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

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) 174,126,544
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 06/06/2025

Currently on loan in USD (base currency)

38,427,696.18

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

22.07%

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

41,977,087.09

Collateral value (cash and securities) in % of loan

109%

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 06/06/2025

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

AU0000154833 ENDEAVOUR GROUP ODSH ENDEAVOUR GROUP COM AU AUD AAA 8.23 5.34 0.00%
AU0000390544 DYNO NOBEL AU ODSH DYNO NOBEL AU COM AU AUD AAA 469,975.74 304,917.16 0.73%
BE0974320526 UM ODSH UM COM BE EUR AA3 13,507.47 15,376.90 0.04%
CA8672241079 SUNCOR ENERGY ODSH SUNCOR ENERGY COM CA CAD AAA 18,722.43 13,637.26 0.03%
CH0013841017 LONZA GROUP ODSH LONZA GROUP COM CH CHF 161,740.80 196,187.22 0.47%
CH0038863350 NESTLE ODSH NESTLE COM CH CHF 150,473.50 182,520.30 0.43%
CH0418792922 SIKA ODSH SIKA COM CH CHF 117,058.00 141,988.19 0.34%
CNE1000003X6 PING AN OF CHINA ODSH PING AN OF CHINA COM CN HKD 53,286.16 6,754.84 0.02%
F14000552526 MANDATUM ODSH MANDATUM COM Fl EUR AA1 192.89 219.58 0.00%
FR0000073272 SAFRAN ODSH SAFRAN COM FR EUR AA2 1,323.79 1,507.00 0.00%




Collateral data - as at 06/06/2025

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

FR0000130809 SOCIETE GENERALE ODSH SOCIETE GENERALE COM FR EUR AA2 302,071.16 343,877.80 0.82%
FR0000571218 FRGV 5.500 04/25/29 FRANCE GOV FR EUR AA2 18,045.43 20,542.92 0.05%
FR0013286192 FRGV 0.750 05/25/28 FRANCE GOV FR EUR AA2 559,325.32 636,735.93 1.52%
GB0005603997 ORD GBP0.025 LEGAL & GENERAL GROUP PLC CST GB GBP AA3 353.32 477.64 0.00%
GB0007980591 ORD USDO0.25 BP PLC CST GB GBP AA3 422.32 570.92 0.00%
GBOOBDRHNPO05 UKT 1Q 07/22/27 UK TREASURY GIL GB GBP AA3 318.38 430.40 0.00%
GB00BLGZ9862 TESCO ODSH TESCO CST GB GBP AA3 72,339.89 97,793.29 0.23%
GB00BM8Q5M07 JD SPORTS FASHION ORD GBP0.0005 JD SPORTS FASHION ORD GBP0.0005 CST GB GBP AA3 0.80 1.08 0.00%
GBOOBPJJKN53 UKT 45/8 01/31/34 UK Treasury GIL GB GBP AA3 266,229.83 359,905.03 0.86%
GBOOBPSNBF73 UKT 4 10/22/31 UK Tresury GIL GB GBP AA3 40.86 55.24 0.00%
HK0388045442 HKEX ODSH HKEX COM HK HKD 2,466,309.47 312,642.82 0.74%
ITO000072618 INTESA SANPAOLO ODSH INTESA SANPAOLO COM IT EUR 302,097.69 343,908.00 0.82%
IT0O003132476 ENI ODSH ENI COM IT EUR 30,183.28 34,360.64 0.08%
JP1024551PC4 JPGV 0.005 12/01/25 JAPAN GOV JP JPY A1l 678,869,657.45 4,705,892.62 11.21%
JP1103781R44 JPGV 1.400 03/20/35 JAPAN GOV JP JPY A1l 52,643,883.15 364,924.93 0.87%
JP1201501E99 JPGV 1.400 09/20/34 JAPAN GOV JP JPY A1l 52,741,550.32 365,601.95 0.87%
JP1201531F68 JPGV 1.300 06/20/35 JAPAN GOV JP JPY A1l 52,726,508.55 365,497.68 0.87%
JP1201721L45 JPGV 0.400 03/20/40 JAPAN GOV JP JPY A1l 678,875,227.18 4,705,931.23 11.21%
JP1201761M45 JPGV 0.500 03/20/41 JAPAN GOV JP JPY A1l 678,879,724.30 4,705,962.40 11.21%
JP1201771M76 JPGV 0.400 06/20/41 JAPAN GOV JP JPY A1l 169,821,833.55 1,177,196.98 2.80%
JP1201781MA3 JPGV 0.500 09/20/41 JAPAN GOV JP JPY A1l 678,871,621.29 4,705,906.23 11.21%
JP1201791N14 JPGV 0.500 12/20/41 JAPAN GOV JP JPY A1l 678,864,358.80 4,705,855.89 11.21%
JP1201851P76 JPGV 1.100 06/20/43 JAPAN GOV JP JPY A1l 678,848,059.16 4,705,742.90 11.21%
JP1201891Q77 JPGV 1.900 06/20/44 JAPAN GOV JP JPY A1l 52,732,708.18 365,540.66 0.87%
JP1201921R47 JPGV 2.400 03/20/45 JAPAN GOV JP JPY A1l 52,720,880.32 365,458.67 0.87%
JP3220580009 CALBEE ODSH CALBEE COM JP JPY A1l 50,304,799.31 348,710.51 0.83%
JP3224200000 KAWASAKI HEAVY ODSH KAWASAKI HEAVY COM JP JPY A1l 31,102,499.77 215,601.07 0.51%
JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1l 44,711,098.25 309,935.24 0.74%
JP3243200007 CANON ELEC ODSH CANON ELEC COM JP JPY A1l 50,118,398.77 347,418.39 0.83%
JP3274280001 WELCIA HOLDINGS ODSH WELCIA HOLDINGS COM JP JPY A1l 49,988,249.34 346,516.20 0.83%
JP3297380002 KOJIMA ODSH KOJIMA COM JP JPY A1l 50,476,799.69 349,902.81 0.83%
JP3311400000 CYBERAGENT ODSH CYBERAGENT COM JP JPY A1l 4,799,999.58 33,273.37 0.08%
JP3386450005 ENEOS HOLDINGS ODSH ENEOS HOLDINGS COM JP JPY A1l 49,590,799.90 343,761.10 0.82%
JP3475350009 DAIICHI SANKYO ODSH DAIICHI SANKYO COM JP JPY A1l 49,486,999.40 343,041.56 0.82%
JP3481800005 DAIKIN IND ODSH DAIKIN IND COM JP JPY A1l 41,399,358.18 286,978.41 0.68%
JP3495000006 SUMITOMOPHARMA ODSH SUMITOMOPHARMA COM JP JPY A1l 4,743,598.31 32,882.40 0.08%
JP3551500006 DENSO ODSH DENSO COM JP JPY A1l 90,461.24 627.07 0.00%
JP3726800000 JAPAN TOBACCO ODSH JAPAN TOBACCO COM JP JPY A1l 45,031,999.07 312,159.71 0.74%
JP3732000009 SOFTBANK ODSH SOFTBANK COM JP JPY A1l 49,609,999.46 343,894.19 0.82%




Collateral data - as at 06/06/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
JP3778630008 BANDAI NAMCO HD ODSH BANDAI NAMCO HD COM JP JPY A1l 41,358,443.32 286,694.79 0.68%
JP3814000000 FUJIFILM ODSH FUJIFILM COM JP JPY A1l 41,409,048.65 287,045.58 0.68%
JP3816800001 FUJITA KANKO ODSH FUJITA KANKO COM JP JPY A1l 50,371,998.75 349,176.33 0.83%
JP3818000006 FUJITSU ODSH FUJITSU COM JP JPY A1l 44,576,399.04 309,001.51 0.74%
JP3837800006 HOYA ODSH HOYA COM JP JPY A1l 2,840,538.56 19,690.48 0.05%
JP3854600008 HONDA ODSH HONDA COM JP JPY A1l 4,906,998.38 34,015.08 0.08%
JP3866800000 PANASONIC HD ODSH PANASONIC HD COM JP JPY A1l 41,419,597.19 287,118.70 0.68%
JP3899600005 MITSUBISHI EST ODSH MITSUBISHI EST COM JP JPY A1l 41,376,250.45 286,818.23 0.68%
JP3900000005 MHI ODSH MHI COM JP JPY A1l 4,857,998.05 33,675.41 0.08%
JP3900000005 MHI ODSH MHI COM JP JPY A1l 41,387,190.98 286,894.07 0.68%
JP3902900004 MUFG ODSH MUFG COM JP JPY A1l 44,756,399.07 310,249.26 0.74%
JP3902900004 MUFG ODSH MUFG COM JP JPY A1l 41,411,997.32 287,066.02 0.68%
JP3944370000 EUGLENA ODSH EUGLENA COM JP JPY A1l 33,266,798.37 230,603.89 0.55%
JP3970300004 RECRUIT HOLDINGS ODSH RECRUIT HOLDINGS COM JP JPY A1l 22,132.64 153.42 0.00%
JP3976000004 MITSUBISHI SHOKU ODSH MITSUBISHI SHOKU COM JP JPY A1l 49,927,998.41 346,098.54 0.82%
KYG596691041 MEITUAN ODSH MEITUAN COM HK HKD 1,817,302.41 230,371.15 0.55%
KYG9830T1067 XIAOMI ODSH XIAOMI COM HK HKD 2,712,910.98 343,903.37 0.82%
LU2598331598 TENARIS ODSH TENARIS COM IT EUR 11,901.90 13,549.12 0.03%
US69331C1080 PG&E US ODSH PG&E US COM us uUsD AAA 12,310.29 12,310.29 0.03%
US7427181091 PROCTER GAMBLE ODSH PROCTER GAMBLE COM us uUsD AAA 32,382.93 32,382.93 0.08%
US912810TV08 UST 4.750 11/15/53 US TREASURY GOV us uUsD AAA 29,148.99 29,148.99 0.07%
US912810UK24 UST 4.750 05/15/55 US TREASURY GOV us uUsD AAA 91,690.15 91,690.15 0.22%
US91282CKQ32 UST 4.375 05/15/34 US TREASURY GOV us usD AAA 800.10 800.10 0.00%
Total: 41,977,087.09 100.00%
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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

28,010,707.81

Top 5 borrowers in last Month

No. | Counterparty Market Value
1 | MERRILL LYNCH INTERNATIONAL (PARENT) 30,916,178.96
2 | MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT) 1,863,218.30
3 | BNP PARIBAS ARBITRAGE LONDON/PARIS (PARENT) 1,821,393.93
4 | NOMURA INTERNATIONAL PLC (PARENT) 1,743,597.77
5 | MACQUARIE BANK LTD (PARENT) 1,491,513.55
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