
Securities Lending Report

HSBC CONTINENTAL EUROPE / HSBC MSCI TAIWAN CAPPED UCITS ETF - 724949

Report as at 13/06/2025

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 TAIWAN CAPPED UCITS ETF - 724949

Replication Mode Physical replication

ISIN Code IE00B3S1J086

Total net assets (AuM) 61,377,563

Reference currency of the fund USD

Securities lending data - as at 13/06/2025

Currently on loan in USD (base currency) 2,421,638.98

Current percentage on loan (in % of the fund AuM) 3.95%

Collateral value (cash and securities) in  USD (base currency) 2,602,429.06

Collateral value (cash and securities) in % of loan 107%

Collateral data - as at 13/06/2025

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

CH0012221716 ABB ODSH ABB COM CH CHF 201,061.03 245,345.28 9.43%

DE0001102341 DEGV 2.500 08/15/46 GERMANY GOV DE EUR AAA 96,660.25 110,511.67 4.25%

DE0003811444 DEGV IO STR 08/15/26 GERMANY GOV DE EUR AAA 39,815.87 45,521.48 1.75%

FI4000046545 FIGV 2.625 07/04/42 FINLAND GOV FI EUR AA1 41,639.67 47,606.63 1.83%

GB0002404191 UKT 6 12/07/28 UK TREASURY GIL GB GBP AA3 75,297.64 101,566.53 3.90%

GB0007188757 ORD GBP0.10(REGD) RIO TINTO CST GB GBP AA3 20,738.05 27,972.88 1.07%

GB0008706128 ORD GBP0.25 LLOYDS BANKING GROUP CST GB GBP AA3 20,795.17 28,049.93 1.08%

GB00B2B0DG97 RELX PLC GBP0.1444 RELX PLC CST GB GBP AA3 181,851.75 245,293.90 9.43%

GB00B3MYD345 UKTI 0 5/8 11/22/42 UK TREASURY GIL GB GBP AA3 64,320.99 86,760.49 3.33%

GB00B6RNH572 UKT 3 3/4 07/22/52 UK TREASURY GIL GB GBP AA3 26.77 36.11 0.00%

Securities lending statistics

12-month average on loan in USD (base currency) 5,377,790.20

12-month average on loan as a % of the fund AuM 3.75%

12-month maximum on loan in USD 15,240,527.53

12-month maximum on loan as a % of the fund AuM 7.98%

Gross Return for the fund over the last 12 months in  (base currency fund) 111,203.42

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0776%

* 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 13/06/2025

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

GB00BPCJD997 UKT 3 3/4 10/22/53 UK Treasury GIL GB GBP AA3 173,003.66 233,359.00 8.97%

GB00BPJJKP77 UKT 43/4 10/22/43 UK Treasury GIL GB GBP AA3 9.10 12.27 0.00%

GB00BYY5F144 UKTI 018 03/22/26 UK TREASURY GIL GB GBP AA3 7,700.24 10,386.60 0.40%

IT0004176001 PRYSMIAN ODSH PRYSMIAN COM IT EUR 18,655.19 21,328.48 0.82%

JE00B4T3BW64 ORD USD0.01 GLENCORE INTERNATIONAL CST GB GBP AA3 121,327.89 163,655.24 6.29%

JP1201531F68 JPGV 1.300 06/20/35 JAPAN GOV JP JPY A1 149,115.28 1,029.21 0.04%

JP1201691K75 JPGV 0.300 06/20/39 JAPAN GOV JP JPY A1 40,185.81 277.37 0.01%

JP1300211610 JPGV 2.300 12/20/35 JAPAN GOV JP JPY A1 108,796.58 750.93 0.03%

JP1300511G61 JPGV 0.300 06/20/46 JAPAN GOV JP JPY A1 32,720.47 225.84 0.01%

JP1300561H93 JPGV 0.800 09/20/47 JAPAN GOV JP JPY A1 35,888.35 247.71 0.01%

JP1300591J79 JPGV 0.700 06/20/48 JAPAN GOV JP JPY A1 69,036.81 476.50 0.02%

JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1 489,448.80 3,378.24 0.13%

JP3449020001 TAIHEIYO CEMENT ODSH TAIHEIYO CEMENT COM JP JPY A1 2,189,998.54 15,115.65 0.58%

JP3670800006 NISSAN CHEMICAL ODSH NISSAN CHEMICAL COM JP JPY A1 2,510,998.39 17,331.23 0.67%

JP3955000009 YOKOGAWA ELEC ODSH YOKOGAWA ELEC COM JP JPY A1 2,952,799.95 20,380.60 0.78%

KYG3777B1032 GEELY AUTOMOBILE ODSH GEELY AUTOMOBILE COM HK HKD 2,320.25 293.30 0.01%

KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 388,109.90 49,060.17 1.89%

US02079K1079 ALPHABET ODSH ALPHABET COM US USD AAA 21,422.27 21,422.27 0.82%

US0231351067 AMAZON.COM ODSH AMAZON.COM COM US USD AAA 27,928.56 27,928.56 1.07%

US0268747849 AIG ODSH AIG COM US USD AAA 1,191.85 1,191.85 0.05%

US0378331005 APPLE ODSH APPLE COM US USD AAA 28,066.19 28,066.19 1.08%

US0527691069 AUTODESK ODSH AUTODESK COM US USD AAA 27,847.10 27,847.10 1.07%

US0536111091 AVERY DENNISON ODSH AVERY DENNISON COM US USD AAA 19,395.88 19,395.88 0.75%

US20030N1019 COMCAST ODSH COMCAST COM US USD AAA 245,353.03 245,353.03 9.43%

US6311031081 NASDAQ ODSH NASDAQ COM US USD AAA 86.22 86.22 0.00%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 266,737.29 266,737.29 10.25%

US7181721090 PHILIP MORRIS ODSH PHILIP MORRIS COM US USD AAA 245,321.62 245,321.62 9.43%

US91282CEM91 UST 2.875 04/30/29 US TREASURY GOV US USD AAA 243,105.85 243,105.85 9.34%

Total: 2,602,429.06 100.00%



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 HSBC BANK PLC (PARENT) 751,119.11

2 JP MORGAN SECS PLC (PARENT) 178,877.17

3 BARCLAYS CAPITAL SECURITIES LIMITED (PARENT) 125,778.95

4 UBS EUROPE SE (PARENT) 90,750.76
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