
Securities Lending Report

HSBC CONTINENTAL EUROPE / HSBC MSCI EMERGING MARKETS UCITS ETF - 706054

Report as at 16/05/2024

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 IE00B5SSQT16

Total net assets (AuM) 2,637,426,590

Reference currency of the fund USD

Securities lending data - as at 16/05/2024

Currently on loan in USD (base currency) 198,294,213.46

Current percentage on loan (in % of the fund AuM) 7.52%

Collateral value (cash and securities) in  USD (base currency) 216,289,951.82

Collateral value (cash and securities) in % of loan 109%

Collateral data - as at 16/05/2024

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

AU000000ALU8 ALTIUM ODSH ALTIUM COM AU AUD AAA 995,797.59 658,791.54 0.30%

AU000000ANN9 ANSELL ODSH ANSELL COM AU AUD AAA 274,292.42 181,464.11 0.08%

AU000000CAR3 CAR GROUP ODSH CAR GROUP COM AU AUD AAA 8,411.28 5,564.67 0.00%

AU000000CBA7 CBA ODSH CBA COM AU AUD AAA 1,551,357.12 1,026,334.03 0.47%

AU000000CSL8 CSL ODSH CSL COM AU AUD AAA 1,551,825.58 1,026,643.95 0.47%

AU000000IPL1 INCITEC PIVOT ODSH INCITEC PIVOT COM AU AUD AAA 314,603.17 208,132.57 0.10%

AU000000NXT8 NEXTDC ODSH NEXTDC COM AU AUD AAA 146,308.79 96,793.76 0.04%

AU000000WHC8 WHITEHAVEN COAL ODSH WHITEHAVEN COAL COM AU AUD AAA 5,216.62 3,451.17 0.00%

AU0000013559 ATLAS ARTERIA UNIT ATLAS ARTERIA COM AU AUD AAA 560,419.43 370,757.65 0.17%

CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 201,713.64 146,896.17 0.07%

Securities lending statistics

12-month average on loan in USD (base currency) 237,655,043.88

12-month average on loan as a % of the fund AuM 10.85%

12-month maximum on loan in USD 430,968,064.09

12-month maximum on loan as a % of the fund AuM 17.62%

Gross Return for the fund over the last 12 months in  (base currency fund) 1,236,239.04

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0565%

* 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 16/05/2024

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

CA1363851017 CANADIAN NATURAL ODSH CANADIAN NATURAL COM CA CAD AAA 3,150,868.44 2,294,592.09 1.06%

CA56501R1064 MANULIFE FINANCI ODSH MANULIFE FINANCI COM CA CAD AAA 201,746.24 146,919.92 0.07%

CA8667961053 SUN LIFE ODSH SUN LIFE COM CA CAD AAA 135,573.19 98,729.98 0.05%

CNE1000002H1 CCB ODSH CCB COM CN HKD 1,323,700.38 168,231.45 0.08%

CNE1000002Q2 SINOPEC CORP. ODSH SINOPEC CORP. COM CN HKD 46,449,496.27 5,903,349.70 2.73%

CNE1000002R0 CHINA SHENHUA ODSH CHINA SHENHUA COM CN HKD 40,473,331.91 5,143,828.26 2.38%

CNE1000003X6 PING AN OF CHINA ODSH PING AN OF CHINA COM CN HKD 46,449,502.99 5,903,350.55 2.73%

DE0006231004 INFINEON TECHNOL ODSH INFINEON TECHNOL COM DE EUR AAA 104,985.95 113,342.83 0.05%

DE0007236101 SIEMENS ODSH SIEMENS COM DE EUR AAA 156,509.96 168,968.15 0.08%

FR0000052292 HERMES INTL ODSH HERMES INTL COM FR EUR AA2 476,921.29 514,884.21 0.24%

FR0000120321 L OREAL ODSH L OREAL COM FR EUR AA2 713,160.11 769,927.64 0.36%

FR0000120404 ACCOR ODSH ACCOR COM FR EUR AA2 156,586.85 169,051.16 0.08%

FR0000121014 LVMH ODSH LVMH COM FR EUR AA2 713,558.21 770,357.41 0.36%

FR0000121972 SCHNEIDER ODSH SCHNEIDER COM FR EUR AA2 876,927.88 946,731.31 0.44%

FR0000124141 VEOLIA ENVIRON ODSH VEOLIA ENVIRON COM FR EUR AA2 713,208.12 769,979.47 0.36%

FR0000127771 VIVENDI ODSH VIVENDI COM FR EUR AA2 2,430,145.06 2,623,584.52 1.21%

FR0000130809 SOCIETE GENERALE ODSH SOCIETE GENERALE COM FR EUR AA2 64,247.63 69,361.74 0.03%

FR0012993103 FRGV 1.500 05/25/31 FRANCE GOV FR EUR AA2 403,774.03 435,914.42 0.20%

GB0000456144 ORD GBP0.05 ANTOFAGASTA HLDGS CST GB GBP AA3 2,998.59 3,765.02 0.00%

GB0007980591 ORD USD0.25 BP PLC CST GB GBP AA3 117,006.87 146,913.47 0.07%

GB00B00NY175 UKT 4 3/4 12/07/38 UK TREASURY GIL GB GBP AA3 2,506.41 3,147.04 0.00%

GB00B19NLV48 ORD USD0.10 EXPERIAN GROUP LIMITED CST GB GBP AA3 1,764,790.72 2,215,865.93 1.02%

GB00B3MBS747 ORD GBP0.02 OCADO GROUP CST GB GBP AA3 196,872.82 247,192.92 0.11%

GB00B6460505 UKT 4 1/4 12/07/40 UK TREASURY GIL GB GBP AA3 537,652.95 675,075.43 0.31%

GB00BD6K4575 COMPASS GROUP ODSH COMPASS GROUP CST GB GBP AA3 1,767,437.16 2,219,188.80 1.03%

GB00BGDYHF49 GBGV 0.125 08/10/41 UNITED KINGDOM GIL GB GBP AA3 3,095,900.19 3,887,202.99 1.80%

GB00BLJNXL82 BERKELEY GROUP ODSH BERKELEY GROUP CST GB GBP AA3 308,407.00 387,234.90 0.18%

GB00BMF9LJ15 UKTI 0 3/4 11/22/33 UK Treasury GIL GB GBP AA3 5,688,344.20 7,142,267.91 3.30%

GB00BNNGP551 UKTI 0 1/8 08/10/31 UK Treasury GIL GB GBP AA3 6,316,760.97 7,931,306.12 3.67%

GB00BPQY8M80 AVIVA ORD GBP0.33  AVIVA ORD GBP0.33 CST GB GBP AA3 8,481.08 10,648.82 0.00%

GB00BWFGQN14 SPIRAX SARCO ODSH SPIRAX SARCO CST GB GBP AA3 1,767,347.75 2,219,076.53 1.03%

GB00BYYMZX75 UKT 2 1/2 07/22/65 UK TREASURY GIL GB GBP AA3 13,367.79 16,784.56 0.01%

GB00BZ13DV40 UKTI 0125 08/10/48 UK TREASURY GIL GB GBP AA3 57,593.51 72,314.24 0.03%

HK0002007356 CLP HOLDINGS ODSH CLP HOLDINGS COM HK HKD 8,078,752.48 1,026,743.13 0.47%

HK0016000132 SHK PROPERTIES ODSH SHK PROPERTIES COM HK HKD 3,959,720.02 503,247.91 0.23%

HK0388045442 HKEX ODSH HKEX COM HK HKD 46,449,315.97 5,903,326.78 2.73%

HK0688002218 CHINA OVERSEAS ODSH CHINA OVERSEAS COM HK HKD 8,078,166.53 1,026,668.66 0.47%

IT0003128367 ENEL ODSH ENEL COM IT EUR 2,711,931.55 2,927,801.21 1.35%

IT0003856405 LEONARDO ODSH LEONARDO COM IT EUR 23,066.26 24,902.33 0.01%



Collateral data - as at 16/05/2024

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

JP1024401N95 JPGV 0.005 09/01/24 JAPAN GOV JP JPY A1 166,830,068.33 1,066,213.72 0.49%

JP1024441P12 JPGV 0.005 01/01/25 JAPAN GOV JP JPY A1 166,840,645.89 1,066,281.32 0.49%

JP1024501P76 JPGV 0.005 07/01/25 JAPAN GOV JP JPY A1 94,071,765.83 601,214.21 0.28%

JP1024561Q15 JPGV 0.100 01/01/26 JAPAN GOV JP JPY A1 97,990,903.99 626,261.49 0.29%

JP1051641Q12 JPGV 0.200 12/20/28 JAPAN GOV JP JPY A1 79,611,534.00 508,798.63 0.24%

JP1051651Q27 JPGV 0.300 12/20/28 JAPAN GOV JP JPY A1 61,430,021.70 392,600.28 0.18%

JP1103371F10 JPGV 0.300 12/20/24 JAPAN GOV JP JPY A1 979,604,444.00 6,260,668.18 2.89%

JP1103431G66 JPGV 0.100 06/20/26 JAPAN GOV JP JPY A1 1,240,983,975.49 7,931,149.09 3.67%

JP1103581L42 JPGV 0.100 03/20/30 JAPAN GOV JP JPY A1 123,229,202.90 787,559.87 0.36%

JP1103721PA1 JPGV 0.800 09/20/33 JAPAN GOV JP JPY A1 28,015,477.40 179,047.38 0.08%

JP1200711487 JPGV 2.200 06/20/24 JAPAN GOV JP JPY A1 339,244,644.80 2,168,118.13 1.00%

JP12007314C5 JPGV 2.000 12/20/24 JAPAN GOV JP JPY A1 176,916,812.29 1,130,678.27 0.52%

JP12011419C6 JPGV 2.100 12/20/29 JAPAN GOV JP JPY A1 63,121,004.53 403,407.38 0.19%

JP1201281B64 JPGV 1.900 06/20/31 JAPAN GOV JP JPY A1 36,844,655.12 235,474.80 0.11%

JP1201791N14 JPGV 0.500 12/20/41 JAPAN GOV JP JPY A1 166,868,107.46 1,066,456.83 0.49%

JP1201811N77 JPGV 0.900 06/20/42 JAPAN GOV JP JPY A1 166,859,659.56 1,066,402.84 0.49%

JP1201831P14 JPGV 1.400 12/20/42 JAPAN GOV JP JPY A1 41,911,864.92 267,859.42 0.12%

JP1300231675 JPGV 2.500 06/20/36 JAPAN GOV JP JPY A1 62,200,472.18 397,524.25 0.18%

JP1300251715 JPGV 2.300 12/20/36 JAPAN GOV JP JPY A1 72,719,719.18 464,752.93 0.21%

JP1300661L47 JPGV 0.400 03/20/50 JAPAN GOV JP JPY A1 613,538,902.07 3,921,137.26 1.81%

JP1300681LA7 JPGV 0.600 09/20/50 JAPAN GOV JP JPY A1 166,817,141.08 1,066,131.10 0.49%

JP1300741N49 JPGV 1.000 03/20/52 JAPAN GOV JP JPY A1 619,759,574.43 3,960,893.68 1.83%

JP1300781P48 JPGV 1.400 03/20/53 JAPAN GOV JP JPY A1 166,857,889.43 1,066,391.53 0.49%

JP1300821Q49 JPGV 1.800 03/20/54 JAPAN GOV JP JPY A1 619,775,499.70 3,960,995.46 1.83%

JP1742161Q32 JPGV 06/10/24 JAPAN GOV JP JPY A1 619,742,562.72 3,960,784.96 1.83%

JP1742281Q52 JPGV 08/05/24 JAPAN GOV JP JPY A1 1,240,863,832.60 7,930,381.25 3.67%

JP3158800007 UBE CORP ODSH UBE CORP COM JP JPY A1 72,222,799.92 461,577.11 0.21%

JP3164720009 RENESAS ODSH RENESAS COM JP JPY A1 142,711,247.86 912,069.94 0.42%

JP3165000005 SOMPO HOLDINGS ODSH SOMPO HOLDINGS COM JP JPY A1 458,032,199.04 2,927,291.35 1.35%

JP3183200009 JAPAN EXCHANGE ODSH JAPAN EXCHANGE COM JP JPY A1 16,375,498.54 104,656.08 0.05%

JP3294460005 INPEX ODSH INPEX COM JP JPY A1 72,349,198.19 462,384.92 0.21%

JP3404600003 SUMITOMO CORP ODSH SUMITOMO CORP COM JP JPY A1 72,292,499.03 462,022.56 0.21%

JP3407400005 SUMITOMO EI ODSH SUMITOMO EI COM JP JPY A1 72,364,598.91 462,483.35 0.21%

JP3420600003 SEKISUIHOUSE ODSH SEKISUIHOUSE COM JP JPY A1 72,214,998.39 461,527.25 0.21%

JP3435000009 SONY GROUP ODSH SONY GROUP COM JP JPY A1 71,582,498.19 457,484.93 0.21%

JP3435750009 M3 ODSH M3 COM JP JPY A1 72,296,999.99 462,051.32 0.21%

JP3436100006 SOFTBANK GROUP ODSH SOFTBANK GROUP COM JP JPY A1 71,727,599.72 458,412.27 0.21%

JP3475350009 DAIICHI SANKYO ODSH DAIICHI SANKYO COM JP JPY A1 72,362,398.53 462,469.28 0.21%

JP3481800005 DAIKIN IND ODSH DAIKIN IND COM JP JPY A1 108,445,999.99 693,080.18 0.32%



Collateral data - as at 16/05/2024

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

JP3496400007 KDDI ODSH KDDI COM JP JPY A1 159,407,998.44 1,018,779.15 0.47%

JP3551500006 DENSO ODSH DENSO COM JP JPY A1 72,338,748.34 462,318.14 0.21%

JP3571400005 TOKYO ELECTRON ODSH TOKYO ELECTRON COM JP JPY A1 92,049,996.62 588,293.05 0.27%

JP3595200001 TOSOH ODSH TOSOH COM JP JPY A1 72,187,499.49 461,351.50 0.21%

JP3629000005 TOPPAN HOLDINGS ODSH TOPPAN HOLDINGS COM JP JPY A1 72,037,798.76 460,394.76 0.21%

JP3635000007 TOYOTA TSUSHO ODSH TOYOTA TSUSHO COM JP JPY A1 72,337,498.83 462,310.15 0.21%

JP3711200000 AOZORA BANK ODSH AOZORA BANK COM JP JPY A1 5,684,399.65 36,329.09 0.02%

JP3735400008 NTT ODSH NTT COM JP JPY A1 72,210,599.58 461,499.13 0.21%

JP3756600007 NINTENDO ODSH NINTENDO COM JP JPY A1 51,599,999.61 329,776.45 0.15%

JP3758190007 NEXON ODSH NEXON COM JP JPY A1 41,672,498.57 266,329.63 0.12%

JP3802300008 FAST RETAILING ODSH FAST RETAILING COM JP JPY A1 53,793,999.89 343,798.34 0.16%

JP3837800006 HOYA ODSH HOYA COM JP JPY A1 69,443,998.65 443,817.74 0.21%

JP3868400007 MAZDA ODSH MAZDA COM JP JPY A1 72,269,548.25 461,875.88 0.21%

JP3890350006 SMFG ODSH SMFG COM JP JPY A1 70,499,999.95 450,566.66 0.21%

JP3893600001 MITSUI CO ODSH MITSUI CO COM JP JPY A1 70,087,498.79 447,930.36 0.21%

JP3897700005 MITSUBISHI CG ODSH MITSUBISHI CG COM JP JPY A1 72,348,748.29 462,382.05 0.21%

JP3898400001 MITSUBISHI ODSH MITSUBISHI COM JP JPY A1 70,558,398.52 450,939.89 0.21%

JP3902900004 MUFG ODSH MUFG COM JP JPY A1 68,055,749.28 434,945.42 0.20%

JP3955000009 YOKOGAWA ELEC ODSH YOKOGAWA ELEC COM JP JPY A1 17,178,498.98 109,788.07 0.05%

JP3955800002 YOKOHAMA RUBBER ODSH YOKOHAMA RUBBER COM JP JPY A1 72,362,498.73 462,469.92 0.21%

KYG017191142 ALIBABA ODSH ALIBABA COM HK HKD 5,104,864.65 648,786.39 0.30%

KYG070341048 BAIDU ODSH BAIDU COM HK HKD 32,983,084.72 4,191,879.33 1.94%

KYG210961051 CHINA MENGNIU ODSH CHINA MENGNIU COM HK HKD 46,449,506.45 5,903,350.99 2.73%

KYG5496K1242 LI NING ODSH LI NING COM HK HKD 46,449,500.92 5,903,350.29 2.73%

KYG8208B1014 JD.COM ODSH JD.COM COM HK HKD 1,491,485.94 189,555.62 0.09%

NL0000235190 AIRBUS NL ODSH AIRBUS NL COM FR EUR AA2 156,520.15 168,979.15 0.08%

NL0000395903 WOLTERS KLUWER ODSH WOLTERS KLUWER COM NL EUR AAA 156,552.74 169,014.33 0.08%

NL0010273215 ASML HOLDING ODSH ASML HOLDING COM NL EUR AAA 2,054,894.98 2,218,464.55 1.03%

NL0011585146 FERRARI ODSH FERRARI COM IT EUR 3,806.19 4,109.17 0.00%

NL00150001Q9 STELLANTIS ODSH STELLANTIS COM IT EUR 2,198,890.53 2,373,922.14 1.10%

NL0015435975 DAVIDE CAMP MIL ODSH DAVIDE CAMP MIL COM IT EUR 110,088.02 118,851.02 0.05%

NZATME0002S8 A2 MILK COMPANY ODSH A2 MILK COMPANY COM AU AUD AAA 555,315.54 367,381.07 0.17%

US02079K1079 ALPHABET ODSH ALPHABET COM US USD AAA 770,349.42 770,349.42 0.36%

US0258161092 AMERICAN EXPRESS ODSH AMERICAN EXPRESS COM US USD AAA 148,517.80 148,517.80 0.07%

US0378331005 APPLE ODSH APPLE COM US USD AAA 4,301,881.93 4,301,881.93 1.99%

US05722G1004 BAKER HUGHES ODSH BAKER HUGHES COM US USD AAA 20,496.06 20,496.06 0.01%

US17275R1023 CISCO SYSTEMS ODSH CISCO SYSTEMS COM US USD AAA 3,986,195.26 3,986,195.26 1.84%

US1912161007 COCA-COLA ODSH COCA-COLA COM US USD AAA 3,986,197.15 3,986,197.15 1.84%

US1941621039 COLGATE ODSH COLGATE COM US USD AAA 3,986,164.21 3,986,164.21 1.84%



Collateral data - as at 16/05/2024

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

US2358511028 DANAHER ODSH DANAHER COM US USD AAA 3,986,019.28 3,986,019.28 1.84%

US2567461080 DOLLAR TREE ODSH DOLLAR TREE COM US USD AAA 4,004,580.22 4,004,580.22 1.85%

US38141G1040 GOLDMAN SACHS ODSH GOLDMAN SACHS COM US USD AAA 146,669.65 146,669.65 0.07%

US45337C1027 INCYTE ODSH INCYTE COM US USD AAA 1,117,928.52 1,117,928.52 0.52%

US5128071082 LAM RESEARCH ODSH LAM RESEARCH COM US USD AAA 2,766,001.21 2,766,001.21 1.28%

US5949181045 MICROSOFT ODSH MICROSOFT COM US USD AAA 1,590,903.02 1,590,903.02 0.74%

US6293775085 NRG ENERGY ODSH NRG ENERGY COM US USD AAA 3,986,096.59 3,986,096.59 1.84%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 4,162,381.01 4,162,381.01 1.92%

US7475251036 QUALCOMM ODSH QUALCOMM COM US USD AAA 2,219,131.39 2,219,131.39 1.03%

US912810FF04 UST 5.250 11/15/28 US TREASURY GOV US USD AAA 616.45 616.45 0.00%

US912810SL35 UST 2.000 02/15/50 US TREASURY GOV US USD AAA 3,960,858.63 3,960,858.63 1.83%

US912810SN90 UST 1.250 05/15/50 US TREASURY GOV US USD AAA 197.18 197.18 0.00%

US912810ST60 UST 1.375 11/15/40 US TREASURY GOV US USD AAA 243,022.54 243,022.54 0.11%

US91282CEF41 UST 2.500 03/31/27 US TREASURY GOV US USD AAA 7,924,915.02 7,924,915.02 3.66%

US92338C1036 VERALTO ODSH VERALTO COM US USD AAA 409,101.46 409,101.46 0.19%

US92840M1027 VISTRA CORP ODSH VISTRA CORP COM US USD AAA 1,096,884.43 1,096,884.43 0.51%

Total: 216,289,951.82 100.00%

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 GOLDMAN SACHS INTERNATIONAL (PARENT) 40,861,298.58

2 MACQUARIE BANK LTD (PARENT) 28,603,673.38

3 UBS AG 22,212,740.02

4 HSBC BANK PLC (PARENT) 20,543,536.00

5 MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT) 17,044,919.84
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