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HSBC CONTINENTAL EUROPE / HSBC MSCI JAPAN UCITS ETF - 699657
Report as at 16/05/2025

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 JAPAN UCITS ETF - 699657

Replication Mode

Physical replication

ISIN Code IEOOB5VX7566
Total net assets (AuM) 170,767,076
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 16/05/2025

Currently on loan in USD (base currency)

36,821,374.47

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

21.56%

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

40,598,601.09

Collateral value (cash and securities) in % of loan

110%

Securities lending statistics

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

30,099,207.71

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

17.26%

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) 90,798.96
Gross Return for the fund over the last 12 months in % of the fund AuM 0.0521%

Collateral data - as at 16/05/2025

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

CNE1000002L3 CHINA LIFE INS ODSH CHINA LIFE INS COM CN HKD 702,386.58 90,284.41 0.22%
GB0007980591 ORD USDO0.25 BP PLC CST GB GBP AA3 269,606.87 359,283.59 0.88%
GBOOBMBL1G81 UKT 0 1/8 01/31/28 UK TREASURY GIL GB GBP AA3 238,543.28 317,887.62 0.78%
HK0388045442 HKEX ODSH HKEX COM HK HKD 148,868.40 19,135.47 0.05%
IT0005239360 UNI CREDIT ODSH UNI CREDIT COM IT EUR 241,695.31 271,037.13 0.67%
JP1024581Q37 JPGV 0.200 03/01/26 JAPAN GOV JP JPY A1 706,082,196.71 4,858,146.77 11.97%
JP1051771R39 JPGV 1.100 12/20/29 JAPAN GOV JP JPY A1 46,053,549.49 316,868.07 0.78%
JP1103581L42 JPGV 0.100 03/20/30 JAPAN GOV JP JPY A1 706,092,289.52 4,858,216.21 11.97%
JP1201481E36 JPGV 1.500 03/20/34 JAPAN GOV JP JPY A1 46,192,617.62 317,824.92 0.78%
JP1201711L13 JPGV 0.300 12/20/39 JAPAN GOV JP JPY A1 706,112,169.12 4,858,352.99 11.97%




Collateral data - as at 16/05/2025

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

JP1201741LA9 JPGV 0.400 09/20/40 JAPAN GOV JP JPY A1l 706,092,260.46 4,858,216.01 11.97%
JP1201751M13 JPGV 0.500 12/20/40 JAPAN GOV JP JPY A1l 706,101,055.60 4,858,276.53 11.97%
JP1201781MA3 JPGV 0.500 09/20/41 JAPAN GOV JP JPY A1l 176,675,213.12 1,215,600.85 2.99%
JP1201801N46 JPGV 0.800 03/20/42 JAPAN GOV JP JPY A1l 46,193,580.22 317,831.54 0.78%
JP1201811N77 JPGV 0.900 06/20/42 JAPAN GOV JP JPY A1l 21,435,206.67 147,483.37 0.36%
JP1300691M16 JPGV 0.700 12/20/50 JAPAN GOV JP JPY A1l 706,121,429.09 4,858,416.70 11.97%
JP1400141M51 JPGV 0.700 03/20/61 JAPAN GOV JP JPY A1l 41,478,378.26 285,388.94 0.70%
JP3110000001 ASANUMA ODSH ASANUMA COM JP JPY A1l 1,773,599.88 12,203.12 0.03%
JP3118000003 ASICS ODSH ASICS COM JP JPY A1l 13,183,999.82 90,711.54 0.22%
JP3122400009 ADVANTEST ODSH ADVANTEST COM JP JPY A1l 27,637,398.64 190,157.09 0.47%
JP3131430005 AEON MALL ODSH AEON MALL COM JP JPY A1l 564,598.92 3,884.68 0.01%
JP3173500004 OBC ODSH OBC COM JP JPY A1l 49,499,098.71 340,574.92 0.84%
JP3197800000 OMRON ODSH OMRON COM JP JPY A1l 41,511,126.15 285,614.26 0.70%
JP3201200007 OLYMPUS ODSH OLYMPUS COM JP JPY A1l 32,572,798.57 224.114.75 0.55%
JP3205800000 KAO ODSH KAO COM JP JPY A1l 632,699.73 4,353.24 0.01%
JP3210200006 KAJIMA ODSH KAJIMA COM JP JPY A1l 41,474,957.83 285,365.41 0.70%
JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1l 32,549,448.17 223,954.09 0.55%
JP3236200006 KEYENCE ODSH KEYENCE COM JP JPY A1l 38,369,997.87 264,001.96 0.65%
JP3243200007 CANON ELEC ODSH CANON ELEC COM JP JPY A1l 18,563,899.84 127,727.55 0.31%
JP3249600002 KYOCERA ODSH KYOCERA COM JP JPY A1l 14,188,398.14 97,622.23 0.24%
JP3358800005 SHIMIZU ODSH SHIMIZU COM JP JPY A1l 41,488,587.28 285,459.18 0.70%
JP3362700001 MITSUI OSK ODSH MITSUI OSK COM JP JPY A1l 1,563,899.52 10,760.30 0.03%
JP3368000000 RESONAC HLDG ODSH RESONAC HLDG COM JP JPY A1l 1,159,799.72 7,979.92 0.02%
JP3371200001 SHIN-ETSU CHEM ODSH SHIN-ETSU CHEM COM JP JPY A1l 38,918,699.31 267,777.26 0.66%
JP3397200001 SUZUKI MOTOR ODSH SUZUKI MOTOR COM JP JPY A1l 39,282,898.51 270,283.10 0.67%
JP3399310006 Z0Z0O ODSH z0zO COM JP JPY A1l 41,511,333.39 285,615.68 0.70%
JP3404600003 SUMITOMO CORP ODSH SUMITOMO CORP COM JP JPY A1l 39,347,199.26 270,725.52 0.67%
JP3435000009 SONY GROUP ODSH SONY GROUP COM JP JPY A1l 39,272,699.17 270,212.93 0.67%
JP3436100006 SOFTBANK GROUP ODSH SOFTBANK GROUP COM JP JPY A1l 23,186,999.81 159,536.45 0.39%
JP3463000004 TAKEDA PHARMA ODSH TAKEDA PHARMA COM JP JPY A1l 39,148,798.35 269,360.44 0.66%
JP3505000004 DAIWA HOUSE ODSH DAIWA HOUSE COM JP JPY A1l 2,867,710.15 19,731.07 0.05%
JP3571400005 TOKYO ELECTRON ODSH TOKYO ELECTRON COM JP JPY A1l 7,039,498.21 48,434.75 0.12%
JP3651080008 EIZO ODSH EIZO COM JP JPY A1l 403,199.17 2,774.18 0.01%
JP3662200009 NICHIHA ODSH NICHIHA COM JP JPY A1l 17,729,498.84 121,986.52 0.30%
JP3732000009 SOFTBANK ODSH SOFTBANK COM JP JPY A1l 1,150.48 7.92 0.00%
JP3753800006 LOGISNEXT ODSH LOGISNEXT COM JP JPY A1l 643,799.69 4,429.62 0.01%
JP3756600007 NINTENDO ODSH NINTENDO COM JP JPY A1l 32,591,998.35 224,246.85 0.55%
JP3759500006 NORITSU KOKI ODSH NORITSU KOKI COM JP JPY A1l 2,209,998.22 15,205.73 0.04%
JP3778630008 BANDAI NAMCO HD ODSH BANDAI NAMCO HD COM JP JPY A1l 41,493,961.98 285,496.16 0.70%




Collateral data - as at 16/05/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
JP3801600002 PIGEON ODSH PIGEON COM JP JPY A1l 6,921,698.39 47,624.24 0.12%
JP3811000003 FUJIKURA ODSH FUJIKURA COM JP JPY A1l 41,514,201.83 285,635.42 0.70%
JP3816800001 FUJITA KANKO ODSH FUJITA KANKO COM JP JPY A1l 1,813,998.24 12,481.08 0.03%
JP3818800009 FUJITEC ODSH FUJITEC COM JP JPY A1l 22,859,999.33 157,286.55 0.39%
JP3837800006 HOYA ODSH HOYA COM JP JPY A1l 23,910.14 164.51 0.00%
JP3863030007 MACROMILL INC ODSH MACROMILL INC COM JP JPY A1l 37,240,298.39 256,229.14 0.63%
JP3866800000 PANASONIC HD ODSH PANASONIC HD COM JP JPY A1l 161,949.81 1,114.28 0.00%
JP3885780001 MIZUHO ODSH MIZUHO COM JP JPY A1l 32,471,998.30 223,421.20 0.55%
JP3890350006 SMFG ODSH SMFG COM JP JPY A1l 692,199.09 4,762.63 0.01%
JP3899600005 MITSUBISHI EST ODSH MITSUBISHI EST COM JP JPY A1l 41,492,342.79 285,485.02 0.70%
JP3900000005 MHI ODSH MHI COM JP JPY A1l 32,544,999.28 223,923.48 0.55%
JP3942800008 YAMAHA MOTOR ODSH YAMAHA MOTOR COM JP JPY A1l 965,249.22 6,641.33 0.02%
JP3959400007 YODOGAWA STEEL W ODSH YODOGAWA STEEL W COM JP JPY A1l 1,613,999.45 11,105.00 0.03%
JP3976000004 MITSUBISHI SHOKU ODSH MITSUBISHI SHOKU COM JP JPY A1l 50,559,998.19 347,874.36 0.86%
US912797MG92 UST BILL 08/07/25 US TREASURY GOV us uUsD AAA 80,015.25 80,015.25 0.20%
US912810RH32 UST 3.125 08/15/44 US TREASURY GOV us uUsD AAA 38,257.50 38,257.50 0.09%
US912810SZz21 UST 2.000 08/15/51 US TREASURY GOV us uUsD AAA 317,548.52 317,548.52 0.78%
US912810TF57 UST 2.375 02/15/42 US TREASURY GOV us uUsD AAA 38,256.26 38,256.26 0.09%
US912810TJ79 UST 3.000 08/15/52 US TREASURY GOV us uUsD AAA 9,767.49 9,767.49 0.02%
US912810TW80 UST 4.750 11/15/43 US TREASURY GOV us uUsD AAA 1,473.85 1,473.85 0.00%
US91282CAV37 UST 0.875 11/15/30 US TREASURY GOV us uUsD AAA 317,857.13 317,857.13 0.78%
US91282CEW73 UST 3.250 06/30/27 US TREASURY GOV us uUsD AAA 38,277.87 38,277.87 0.09%
US91282CFF32 UST 2.750 08/15/32 US TREASURY GOV us usD AAA 38,213.39 38,213.39 0.09%
US91282CFJ53 UST 3.125 08/31/29 US TREASURY GOV us usD AAA 38,246.42 38,246.42 0.09%
US91282CHE49 UST 3.625 05/31/28 US TREASURY GOV us usD AAA 38,278.83 38,278.83 0.09%
US91282CJR34 UST 3.750 12/31/28 US TREASURY GOV us usD AAA 100.81 100.81 0.00%
Total: 40,598,601.09 100.00%
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Counterparts

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

No.

Major Name Market Value

MERRILL LYNCH INTERNATIONAL (PAFR

27,621,955.50

Top 5 borrowers in last Month

No. | Counterparty Market Value
1 | MERRILL LYNCH INTERNATIONAL (PARENT) 21,622,117.39
2 | MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT) 5,156,692.31
3 | BARCLAYS CAPITAL SECURITIES LIMITED (PARENT) 2,352,536.84
4 | BNP PARIBAS ARBITRAGE LONDON/PARIS (PARENT) 1,787,240.91
5 | SMBC NIKKO SECURITIES INC.(PARENT) 1,496,777.05
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