
Securities Lending Report

HSBC CONTINENTAL EUROPE / HSBC MSCI JAPAN UCITS ETF - 699657

Report as at 29/09/2025

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 IE00B5VX7566

Total net assets (AuM) 203,293,775

Reference currency of the fund USD

Securities lending data - as at 29/09/2025

Currently on loan in USD (base currency) 45,689,070.87

Current percentage on loan (in % of the fund AuM) 22.47%

Collateral value (cash and securities) in  USD (base currency) 48,066,316.35

Collateral value (cash and securities) in % of loan 105%

Collateral data - as at 29/09/2025

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

AU000000BHP4 BHP GROUP AU ODSH BHP GROUP AU COM AU AUD AAA 396,971.50 259,721.90 0.54%

AU000000CSL8 CSL ODSH CSL COM AU AUD AAA 264,868.98 173,292.73 0.36%

AU000000FMG4 FORTESCUE ODSH FORTESCUE COM AU AUD AAA 396,926.15 259,692.23 0.54%

AU000000NXT8 NEXTDC ODSH NEXTDC COM AU AUD AAA 397,000.69 259,741.00 0.54%

AU000000TLS2 TELSTRA GROUP ODSH TELSTRA GROUP COM AU AUD AAA 397,004.42 259,743.44 0.54%

BE0000365743 BEGV 2.600 10/22/30 BELGIUM GOV BE EUR AA3 1.99 2.33 0.00%

BE0974293251 A B I ODSH A B I COM BE EUR AA3 609,063.19 712,123.57 1.48%

CH0012214059 HOLCIM ODSH HOLCIM COM CH CHF 568,652.03 712,090.28 1.48%

CNE1000001Z5 BANK OF CHINA ODSH BANK OF CHINA COM CN HKD 5,317.04 683.38 0.00%

DE0001108744 DEGV PO STR 08/15/46 GERMANY GOV DE EUR AAA 4,062,138.22 4,749,497.94 9.88%

Securities lending statistics

12-month average on loan in USD (base currency) 34,333,992.59

12-month average on loan as a % of the fund AuM 20.40%

12-month maximum on loan in USD 44,388,408.71

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) 97,665.21

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0580%

* 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 29/09/2025

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

FR0010171975 FRGV 4.000 04/25/55 FRANCE GOV FR EUR AA2 1,049,531.37 1,227,123.95 2.55%

FR0012993103 FRGV 1.500 05/25/31 FRANCE GOV FR EUR AA2 3,474,196.07 4,062,069.32 8.45%

FR0013257524 FRGV 2.000 05/25/48 FRANCE GOV FR EUR AA2 3,474,196.04 4,062,069.30 8.45%

FR0014002WK3 FRGV 11/25/31 FRANCE GOV FR EUR AA2 381.66 446.24 0.00%

FR001400L834 FRGV 3.500 11/25/33 FRANCE GOV FR EUR AA2 5,257.88 6,147.58 0.01%

FR001400NBC6 FRGV 2.500 09/24/27 FRANCE GOV FR EUR AA2 506,075.32 591,708.99 1.23%

FR001400NEF3 FRGV 3.000 06/25/49 FRANCE GOV FR EUR AA2 3,474,196.14 4,062,069.40 8.45%

FR001400XJJ3 FRGV 3.750 05/25/56 FRANCE GOV FR EUR AA2 3,474,195.99 4,062,069.23 8.45%

GB0007980591 ORD USD0.25 BP PLC CST GB GBP AA3 531,338.94 712,073.88 1.48%

GB00B63H8491 ROLLS ROYCE ODSH ROLLS ROYCE CST GB GBP AA3 531,368.20 712,113.09 1.48%

GB00BQC4R999 UKT 3 3/4 01/29/38 UK Treasury GIL GB GBP AA3 441,524.89 591,709.58 1.23%

JP1051671Q49 JPGV 0.400 03/20/29 JAPAN GOV JP JPY A1 85,920,893.87 574,702.41 1.20%

JP1051721Q98 JPGV 0.500 06/20/29 JAPAN GOV JP JPY A1 13,712,610.28 91,720.07 0.19%

JP1103741Q44 JPGV 0.800 03/20/34 JAPAN GOV JP JPY A1 88,459,255.96 591,680.85 1.23%

JP1201881Q46 JPGV 1.600 03/20/44 JAPAN GOV JP JPY A1 88,432,473.96 591,501.71 1.23%

JP1300811Q17 JPGV 1.600 12/20/53 JAPAN GOV JP JPY A1 88,431,995.10 591,498.51 1.23%

JP3105250009 AIN HOLDINGS ODSH AIN HOLDINGS COM JP JPY A1 133,922,698.60 895,773.94 1.86%

JP3131400008 AEON FINANCIAL ODSH AEON FINANCIAL COM JP JPY A1 133,856,249.49 895,329.48 1.86%

JP3368000000 RESONAC HLDG ODSH RESONAC HLDG COM JP JPY A1 1,005,999.28 6,728.87 0.01%

JP3548600000 DISCO ODSH DISCO COM JP JPY A1 4,680,998.84 31,309.98 0.07%

JP3802300008 FAST RETAILING ODSH FAST RETAILING COM JP JPY A1 9,077,998.59 60,720.36 0.13%

JP3895200008 MITSUBA ODSH MITSUBA COM JP JPY A1 82,074,298.73 548,973.54 1.14%

KYG017191142 ALIBABA ODSH ALIBABA COM HK HKD 2,020,803.59 259,727.62 0.54%

KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 2,020,919.95 259,742.58 0.54%

NL0015000B11 NLGV 01/15/38 NETHERLANDS GOV NL EUR AAA 3,474,196.10 4,062,069.36 8.45%

NL0015000RP1 NLGV 0.500 07/15/32 NETHERLANDS GOV NL EUR AAA 4,965,745.20 5,806,005.43 12.08%

NL0015001XZ6 NLGV 2.500 07/15/34 NETHERLANDS GOV NL EUR AAA 868,550.85 1,015,519.48 2.11%

US02079K1079 ALPHABET ODSH ALPHABET COM US USD AAA 21,257.47 21,257.47 0.04%

US0231351067 AMAZON.COM ODSH AMAZON.COM COM US USD AAA 712,087.19 712,087.19 1.48%

US0378331005 APPLE ODSH APPLE COM US USD AAA 733,170.19 733,170.19 1.53%

US11135F1012 BROADCOM ODSH BROADCOM COM US USD AAA 21,075.39 21,075.39 0.04%

US1667641005 CHEVRON ODSH CHEVRON COM US USD AAA 21,301.27 21,301.27 0.04%

US22160K1051 COSTCO WHOLESALE ODSH COSTCO WHOLESALE COM US USD AAA 21,066.85 21,066.85 0.04%

US30303M1027 META PLATFORMS ODSH META PLATFORMS COM US USD AAA 1,487.50 1,487.50 0.00%

US5949181045 MICROSOFT ODSH MICROSOFT COM US USD AAA 20,969.85 20,969.85 0.04%

US61174X1090 MONSTER BEVERAGE ODSH MONSTER BEVERAGE COM US USD AAA 130.68 130.68 0.00%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 496,437.33 496,437.33 1.03%

US8085131055 CHARLES SCHWAB ODSH CHARLES SCHWAB COM US USD AAA 21,383.03 21,383.03 0.04%

US8447411088 SOUTHWEST ODSH SOUTHWEST COM US USD AAA 21,437.27 21,437.27 0.04%



Collateral data - as at 29/09/2025

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

US8552441094 STARBUCKS ODSH STARBUCKS COM US USD AAA 21,431.22 21,431.22 0.04%

US912810SF66 UST 3.000 02/15/49 US TREASURY GOV US USD AAA 365,994.11 365,994.11 0.76%

US912810SR05 UST 1.125 05/15/40 US TREASURY GOV US USD AAA 366,747.20 366,747.20 0.76%

US912810SU34 UST 1.875 02/15/51 US TREASURY GOV US USD AAA 366,715.94 366,715.94 0.76%

US912810SZ21 UST 2.000 08/15/51 US TREASURY GOV US USD AAA 366,713.35 366,713.35 0.76%

US912810TW80 UST 4.750 11/15/43 US TREASURY GOV US USD AAA 361,009.50 361,009.50 0.75%

US91282CLR06 UST 4.125 10/31/29 US TREASURY GOV US USD AAA 366,707.47 366,707.47 0.76%

Total: 48,066,316.35 100.00%

Counterparts

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

No. Major Name Market Value

1 MERRILL LYNCH INTERNATIONAL (PAR 24,177,843.50

Top 5 borrowers in last Month

No. Counterparty Market Value

1 MERRILL LYNCH INTERNATIONAL (PARENT) 19,881,617.43

2 BNP PARIBAS FINANCIAL MARKETS (PARENT) 13,069,852.23

3 NOMURA INTERNATIONAL PLC (PARENT) 5,405,228.08

4 MACQUARIE BANK LTD (PARENT) 1,637,024.04

5 BARCLAYS CAPITAL SECURITIES LIMITED (PARENT) 1,254,828.96
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