4X) Hsec

Securities Lending Report
HSBC CONTINENTAL EUROPE / HSBC MSCI JAPAN UCITS ETF - 699657
Report as at 12/06/2025

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) 174,726,813
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 12/06/2025

Currently on loan in USD (base currency)

38,278,734.13

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

21.91%

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

41,337,767.98

Collateral value (cash and securities) in % of loan

108%

Securities lending statistics

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

31,801,287.79

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

18.43%

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) 92,276.21
Gross Return for the fund over the last 12 months in % of the fund AuM 0.0535%

Collateral data - as at 12/06/2025

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

AUO000000AZJ1 AURIZON ODSH AURIZON COM AU AUD AAA 472,817.28 307,441.59 0.74%
AU000000BSLO BLUESCOPE STL ODSH BLUESCOPE STL COM AU AUD AAA 295,458.41 192,116.93 0.46%
AU000000BXB1 BRAMBLES ODSH BRAMBLES COM AU AUD AAA 472,810.99 307,437.50 0.74%
AUOO00OOOFLT9 FLIGHT CENTRE ODSH FLIGHT CENTRE COM AU AUD AAA 472,778.99 307,416.69 0.74%
AUOO00000QAN2 QANTAS ODSH QANTAS COM AU AUD AAA 472,827.04 307,447.94 0.74%
AU000000TLX2 TELIX PHARMS ODSH TELIX PHARMS COM AU AUD AAA 472,806.44 307,434.54 0.74%
DEO0001108546 DEGV PO STR 07/04/40 GERMANY GOV DE EUR AAA 39,697.53 45,370.31 0.11%
DE0001108744 DEGV PO STR 08/15/46 GERMANY GOV DE EUR AAA 39,697.53 45,370.31 0.11%
DE0001142131 DEGV PO STR 01/04/30 GERMANY GOV DE EUR AAA 179,748.56 205,434.63 0.50%
DEO0003811451 DEGV IO STR 08/15/27 GERMANY GOV DE EUR AAA 39,697.53 45,370.31 0.11%




Collateral data - as at 12/06/2025

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

DEOOOATEWWWO ADIDAS ODSH ADIDAS COM DE EUR AAA 271,823.60 310,667.19 0.75%
FR0000130809 SOCIETE GENERALE ODSH SOCIETE GENERALE COM FR EUR AA2 295,483.77 337,708.40 0.82%
GB0007188757 ORD GBPO0.10(REGD) RIO TINTO CST GB GBP AA3 23,625.93 31,902.26 0.08%
GB0008706128 ORD GBPO0.25 LLOYDS BANKING GROUP CST GB GBP AA3 23,660.74 31,949.27 0.08%
GB00B128DP45 UKT 4 1/4 12/07/46 UK TREASURY GIL GB GBP AA3 262,423.73 354,352.65 0.86%
GB0O0OBPCJD997 UKT 3 3/4 10/22/53 UK Treasury GIL GB GBP AA3 335,870.36 453,528.17 1.10%
GBOOBPJJKN53 UKT 45/8 01/31/34 UK Treasury GIL GB GBP AA3 50.32 67.95 0.00%
GB00BQC82D08 UKT 4 3/8 01/31/2040 UK TREASURY GIL GB GBP AA3 271,653.31 366,815.42 0.89%
HK0291001490 CHINA RES BEER ODSH CHINA RES BEER COM HK HKD 99.15 12.60 0.00%
ITO000072618 INTESA SANPAOLO ODSH INTESA SANPAOLO COM IT EUR 295,648.91 337,897.13 0.82%
JP1024551PC4 JPGV 0.005 12/01/25 JAPAN GOV JP JPY A1l 652,368,389.52 4,493,207.04 10.87%
JP1024581Q37 JPGV 0.200 03/01/26 JAPAN GOV JP JPY A1l 631,891,678.14 4,352,173.07 10.53%
JP1051741QB7 JPGV 0.700 09/20/29 JAPAN GOV JP JPY A1l 53,094,721.99 365,691.51 0.88%
JP1201511EC7 JPGV 1.200 12/20/34 JAPAN GOV JP JPY A1l 53,183,042.96 366,299.82 0.89%
JP1201721L45 JPGV 0.400 03/20/40 JAPAN GOV JP JPY A1l 652,378,480.26 4,493,276.54 10.87%
JP1201761M45 JPGV 0.500 03/20/41 JAPAN GOV JP JPY A1l 652,404,208.04 4,493,453.74 10.87%
JP1201771M76 JPGV 0.400 06/20/41 JAPAN GOV JP JPY A1l 236,880,267.58 1,631,520.02 3.95%
JP1201781MA3 JPGV 0.500 09/20/41 JAPAN GOV JP JPY A1l 652,377,672.53 4,493,270.98 10.87%
JP1201831P14 JPGV 1.400 12/20/42 JAPAN GOV JP JPY A1l 52,747,966.59 363,303.22 0.88%
JP1201851P76 JPGV 1.100 06/20/43 JAPAN GOV JP JPY A1l 652,407,354.66 4,493,475.41 10.87%
JP1201891Q77 JPGV 1.900 06/20/44 JAPAN GOV JP JPY A1l 53,147,830.24 366,057.29 0.89%
JP3111200006 ASAHI KASEI ODSH ASAHI KASEI COM JP JPY A1l 41,514,112.93 285,929.71 0.69%
JP3188220002 OTSUKA HOLDINGS ODSH OTSUKA HOLDINGS COM JP JPY A1l 48,780,598.17 335,977.85 0.81%
JP3198900007 ORIENTAL LAND ODSH ORIENTAL LAND COM JP JPY A1l 41,462,816.19 285,576.40 0.69%
JP3236200006 KEYENCE ODSH KEYENCE COM JP JPY A1l 5,939,998.29 40,911.92 0.10%
JP3243200007 CANON ELEC ODSH CANON ELEC COM JP JPY A1l 50,866,798.43 350,346.61 0.85%
JP3289800009 KOBE STEEL ODSH KOBE STEEL COM JP JPY A1l 2,861,583.92 19,709.25 0.05%
JP3297380002 KOJIMA ODSH KOJIMA COM JP JPY A1l 51,360,399.95 353,746.31 0.86%
JP3351500008 SHIZUOKAFINCLGRP ODSH SHIZUOKAFINCLGRP COM JP JPY A1l 1,365,199.18 9,402.85 0.02%
JP3414750004 SEIKO EPSON ODSH SEIKO EPSON COM JP JPY A1l 41,499,560.07 285,829.48 0.69%
JP3422950000 SEVEN&I HLDGS ODSH SEVEN&I HLDGS COM JP JPY A1l 48,943,998.84 337,103.27 0.82%
JP3443600006 TAISElI ODSH TAISEI COM JP JPY A1l 41,520,915.90 285,976.57 0.69%
JP3475350009 DAIICHI SANKYO ODSH DAIICHI SANKYO COM JP JPY A1l 48,748,498.74 335,756.76 0.81%
JP3481800005 DAIKIN IND ODSH DAIKIN IND COM JP JPY A1l 41,502,145.98 285,847.29 0.69%
JP3586600003 TOKYOTOKEIBA ODSH TOKYOTOKEIBA COM JP JPY A1l 50,679,999.07 349,060.03 0.84%
JP3609800002 TOYO CONST ODSH TOYO CONST COM JP JPY A1l 30,069,598.56 207,105.27 0.50%
JP3629000005 TOPPAN HOLDINGS ODSH TOPPAN HOLDINGS COM JP JPY A1l 1,088,098.73 7,494.31 0.02%
JP3635000007 TOYOTA TSUSHO ODSH TOYOTA TSUSHO COM JP JPY A1l 48,778,198.50 335,961.32 0.81%
JP3814000000 FUJIFILM ODSH FUJIFILM COM JP JPY A1l 41,512,123.01 285,916.00 0.69%




Collateral data - as at 12/06/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
JP3816800001 FUJITA KANKO ODSH FUJITA KANKO COM JP JPY A1 50,699,998.23 349,197.77 0.84%
JP3818800009 FUJITEC ODSH FUJITEC COM JP JPY A1 50,694,399.02 349,159.21 0.84%
JP3893600001 MITSUI CO ODSH MITSUI CO COM JP JPY A1 293,998.08 2,024.92 0.00%
JP3906000009 MINEBEA MITSUMI ODSH MINEBEA MITSUMI COM JP JPY A1 44.123.24 303.90 0.00%
JP3918000005 MEIJI HOLDINGS ODSH MEIJI HOLDINGS COM JP JPY A1 33,757,498.23 232,505.79 0.56%
JP3970300004 RECRUIT HOLDINGS ODSH RECRUIT HOLDINGS COM JP JPY A1 41,516,279.30 285,944 .63 0.69%
JP3976000004 MITSUBISHI SHOKU ODSH MITSUBISHI SHOKU COM JP JPY A1 51,191,999.98 352,586.45 0.85%
KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 251,429.90 31,949.15 0.08%
NL0013654783 PROSUS ODSH PROSUS COM NL EUR AAA 11,394.58 13,022.86 0.03%
NZXROEO0001S2 XERO ODSH XERO COM AU AUD AAA 472,662.86 307,341.18 0.74%
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us USD AAA 31,896.31 31,896.31 0.08%
US03662Q1058 ANSYS ODSH ANSYS COM us USD AAA 31,797.33 31,797.33 0.08%
US0378331005 APPLE ODSH APPLE COM us USD AAA 21,808.57 21,808.57 0.05%
US20030N1019 COMCAST ODSH COMCAST COM us USD AAA 31,965.11 31,965.11 0.08%
US912810RS96 UST 2.500 05/15/46 US TREASURY GOV us USD AAA 585,531.86 585,531.86 1.42%
US912810SY55 UST 2.250 05/15/41 US TREASURY GOV us USD AAA 91,056.20 91,056.20 0.22%
US91282CEF41 UST 2.500 03/31/27 US TREASURY GOV us USD AAA 14,555.14 14,555.14 0.04%
Total: 41,337,767.98 100.00%
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Counterparts

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

No. | Major Name Market Value

1 | MERRILL LYNCH INTERNATIONAL (PAR

26,237,078.42

Top 5 borrowers in last Month

No. | Counterparty

Market Value

1 | MERRILL LYNCH INTERNATIONAL (PARENT)

30,880,703.96

2 | MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT)

1,861,080.34

3 | BNP PARIBAS ARBITRAGE LONDON/PARIS (PARENT)

1,819,303.96




NOMURA INTERNATIONAL PLC (PARENT)

1,741,597.07

MACQUARIE BANK LTD (PARENT)

1,489,802.10
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