
Securities Lending Report

HSBC CONTINENTAL EUROPE / HSBC JAPAN SCREENED EQUITY UCITS ETF - 364639

Report as at 31/07/2025

Summary of policy

% limit on maximum percentage of book on loan 30%

Revenue Split 75/25 *

Name of the Fund HSBC CONTINENTAL EUROPE / HSBC JAPAN SCREENED EQUITY UCITS ETF - 364639

Replication Mode Physical replication

ISIN Code IE00BKY55S33

Total net assets (AuM) 242,812,552

Reference currency of the fund USD

Securities lending data - as at 31/07/2025

Currently on loan in USD (base currency) 27,824,837.00

Current percentage on loan (in % of the fund AuM) 11.46%

Collateral value (cash and securities) in  USD (base currency) 39,244,971.93

Collateral value (cash and securities) in % of loan 141%

Collateral data - as at 31/07/2025

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

AT0000383864 ATGV 6.250 07/15/27 AUSTRIA GOV AT EUR AA1 67.37 77.34 0.00%

AT0000A1FAP5 ATGV 1.200 10/20/25 AUSTRIA GOV AT EUR AA1 1,807,849.42 2,075,427.38 5.29%

AT0000A1K9C8 ATGV 0.750 10/20/26 AUSTRIA GOV AT EUR AA1 1,810,855.45 2,078,878.32 5.30%

AT0000A2Y8G4 ATGV 1.850 05/23/49 AUSTRIA GOV AT EUR AA1 53,690.70 61,637.41 0.16%

AT0000A324S8 ATGV 2.900 02/20/33 AUSTRIA GOV AT EUR AA1 1,809,604.10 2,077,441.76 5.29%

AT0000A33SK7 ATGV 3.150 10/20/53 AUSTRIA GOV AT EUR AA1 1,810,341.54 2,078,288.35 5.30%

BE0000333428 BEGV 3.000 06/22/34 BELGIUM GOV BE EUR AA3 2,421,983.05 2,780,458.30 7.08%

BE0000336454 BEGV 1.900 06/22/38 BELGIUM GOV BE EUR AA3 190.20 218.35 0.00%

BMG0450A1053 ARCH CAPITAL GRP ODSH ARCH CAPITAL GRP COM US USD AAA 178,582.45 178,582.45 0.46%

CH0012005267 NOVARTIS ODSH NOVARTIS COM CH CHF 144,145.34 177,764.09 0.45%

Securities lending statistics

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

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

12-month maximum on loan in USD N/A

12-month maximum on loan as a % of the fund AuM N/A

Gross Return for the fund over the last 12 months in USD (base currency) N/A

Gross Return for the fund over the last 12 months in % of the fund AuM N/A

* 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



Collateral data - as at 31/07/2025

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

DE0001102572 DEGV 08/15/52 GERMANY GOV DE EUR AAA 405,509.21 465,528.22 1.19%

DE000BU25042 DEGV 2.400 04/18/30 GERMANY GOV DE EUR AAA 39,886.47 45,790.03 0.12%

DE000BU27006 DEGV 2.400 11/15/30 GERMANY GOV DE EUR AAA 153,291.02 175,979.47 0.45%

FR0013286192 FRGV 0.750 05/25/28 FRANCE GOV FR EUR AA2 124,946.47 143,439.67 0.37%

FR0129132728 FRGV 07/15/26 FRANCE GOV FR EUR AA2 3,359,304.43 3,856,511.67 9.83%

IT0000062072 GENERALI ODSH GENERALI COM IT EUR 154,856.51 177,776.67 0.45%

JP1201321BC7 JPGV 1.700 12/20/31 JAPAN GOV JP JPY A1 5,317,972.48 35,706.67 0.09%

JP1201881Q46 JPGV 1.600 03/20/44 JAPAN GOV JP JPY A1 87,659,509.77 588,575.65 1.50%

JP1300711M79 JPGV 0.700 06/20/51 JAPAN GOV JP JPY A1 521,477,206.41 3,501,374.68 8.92%

JP1300721MA9 JPGV 0.700 09/20/51 JAPAN GOV JP JPY A1 104,113,581.23 699,053.87 1.78%

JP3143600009 ITOCHU ODSH ITOCHU COM JP JPY A1 185,632,198.20 1,246,397.48 3.18%

JP3205800000 KAO ODSH KAO COM JP JPY A1 185,912,998.79 1,248,282.87 3.18%

JP3496400007 KDDI ODSH KDDI COM JP JPY A1 170,753,848.38 1,146,499.20 2.92%

JP3551520004 DENTSU GROUP ODSH DENTSU GROUP COM JP JPY A1 186,183,549.95 1,250,099.45 3.19%

JP3733000008 NEC ODSH NEC COM JP JPY A1 19,355,599.07 129,960.05 0.33%

JP3818000006 FUJITSU ODSH FUJITSU COM JP JPY A1 184,749,499.38 1,240,470.74 3.16%

JP3837800006 HOYA ODSH HOYA COM JP JPY A1 186,045,998.04 1,249,175.88 3.18%

JP3877600001 MARUBENI ODSH MARUBENI COM JP JPY A1 186,157,399.82 1,249,923.87 3.18%

JP3885780001 MIZUHO ODSH MIZUHO COM JP JPY A1 26,443,798.97 177,552.63 0.45%

JP3890350006 SMFG ODSH SMFG COM JP JPY A1 186,196,499.32 1,250,186.39 3.19%

JP3910660004 TOKIO MARINEHLDG ODSH TOKIO MARINEHLDG COM JP JPY A1 186,169,598.99 1,250,005.77 3.19%

KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 9,818,599.90 1,250,782.15 3.19%

NL0015002F72 NLGV 2.500 07/15/35 NETHERLANDS GOV NL EUR AAA 1,324,077.58 1,520,052.96 3.87%

US5949181045 MICROSOFT ODSH MICROSOFT COM US USD AAA 127,283.52 127,283.52 0.32%

US6934751057 PNC FINL SVC ODSH PNC FINL SVC COM US USD AAA 178,493.85 178,493.85 0.45%

US7433151039 PROGRESSIVE ODSH PROGRESSIVE COM US USD AAA 178,623.68 178,623.68 0.46%

US8085131055 CHARLES SCHWAB ODSH CHARLES SCHWAB COM US USD AAA 19,221.15 19,221.15 0.05%

US8718291078 SYSCO ODSH SYSCO COM US USD AAA 169,112.20 169,112.20 0.43%

US88160R1014 TESLA ODSH TESLA COM US USD AAA 43,389.43 43,389.43 0.11%

US9029733048 US BANCORP ODSH US BANCORP COM US USD AAA 178,610.83 178,610.83 0.46%

US912810QW18 UST 3.000 05/15/42 US TREASURY GOV US USD AAA 2,091,831.97 2,091,831.97 5.33%

US912810RN00 UST 2.875 08/15/45 US TREASURY GOV US USD AAA 134,116.73 134,116.73 0.34%

US912810RY64 UST 2.750 08/15/47 US TREASURY GOV US USD AAA 134,070.67 134,070.67 0.34%

US912810SD19 UST 3.000 08/15/48 US TREASURY GOV US USD AAA 134,046.04 134,046.04 0.34%

US912810SW99 UST 1.875 02/15/41 US TREASURY GOV US USD AAA 134,017.51 134,017.51 0.34%

US912810SX72 UST 2.375 05/15/51 US TREASURY GOV US USD AAA 134,138.28 134,138.28 0.34%

US912810TG31 UST 2.875 05/15/52 US TREASURY GOV US USD AAA 33,789.25 33,789.25 0.09%

US912810TJ79 UST 3.000 08/15/52 US TREASURY GOV US USD AAA 134,183.56 134,183.56 0.34%

US91282CLD10 UST 4.125 07/31/31 US TREASURY GOV US USD AAA 12,143.48 12,143.48 0.03%



Collateral data - as at 31/07/2025

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

Total: 39,244,971.93 100.00%

Counterparts

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

No. Major Name Market Value

1 BARCLAYS CAPITAL SECURITIES LIMIT 15,236,918.21

2 MIZUHO SECURITIES CO LTD (PARENT) 11,788,814.10

Top 5 borrowers in last Month

No. Counterparty Market Value

1 BARCLAYS CAPITAL SECURITIES LIMITED (PARENT) 14,971,110.15

2 MIZUHO SECURITIES CO LTD (PARENT) 11,828,625.30

3 MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT) 815,784.42
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