290.50 140,250.20 0.17%
DE0007236101 SIEMENS ODSH SIEMENS COM DE EUR AAA 229,828.33 257,269.85 0.32%
DE0008430026 MUNICH RE GROUP ODSH MUNICH RE GROUP COM DE EUR AAA 229,654.86 257,075.66 0.32%
DK0009922320 DKGV 4.500 11/15/39 DENMARK GOV DK DKK AAA 548,170.59 82,179.77 0.10%
FR0000121972 SCHNEIDER ODSH SCHNEIDER COM FR EUR AA2 187,195.62 209,546.79 0.26%
FR0006174348 BUREAU VERITAS ODSH BUREAU VERITAS COM FR EUR AA2 1,201,396.98 1,344,843.85 1.66%
FR0013257524 FRGV 2.000 05/25/48 FRANCE GOV FR EUR AA2 494,379.51 553,408.45 0.69%
FR0013286192 FRGV 0.750 05/25/28 FRANCE GOV FR EUR AA2 4,902.50 5,487.86 0.01%
FR0013515806 FRGV 0.500 05/25/40 FRANCE GOV FR EUR AA2 121,606.68 136,126.52 0.17%
GB0007980591 ORD USDO0.25 BP PLC CST GB GBP AA3 157,885.03 209,726.48 0.26%
GB0031348658 ORD 25P BARCLAYS BANK PLC CST GB GBP AA3 157,886.33 209,728.21 0.26%
GB0032089863 ORD GBPO0.50 NEXT PLC CST GB GBP AA3 14,743.60 19,584.65 0.02%
GBOOBOCNHZ09 UKTI 1 1/4 11/22/55 UK TREASURY GIL GB GBP AA3 416,557.74 553,334.22 0.68%
GB00B63H8491 ROLLS ROYCE ODSH ROLLS ROYCE CST GB GBP AA3 12,025.85 15,974.53 0.02%
GB00B8479V04 UKT 3 1/4 01/22/44 UK TREASURY GIL GB GBP AA3 1,011,908.38 1,344,167.89 1.66%
GB00OBDOXH204 UKT 1T 07/22/57 UK TREASURY GIL GB GBP AA3 148,461.99 197,209.40 0.24%
GBOOBFMCNG652 UKT 158 10/22/71 UK Treasury GIL GB GBP AA3 104,181.08 138,388.88 0.17%
GBO0OBL6C7720 UKT 4 1/8 01/29/27 UK Treasury GIL GB GBP AA3 1,450,679.99 1,927,009.89 2.39%
GB00BLGZ9862 TESCO ODSH TESCO CST GB GBP AA3 38,333.12 50,919.78 0.06%
GB00OBP6MXD84 SHELL ODSH SHELL CST GB GBP AA3 280,141.44 372,125.71 0.46%
HK0267001375 CITIC ODSH CITIC COM HK HKD 201,921.57 25,657.15 0.03%
HK0388045442 HKEX ODSH HKEX COM HK HKD 454,660.73 57,771.43 0.07%
JP1024581Q37 JPGV 0.200 03/01/26 JAPAN GOV JP JPY A1l 598,259,893.73 4,103,255.28 5.08%
JP1024601Q58 JPGV 0.300 05/01/26 JAPAN GOV JP JPY A1l 80,668,269.06 553,275.43 0.68%
JP1051681Q54 JPGV 0.600 03/20/29 JAPAN GOV JP JPY A1l 49,799,222.09 341,555.44 0.42%
JP1103761QA5 JPGV 0.900 09/20/34 JAPAN GOV JP JPY A1l 143,329.22 983.04 0.00%
JP1103771R12 JPGV 1.200 12/20/34 JAPAN GOV JP JPY A1l 47,319,418.37 324,547.33 0.40%
JP1200901690 JPGV 2.200 09/20/26 JAPAN GOV JP JPY A1l 102,448.29 702.66 0.00%
JP12009216CO0 JPGV 2.100 12/20/26 JAPAN GOV JP JPY A1l 44,435,246.32 304,765.81 0.38%
JP1201281B64 JPGV 1.900 06/20/31 JAPAN GOV JP JPY A1l 19,134,275.69 131,235.30 0.16%
JP1201511EC7 JPGV 1.200 12/20/34 JAPAN GOV JP JPY A1l 39,711,473.12 272,367.10 0.34%
JP1201721L45 JPGV 0.400 03/20/40 JAPAN GOV JP JPY A1l 598,254,315.89 4,103,217.02 5.08%
JP1201731L76 JPGV 0.400 06/20/40 JAPAN GOV JP JPY A1l 149,670,581.53 1,026,538.15 1.27%
JP1201751M13 JPGV 0.500 12/20/40 JAPAN GOV JP JPY A1l 598,240,533.97 4,103,122.49 5.08%
JP1201781MA3 JPGV 0.500 09/20/41 JAPAN GOV JP JPY A1l 598,234,919.33 4,103,083.99 5.08%
JP1201791N14 JPGV 0.500 12/20/41 JAPAN GOV JP JPY A1l 598,250,872.35 4,103,193.40 5.08%
JP1201811N77 JPGV 0.900 06/20/42 JAPAN GOV JP JPY A1l 1,926,278,542.34 13,211,670.51 16.35%
JP1201861PA6 JPGV 1.500 09/20/43 JAPAN GOV JP JPY A1l 23,504,471.85 161,208.95 0.20%




Collateral data - as at 20/05/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
JP1300691M16 JPGV 0.700 12/20/50 JAPAN GOV JP JPY A1l 598,254,819.44 4,103,220.47 5.08%
JP1400031A58 JPGV 2.200 03/20/50 JAPAN GOV JP JPY A1l 1,625,673.51 11,149.93 0.01%
JP1400091G59 JPGV 0.400 03/20/56 JAPAN GOV JP JPY A1l 24,310.09 166.73 0.00%
JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1l 329,499.36 2,259.92 0.00%
JP3242800005 CANON ODSH CANON COM JP JPY A1l 37,304,398.26 255,857.81 0.32%
JP3294460005 INPEX ODSH INPEX COM JP JPY A1l 236,878,848.38 1,624,669.14 2.01%
JP3371200001 SHIN-ETSU CHEM ODSH SHIN-ETSU CHEM COM JP JPY A1l 239,377,099.65 1,641,803.77 2.03%
JP3401400001 SUMITOMO CHEM ODSH SUMITOMO CHEM COM JP JPY A1l 12,146,398.55 83,307.90 0.10%
JP3435000009 SONY GROUP ODSH SONY GROUP COM JP JPY A1l 239,461,799.56 1,642,384.69 2.03%
JP3436100006 SOFTBANK GROUP ODSH SOFTBANK GROUP COM JP JPY A1l 166,418,098.87 1,141,403.51 1.41%
JP3463000004 TAKEDA PHARMA ODSH TAKEDA PHARMA COM JP JPY A1l 150,773,398.25 1,034,101.98 1.28%
JP3475350009 DAIICHI SANKYO ODSH DAIICHI SANKYO COM JP JPY A1l 239,479,598.30 1,642,506.77 2.03%
JP3538800008 TDK ODSH TDK COM JP JPY A1l 67,617,198.87 463,762.71 0.57%
JP3835250006 BAYCURRENT ODSH BAYCURRENT COM JP JPY A1l 37,534,199.51 257,433.94 0.32%
JP3888300005 MITSUI CHEMICALS ODSH MITSUI CHEMICALS COM JP JPY A1l 12,327,999.89 84,553.44 0.10%
JP3902400005 MITSUBISHI ELEC ODSH MITSUBISHI ELEC COM JP JPY A1l 234,023,998.74 1,605,088.72 1.99%
JP3942400007 ASTELLAS PHARMA ODSH ASTELLAS PHARMA COM JP JPY A1l 12,416,949.03 85,163.51 0.11%
KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 10,856.90 1,379.53 0.00%
NL0000102234 NLGV 4.000 01/15/37 NETHERLANDS GOV NL EUR AAA 164,139.51 183,737.78 0.23%
NL0010273215 ASML HOLDING ODSH ASML HOLDING COM NL EUR AAA 794,084.95 888,898.74 1.10%
NLO0015001AM2 NLGV 2.500 07/15/33 NETHERLANDS GOV NL EUR AAA 453,788.87 507,971.29 0.63%
US02079K3059 ALPHABET ODSH ALPHABET COM us uUsD AAA 1,345,295.88 1,345,295.88 1.67%
US1598641074 CHARLES RIVER LB ODSH CHARLES RIVER LB COM us usD AAA 84,294.90 84,294.90 0.10%
US17275R1023 CISCO SYSTEMS ODSH CISCO SYSTEMS COM us usD AAA 1,344,809.54 1,344,809.54 1.66%
US29414B1044 EPAM ODSH EPAM COM us usD AAA 43,092.48 43,092.48 0.05%
US31428X1063 FEDEX ODSH FEDEX COM us usD AAA 83,588.02 83,588.02 0.10%
US3696043013 GE ODSH GE COM us usD AAA 3,740.98 3,740.98 0.00%
US49338L1035 KEYSIGHT TECH ODSH KEYSIGHT TECH COM us usD AAA 83,946.74 83,946.74 0.10%
US67066G1040 NVIDIA ODSH NVIDIA COM us usD AAA 1,555,184.95 1,555,184.95 1.93%
US68389X1054 ORACLE ODSH ORACLE COM us usD AAA 1,345,715.68 1,345,715.68 1.67%
US75886F1075 REGENERON PHARMS ODSH REGENERON PHARMS COM us usD AAA 1,778.37 1,778.37 0.00%
US912810FP85 UST 5.375 02/15/31 US TREASURY GOV us usD AAA 1,922,939.27 1,922,939.27 2.38%
US912810QQ40 UST 4.375 05/15/41 US TREASURY GOV us usD AAA 1,923,536.59 1,923,536.59 2.38%
UsS912810QW18 UST 3.000 05/15/42 US TREASURY GOV us usD AAA 1,917,892.14 1,917,892.14 2.37%
US912810RC45 UST 3.625 08/15/43 US TREASURY GOV us usD AAA 1,918,446.98 1,918,446.98 2.37%
US912810SD19 UST 3.000 08/15/48 US TREASURY GOV us usD AAA 1,926,967.48 1,926,967.48 2.39%
US91282CJX02 UST 4.000 01/31/31 US TREASURY GOV us uUsD AAA 284,395.01 284,395.01 0.35%
Total: 80,787,201.24 100.00%




Geographical allocation of collateral
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Currency 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

Top 5 borrowers in last Month

No. | Counterparty

Market Value

1 | MERRILL LYNCH INTERNATIONAL (PARENT)

24,051,825.01

2 | MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT) 23,047,638.28
3 | BARCLAYS CAPITAL SECURITIES LIMITED (PARENT) 16,678,614.23
4 | BNP PARIBAS ARBITRAGE LONDON/PARIS (PARENT) 9,5618,791.52
5 | NATIXIS (PARENT) 3,172,490.83
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