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HSBC CONTINENTAL EUROPE / HSBC MSCI JAPAN UCITS ETF - 699657
Report as at 15/07/2025

Summary of policy

% limit on maximum percentage of book on loan

30%

Revenue Split

75/25*

Name of the Fund

HSBC CONTINENTAL EUROPE / HSBC MSCI JAPAN UCITS ETF - 699657

Replication Mode

Physical replication

ISIN Code IEOOB5VX7566
Total net assets (AuM) 172,866,999
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 15/07/2025

Currently on loan in USD (base currency)

38,974,697.68

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

22.55%

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

41,854,966.28

Collateral value (cash and securities) in % of loan

107%

Securities lending statistics

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

32,651,877.69

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

19.07%

12-month maximum on loan in USD

42,707,822.00

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) 93,296.59
Gross Return for the fund over the last 12 months in % of the fund AuM 0.0545%

Collateral data - as at 15/07/2025

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

AUOO00OOOFLT9 FLIGHT CENTRE ODSH FLIGHT CENTRE COM AU AUD AAA 443,448.27 290,685.28 0.69%
AU000000TLX2 TELIX PHARMS ODSH TELIX PHARMS COM AU AUD AAA 444,219.17 291,190.61 0.70%
BE0000331406 BEGV 3.750 06/22/45 BELGIUM GOV BE EUR AA3 201,437.99 235,349.37 0.56%
CA0641491075 BANK NOVA ODSH BANK NOVA COM CA CAD AAA 74.78 54.65 0.00%
CA1247651088 CAE ODSH CAE COM CA CAD AAA 142,571.59 104,189.61 0.25%
CA15135U1093 CENOVUS ENERGY ODSH CENOVUS ENERGY COM CA CAD AAA 141,069.49 103,091.90 0.25%
CA8672241079 SUNCOR ENERGY ODSH SUNCOR ENERGY COM CA CAD AAA 99,153.68 72,460.32 0.17%
CNE1000001Z5 BANK OF CHINA ODSH BANK OF CHINA COM CN HKD 2,504.40 319.03 0.00%
CNE1000048K8 HAIER SMART HOME ODSH HAIER SMART HOME COM CN HKD 11,017,169.60 1,403,461.43 3.35%
DE000BU22023 DEGV 3.100 09/18/25 GERMANY GOV DE EUR AAA 480,551.40 561,450.55 1.34%




Collateral data - as at 15/07/2025

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

FR0000130809 SOCIETE GENERALE ODSH SOCIETE GENERALE COM FR EUR AA2 1,801,707.59 2,105,018.78 5.03%
GB0007188757 ORD GBPO0.10(REGD) RIO TINTO CST GB GBP AA3 23,015.20 30,947.39 0.07%
GB0007980591 ORD USDO0.25 BP PLC CST GB GBP AA3 22,930.35 30,833.30 0.07%
GB0008706128 ORD GBPO0.25 LLOYDS BANKING GROUP CST GB GBP AA3 12,799.21 17,210.46 0.04%
GB00BM822V59 UKT 1 1/2 07/31/53 UK Treasury GIL GB GBP AA3 527,212.68 708,916.53 1.69%
GB0OOBTK05J60 ANGLO AMERCN ODSH ANGLO AMERCN CST GB GBP AA3 79,498.95 106,898.26 0.26%
HK0388045442 HKEX ODSH HKEX COM HK HKD 2,285,735.15 291,176.52 0.70%
ITO000062957 MEDIOBANCA ODSH MEDIOBANCA COM IT EUR 182.50 213.22 0.00%
ITO003128367 ENEL ODSH ENEL COM IT EUR 1,801,742.50 2,105,059.57 5.03%
JP1051741QB7 JPGV 0.700 09/20/29 JAPAN GOV JP JPY A1l 247,133.09 1,675.65 0.00%
JP1103721PA1 JPGV 0.800 09/20/33 JAPAN GOV JP JPY A1l 417,383,063.62 2,830,003.56 6.76%
JP1103731Q12 JPGV 0.600 12/20/33 JAPAN GOV JP JPY A1l 417,406,163.44 2,830,160.18 6.76%
JP1103741Q44 JPGV 0.800 03/20/34 JAPAN GOV JP JPY A1l 417,390,950.64 2,830,057.03 6.76%
JP1103751Q74 JPGV 1.100 06/20/34 JAPAN GOV JP JPY A1l 417,406,504.54 2,830,162.50 6.76%
JP1103761QA5 JPGV 0.900 09/20/34 JAPAN GOV JP JPY A1l 417,391,277.86 2,830,059.25 6.76%
JP1400081F45 JPGV 1.400 03/20/55 JAPAN GOV JP JPY A1l 417,399,757.84 2,830,116.75 6.76%
JP3116000005 ASAHI GROUP ODSH ASAHI GROUP COM JP JPY A1l 367,699.12 2,493.13 0.01%
JP3205800000 KAO ODSH KAO COM JP JPY A1l 13,952,399.93 94,602.16 0.23%
JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1l 15,276,849.35 103,582.40 0.25%
JP3258000003 KIRIN HOLDINGS ODSH KIRIN HOLDINGS COM JP JPY A1l 12,244,998.93 83,025.39 0.20%
JP3266160005 QOL HOLDINGS ODSH QOL HOLDINGS COM JP JPY A1l 57,647,198.96 390,868.23 0.93%
JP3368000000 RESONAC HLDG ODSH RESONAC HLDG COM JP JPY A1l 2,513,699.09 17,043.76 0.04%
JP3475350009 DAIICHI SANKYO ODSH DAIICHI SANKYO COM JP JPY A1l 6,137,999.82 41,617.79 0.10%
JP3496400007 KDDI ODSH KDDI COM JP JPY A1l 242,199.00 1,642.19 0.00%
JP3519400000 CHUGAI PHARM ODSH CHUGAI PHARM COM JP JPY A1l 13,697,998.57 92,877.23 0.22%
JP3549070005 DIGITAL GARAGE ODSH DIGITAL GARAGE COM JP JPY A1l 114,529,498.22 776,550.17 1.86%
JP3616000000 TOYO TANSO ODSH TOYO TANSO COM JP JPY A1l 116,129,999.13 787,402.12 1.88%
JP3672400003 NISSAN MOTR CO ODSH NISSAN MOTR CO COM JP JPY A1l 475,799.03 3,226.08 0.01%
JP3720800006 NSK ODSH NSK COM JP JPY A1l 15,374,968.03 104,247.68 0.25%
JP3723000000 NIPPN ODSH NIPPN COM JP JPY A1l 116,168,399.00 787,662.49 1.88%
JP3725400000 ZEON ODSH ZEON COM JP JPY A1l 3,088,999.06 20,944.50 0.05%
JP3726800000 JAPAN TOBACCO ODSH JAPAN TOBACCO COM JP JPY A1l 13,782,399.75 93,449.50 0.22%
JP3818000006 FUJITSU ODSH FUJITSU COM JP JPY A1l 42,786,199.78 290,105.44 0.69%
JP3818800009 FUJITEC ODSH FUJITEC COM JP JPY A1l 115,166,999.91 780,872.65 1.87%
JP3826900007 UACJ ODSH UACJ COM JP JPY A1l 115,884,999.91 785,740.94 1.88%
JP3830800003 BRIDGESTONE ODSH BRIDGESTONE COM JP JPY A1l 14,385,598.76 97,539.40 0.23%
JP3837800006 HOYA ODSH HOYA COM JP JPY A1l 12,697,999.58 86,096.89 0.21%
JP3885780001 MIZUHO ODSH MIZUHO COM JP JPY A1l 29,361,599.23 199,081.94 0.48%
JP3890350006 SMFG ODSH SMFG COM JP JPY A1l 42,634,799.62 289,078.89 0.69%




Collateral data - as at 15/07/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
JP3895200008 MITSUBA ODSH MITSUBA COM JP JPY A1l 20,824,998.79 141,200.80 0.34%
JP3902900004 MUFG ODSH MUFG COM JP JPY A1l 56,957,248.72 386,190.12 0.92%
JP3937200008 AZBIL ODSH AZBIL COM JP JPY A1l 116,272,498.88 788,368.32 1.88%
KYG017191142 ALIBABA ODSH ALIBABA COM HK HKD 16,769,624.92 2,136,258.46 5.10%
KYG596691041 MEITUAN ODSH MEITUAN COM HK HKD 16,524,754.10 2,105,064.72 5.03%
KYG8208B1014 JD.COM ODSH JD.COM COM HK HKD 16,769,749.90 2,136,274.38 5.10%
KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 1,044,314.83 133,033.77 0.32%
KYG9830T1067 XIAOMI ODSH XIAOMI COM HK HKD 16,524,752.42 2,105,064.50 5.03%
US00287Y1091 ABBVIE ODSH ABBVIE COM us usD AAA 6,320.15 6,320.15 0.02%
US7427181091 PROCTER GAMBLE ODSH PROCTER GAMBLE COM us usD AAA 26,139.19 26,139.19 0.06%
US912810SP49 UST 1.375 08/15/50 US TREASURY GOV us usD AAA 81,969.34 81,969.34 0.20%
UsS912810UJ50 UST 4.750 02/15/45 US TREASURY GOV us usD AAA 20,618.02 20,618.02 0.05%
US91282CCF68 UST 0.750 05/31/26 US TREASURY GOV us uUsD AAA 91,953.69 91,953.69 0.22%
US91282CCP41 UST 0.625 07/31/26 US TREASURY GOV us uUsD AAA 82,063.63 82,063.63 0.20%
US91282CFV81 UST 4.125 11/15/32 US TREASURY GOV us uUsD AAA 82,034.89 82,034.89 0.20%
US91282CMMO00 UST 4.625 02/15/35 US TREASURY GOV us uUsD AAA 80,552.94 80,552.94 0.19%
US91282CMX64 UST 4.451 04/30/27 FRN US TREASURY GOV us uUsD AAA 81,346.69 81,346.69 0.19%
Total: 41,854,966.28 100.00%
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Counterparts

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

No. | Major Name

Market Value

2 | BNP PARIBAS ARBITRAGE LONDON/PA

13,238,181.01

1 | MERRILL LYNCH INTERNATIONAL (PAR

16,846,821.14

Top 5 borrowers in last Month

No. | Counterparty

Market Value

1 | MERRILL LYNCH INTERNATIONAL (PARENT)

22,841,492.77

2 | BNP PARIBAS ARBITRAGE LONDON/PARIS (PARENT)

3,435,157.30




NOMURA INTERNATIONAL PLC (PARENT) 3,283,800.06

MACQUARIE BANK LTD (PARENT) 2,026,166.93

MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT) 1,838,099.93
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