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Securities Lending Report
HSBC CONTINENTAL EUROPE / HSBC MSCI EMERGING MARKETS UCITS ETF - 706054
Report as at 01/05/2025

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 EMERGING MARKETS UCITS ETF - 706054

Replication Mode

Physical replication

ISIN Code

IEO0B5SSQT16

Total net assets (AuM)

2,607,699,927

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 01/05/2025

Currently on loan in USD (base currency)

221,158,666.90

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

8.48%

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

252,305,346.75

Collateral value (cash and securities) in % of loan

114%

Securities lending statistics

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

244,303,762.38

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

8.90%

12-month maximum on loan in USD

314,003,466.58

12-month maximum on loan as a % of the fund AuM 11.38%
Gross Return for the fund over the last 12 months in (base currency fund) 1,537,794.67
Gross Return for the fund over the last 12 months in % of the fund AuM 0.0560%

Collateral data - as at 01/05/2025

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

AUOO00000AGL7 AGL ENERGY ODSH AGL ENERGY COM AU AUD AAA 126,686.16 81,219.63 0.03%
AUOO0000ASX7 ASX ODSH ASX COM AU AUD AAA 847,681.31 543,456.06 0.22%
AUO00000CBA7 CBA ODSH CBA COM AU AUD AAA 572,998.48 367,354.45 0.15%
AUOOOOOONSTS8 NORTHERN STAR ODSH NORTHERN STAR COM AU AUD AAA 932,007.98 597,518.64 0.24%
AU000000TCL6 TRANSURBAN UNIT TRANSURBAN COM AU AUD AAA 847,614.39 543,413.16 0.22%
AU000000WBC1 WESTPAC ODSH WESTPAC COM AU AUD AAA 1,779,664.47 1,140,958.79 0.45%
BE0000331406 BEGV 3.750 06/22/45 BELGIUM GOV BE EUR AA3 5,004.87 5,692.04 0.00%
BE0974320526 UM ODSH UM COM BE EUR AA3 93,546.92 106,390.91 0.04%
BMG491BT1088 INVESCO ODSH INVESCO COM us uUsD AAA 597,510.75 597,510.75 0.24%
BMG677491539 OOIL ODSH OOIL COM HK HKD 14,864.49 1,920.59 0.00%




Collateral data - as at 01/05/2025

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

CA1247651088 CAE ODSH CAE COM CA CAD AAA 24,211.97 17,562.73 0.01%
CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 16,868.30 12,235.83 0.00%
CHO0244767585 UBS GROUP ODSH UBS GROUP COM CH CHF 1,312,723.49 1,600,617.17 0.63%
CHO0440081393 CHGV 06/26/34 SWITZERLAND GOV CH CHF 13,666.80 16,664.07 0.01%
DE0005200000 BEIERSDORF ODSH BEIERSDORF COM DE EUR AAA 4,547,136.61 5,171,458.34 2.05%
DE0006599905 MERCK ODSH MERCK COM DE EUR AAA 1,351.15 1,536.67 0.00%
DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 477,844.06 543,452.03 0.22%
FR0000133308 ORANGE ODSH ORANGE COM FR EUR AA2 3,032,067.40 3,448,370.17 1.37%
FR0013480613 FRGV 0.750 05/25/52 FRANCE GOV FR EUR AA2 476,057.43 541,420.10 0.21%
FR001400X8V5 FRGV 3.200 05/25/35 FRANCE GOV FR EUR AA2 2,791,161.76 3,174,388.19 1.26%
GB0002374006 ORD 28 101/108P DIAGEO CST GB GBP AA3 1,196,456.64 1,601,235.75 0.63%
GB0002634946 ORD 2.5P BAE SYSTEMS CST GB GBP AA3 13,164.85 17,618.71 0.01%
GB0007980591 ORD USDO0.25 BP PLC CST GB GBP AA3 3,864,176.81 5,171,485.40 2.05%
GB0032089863 ORD GBPO0.50 NEXT PLC CST GB GBP AA3 761,747.40 1,019,457.90 0.40%
GB00B02J6398 ORD 0.1P ADMIRAL GROUP PLC CST GB GBP AA3 260.64 348.82 0.00%
GB00OBOSWJX34 ORD GBP5 LONDON STOCK EXCHANGE CST GB GBP AA3 13,136.25 17,580.44 0.01%
GB00OB1L6W962 UKTI 1 1/8 11/22/37 UK TREASURY GIL GB GBP AA3 2,372,383.96 3,174,996.80 1.26%
GBO0OBL6C7720 UKT 4 1/8 01/29/27 UK Treasury GIL GB GBP AA3 11,947.25 15,989.18 0.01%
HK2388011192 BOC HONG KONG ODSH BOC HONG KONG COM HK HKD 85,093,845.10 10,994,681.46 4.36%
IEOOB4BNMY 34 ACCENTURE ODSH ACCENTURE COM us uUsD AAA 1,071,355.07 1,071,355.07 0.42%
IEOOB8KQN827 EATON CORP ODSH EATON CORP COM us uUsD AAA 1,071,570.54 1,071,570.54 0.42%
JP1024651QA4 JPGV 0.400 10/01/26 JAPAN GOV JP JPY A1l 46,311,826.87 325,311.91 0.13%
JP1051671Q49 JPGV 0.400 03/20/29 JAPAN GOV JP JPY A1l 46,314,275.10 325,329.11 0.13%
JP1051781R45 JPGV 1.000 03/20/30 JAPAN GOV JP JPY A1l 546,043,687.47 3,835,618.84 1.52%
JP1103641MA8 JPGV 0.100 09/20/31 JAPAN GOV JP JPY A1l 3,379,538.20 23,739.16 0.01%
JP1103761QA5 JPGV 0.900 09/20/34 JAPAN GOV JP JPY A1l 46,304,912.74 325,263.34 0.13%
JP1200901690 JPGV 2.200 09/20/26 JAPAN GOV JP JPY A1l 546,047,094.04 3,835,642.77 1.52%
JP1201521F37 JPGV 1.200 03/20/35 JAPAN GOV JP JPY A1l 46,279,003.35 325,081.35 0.13%
JP1201561G37 JPGV 0.400 03/20/36 JAPAN GOV JP JPY A1l 46,313,518.72 325,323.80 0.13%
JP1201641J38 JPGV 0.500 03/20/38 JAPAN GOV JP JPY A1l 46,287,937.03 325,144.10 0.13%
JP1201791N14 JPGV 0.500 12/20/41 JAPAN GOV JP JPY A1l 2,796,141,515.88 19,641,163.02 7.78%
JP3116000005 ASAHI GROUP ODSH ASAHI GROUP COM JP JPY A1l 77,199,999.33 542,282.20 0.21%
JP3143600009 ITOCHU ODSH ITOCHU COM JP JPY A1l 236,144,999.69 1,658,772.42 0.66%
JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1l 15,060,499.95 105,790.69 0.04%
JP3236200006 KEYENCE ODSH KEYENCE COM JP JPY A1l 173,403,998.10 1,218,055.73 0.48%
JP3381000003 NIPPON STEEL ODSH NIPPON STEEL COM JP JPY A1l 177,573,848.04 1,247,346.34 0.49%
JP3449020001 TAIHEIYO CEMENT ODSH TAIHEIYO CEMENT COM JP JPY A1l 14,843,399.47 104,265.69 0.04%
JP3481800005 DAIKIN IND ODSH DAIKIN IND COM JP JPY A1l 8,224,998.56 57,775.52 0.02%
JP3496400007 KDDI ODSH KDDI COM JP JPY A1l 1,520,998.91 10,684.08 0.00%




Collateral data - as at 01/05/2025

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

JP3637300009 TREND MICRO ODSH TREND MICRO COM JP JPY A1l 76,837,498.36 539,735.85 0.21%
JP3733000008 NEC ODSH NEC COM JP JPY A1l 236,259,098.94 1,659,573.90 0.66%
JP3735400008 NTT ODSH NTT COM JP JPY A1l 261,460,917.03 1,836,601.07 0.73%
JP3752900005 JAPAN POST ODSH JAPAN POST COM JP JPY A1l 227,535,448.89 1,598,295.66 0.63%
JP3756600007 NINTENDO ODSH NINTENDO COM JP JPY A1l 259,902,998.33 1,825,657.65 0.72%
JP3866800000 PANASONIC HD ODSH PANASONIC HD COM JP JPY A1l 1,583,380,299.20 11,122,266.31 4.41%
JP3885780001 MIZUHO ODSH MIZUHO COM JP JPY A1l 1,583,056,998.60 11,119,995.32 4.41%
JP3888300005 MITSUI CHEMICALS ODSH MITSUI CHEMICALS COM JP JPY A1l 1,457,504,998.73 10,238,070.25 4.06%
JP3890350006 SMFG ODSH SMFG COM JP JPY A1l 1,040,247,597.46 7,307,095.34 2.90%
JP3898400001 MITSUBISHI ODSH MITSUBISHI COM JP JPY A1l 25,257,799.82 177,420.41 0.07%
JP3900000005 MHI ODSH MHI COM JP JPY A1l 1,583,156,248.40 11,120,692.49 4.41%
JP3902400005 MITSUBISHI ELEC ODSH MITSUBISHI ELEC COM JP JPY A1l 1,818,986,947.85 12,777,257.15 5.06%
JP3902900004 MUFG ODSH MUFG COM JP JPY A1l 25,126,199.01 176,495.99 0.07%
JP3906000009 MINEBEA MITSUMI ODSH MINEBEA MITSUMI COM JP JPY A1l 236,225,599.07 1,659,338.58 0.66%
JP3910660004 TOKIO MARINEHLDG ODSH TOKIO MARINEHLDG COM JP JPY A1l 24,939,199.46 175,182.44 0.07%
KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 772,109.56 99,761.61 0.04%
KYG9830T1067 XIAOMI ODSH XIAOMI COM HK HKD 823,449.77 106,395.10 0.04%
NL0000235190 AIRBUS NL ODSH AIRBUS NL COM FR EUR AA2 4,547,051.46 5,171,361.50 2.05%
NL0000334118 ASM INTL ODSH ASM INTL COM NL EUR AAA 4,546,829.65 5,171,109.24 2.05%
NL0011585146 FERRARI ODSH FERRARI COM IT EUR 37,404.34 42,539.96 0.02%
NZXROE0001S2 XERO ODSH XERO COM AU AUD AAA 165,950.28 106,392.21 0.04%
US02079K3059 ALPHABET ODSH ALPHABET COM us uUsD AAA 1,600,178.15 1,600,178.15 0.63%
US0378331005 APPLE ODSH APPLE COM us usD AAA 17,459.11 17,459.11 0.01%
US0404132054 ARISTA NETWORKS ODSH ARISTA NETWORKS COM us usD AAA 597,460.32 597,460.32 0.24%
US0846707026 BERKSHIRE ODSH BERKSHIRE COM us usD AAA 17,631.70 17,631.70 0.01%
US12514G1085 CDW CORP ODSH CDW CORP COM us usD AAA 1,071,605.76 1,071,605.76 0.42%
US2600031080 DOVER ODSH DOVER COM us usD AAA 1,071,575.09 1,071,575.09 0.42%
US30303M1027 META PLATFORMS ODSH META PLATFORMS COM us usD AAA 1,599,067.37 1,599,067.37 0.63%
US42809H1077 HESS ODSH HESS COM us usD AAA 17,197.24 17,197.24 0.01%
US45866F 1049 INTERCONTI EXC ODSH INTERCONTI EXC COM us usD AAA 427,983.92 427,983.92 0.17%
US5949181045 MICROSOFT ODSH MICROSOFT COM us usD AAA 6,771,781.93 6,771,781.93 2.68%
US67066G1040 NVIDIA ODSH NVIDIA COM us usD AAA 5,171,387.36 5,171,387.36 2.05%
US8581191009 STEEL DYNAMICS ODSH STEEL DYNAMICS COM us usD AAA 1,064,991.99 1,064,991.99 0.42%
US9029733048 US BANCORP ODSH US BANCORP COM us usD AAA 596,341.53 596,341.53 0.24%
UsS912810QW18 UST 3.000 05/15/42 US TREASURY GOV us usD AAA 2,336,630.40 2,336,630.40 0.93%
US912810QX90 UST 2.750 08/15/42 US TREASURY GOV us usD AAA 3,826,918.99 3,826,918.99 1.52%
US912810RP57 UST 3.000 11/15/45 US TREASURY GOV us uUsD AAA 3,835,651.98 3,835,651.98 1.52%
US912810RY64 UST 2.750 08/15/47 US TREASURY GOV us uUsD AAA 3,827,988.91 3,827,988.91 1.52%
US912810UG12 UST 4.625 02/15/55 US TREASURY GOV us uUsD AAA 6,189,036.53 6,189,036.53 2.45%




Collateral data - as at 01/05/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
US9128286B18 UST 2.625 02/15/29 US TREASURY GOV us UsD AAA 692,373.61 692,373.61 0.27%
US91282CCV19 UST 1.125 08/31/28 US TREASURY GOV us uUsD AAA 81,996.91 81,996.91 0.03%
US91282CEP23 UST 2.875 05/15/32 US TREASURY GOV us uUsD AAA 3,175,329.87 3,175,329.87 1.26%
US91282CFM82 UST 4.125 09/30/27 US TREASURY GOV us uUsD AAA 3,829,694.00 3,829,694.00 1.52%
US91282CGT27 UST 3.625 03/31/28 US TREASURY GOV us uUsD AAA 6,188,996.44 6,188,996.44 2.45%
US91282CHC82 UST 3.375 05/15/33 US TREASURY GOV us uUsD AAA 265,628.55 265,628.55 0.11%
US91282CJC64 UST 4.625 10/15/26 US TREASURY GOV us uUsD AAA 6,189,051.08 6,189,051.08 2.45%
US91282CJF95 UST 4.875 10/31/28 US TREASURY GOV us uUsD AAA 3,174,283.69 3,174,283.69 1.26%
US91282CJJ18 UST 4.500 11/15/33 US TREASURY GOV us uUsD AAA 6,189,050.53 6,189,050.53 2.45%
US91282CKA89 UST 4.125 02/15/27 US TREASURY GOV us uUsD AAA 1,5647,645.77 1,547,645.77 0.61%
US91282CKD29 UST 4.250 02/28/29 US TREASURY GOV us uUsD AAA 2,629,724.10 2,629,724.10 1.04%
US91282CLH24 UST 3.750 08/31/26 US TREASURY GOV us uUsD AAA 6,189,009.95 6,189,009.95 2.45%
US91282CLZ22 UST 4.125 11/30/31 US TREASURY GOV us uUsD AAA 3,175,622.60 3,175,622.60 1.26%
US91282CMN82 UST 4.250 02/15/28 US TREASURY GOV us uUsD AAA 6,189,016.02 6,189,016.02 2.45%
US9139031002 UNIVERSAL HEALTH ODSH UNIVERSAL HEALTH COM us uUsD AAA 742,207.01 742,207.01 0.29%
US9892071054 ZEBRA TECH ODSH ZEBRA TECH COM us uUsD AAA 1,050,916.91 1,050,916.91 0.42%
Unknown Company Description UNK EUR 18,133.26 20,622.95 0.01%
Total: 252,305,346.75 100.00%
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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 | JP MORGAN SECS PLC (PARENT) 31,576,579.20

2 | GOLDMAN SACHS INTERNATIONAL (PARENT) 30,105,306.99

3 | NATIXIS (PARENT) 26,054,114.11




MACQUARIE BANK LTD (PARENT) 25,585,118.33

BARCLAYS CAPITAL SECURITIES LIMITED (PARENT) 24,010,953.24
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