
Securities Lending Report

HSBC CONTINENTAL EUROPE / HSBC MSCI CHINA UCITS ETF - 706066

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 CHINA UCITS ETF - 706066

Replication Mode Physical replication

ISIN Code IE00B44T3H88

Total net assets (AuM) 1,045,202,314

Reference currency of the fund USD

Securities lending data - as at 01/05/2025

Currently on loan in USD (base currency) 103,322,426.66

Current percentage on loan (in % of the fund AuM) 9.89%

Collateral value (cash and securities) in  USD (base currency) 108,803,091.94

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

Collateral data - as at 01/05/2025

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

AU000000ASX7 ASX ODSH ASX COM AU AUD AAA 2,064,127.95 1,323,330.87 1.22%

AU000000CBA7 CBA ODSH CBA COM AU AUD AAA 1,388,509.50 890,185.84 0.82%

AU000000TCL6 TRANSURBAN UNIT TRANSURBAN COM AU AUD AAA 2,064,149.25 1,323,344.52 1.22%

AU000000TNE8 TECHNOLOGYONE ODSH TECHNOLOGYONE COM AU AUD AAA 34,641.67 22,209.08 0.02%

AU000000WBC1 WESTPAC ODSH WESTPAC COM AU AUD AAA 2,064,148.24 1,323,343.88 1.22%

BMG0171K1018 ALI HEALTH ODSH ALI HEALTH COM HK HKD 675,233.93 87,244.64 0.08%

CNE1000002L3 CHINA LIFE INS ODSH CHINA LIFE INS COM CN HKD 675,209.90 87,241.54 0.08%

DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 1,163,468.87 1,323,213.11 1.22%

DE0008404005 ALLIANZ ODSH ALLIANZ COM DE EUR AAA 1,765,677.07 2,008,104.49 1.85%

FR0000052292 HERMES INTL ODSH HERMES INTL COM FR EUR AA2 1,178,121.53 1,339,877.58 1.23%

Securities lending statistics

12-month average on loan in USD (base currency) 102,717,944.68

12-month average on loan as a % of the fund AuM 12.47%

12-month maximum on loan in USD 174,093,429.40

12-month maximum on loan as a % of the fund AuM 16.72%

Gross Return for the fund over the last 12 months in  (base currency fund) 340,513.93

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0413%

* 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 01/05/2025

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

FR0013313582 FRGV 1.250 05/25/34 FRANCE GOV FR EUR AA2 542,060.44 616,485.32 0.57%

GB0002374006 ORD 28 101/108P DIAGEO CST GB GBP AA3 237,923.16 318,416.11 0.29%

GB0007980591 ORD USD0.25 BP PLC CST GB GBP AA3 1,500,482.02 2,008,117.44 1.85%

GB0032089863 ORD GBP0.50 NEXT PLC CST GB GBP AA3 362,502.00 485,141.83 0.45%

GB00B421JZ66 UKTI 0 1/2 03/22/50 UK TREASURY GIL GB GBP AA3 806,653.24 1,079,556.05 0.99%

GB00BL6C7720 UKT 4 1/8 01/29/27 UK Treasury GIL GB GBP AA3 364,997.56 488,481.67 0.45%

GB00BPCJD997 UKT 3 3/4 10/22/53 UK Treasury GIL GB GBP AA3 806,211.57 1,078,964.96 0.99%

HK2388011192 BOC HONG KONG ODSH BOC HONG KONG COM HK HKD 675,201.72 87,240.48 0.08%

JP1024651QA4 JPGV 0.400 10/01/26 JAPAN GOV JP JPY A1 15,570,354.27 109,372.10 0.10%

JP1051671Q49 JPGV 0.400 03/20/29 JAPAN GOV JP JPY A1 15,553,300.45 109,252.31 0.10%

JP1103581L42 JPGV 0.100 03/20/30 JAPAN GOV JP JPY A1 305,988,510.97 2,149,379.85 1.98%

JP1103641MA8 JPGV 0.100 09/20/31 JAPAN GOV JP JPY A1 3,950,728.00 27,751.42 0.03%

JP1103761QA5 JPGV 0.900 09/20/34 JAPAN GOV JP JPY A1 15,548,701.19 109,220.00 0.10%

JP1103781R44 JPGV 1.400 03/20/35 JAPAN GOV JP JPY A1 889,691,246.45 6,249,530.19 5.74%

JP1200901690 JPGV 2.200 09/20/26 JAPAN GOV JP JPY A1 222,509,192.45 1,562,989.32 1.44%

JP1201521F37 JPGV 1.200 03/20/35 JAPAN GOV JP JPY A1 15,542,570.12 109,176.93 0.10%

JP1201561G37 JPGV 0.400 03/20/36 JAPAN GOV JP JPY A1 15,542,960.69 109,179.68 0.10%

JP1201641J38 JPGV 0.500 03/20/38 JAPAN GOV JP JPY A1 15,574,324.80 109,399.99 0.10%

JP1201701KA5 JPGV 0.300 09/20/39 JAPAN GOV JP JPY A1 305,968,540.21 2,149,239.57 1.98%

JP1201711L13 JPGV 0.300 12/20/39 JAPAN GOV JP JPY A1 305,984,399.45 2,149,350.97 1.98%

JP1201741LA9 JPGV 0.400 09/20/40 JAPAN GOV JP JPY A1 76,615,469.02 538,176.24 0.49%

JP1201751M13 JPGV 0.500 12/20/40 JAPAN GOV JP JPY A1 305,990,061.83 2,149,390.74 1.98%

JP1201791N14 JPGV 0.500 12/20/41 JAPAN GOV JP JPY A1 1,726,874,203.94 12,130,222.15 11.15%

JP1201861PA6 JPGV 1.500 09/20/43 JAPAN GOV JP JPY A1 889,694,654.93 6,249,554.13 5.74%

JP1300691M16 JPGV 0.700 12/20/50 JAPAN GOV JP JPY A1 305,991,565.07 2,149,401.30 1.98%

JP1300731N17 JPGV 0.700 12/20/51 JAPAN GOV JP JPY A1 305,943,943.53 2,149,066.79 1.98%

JP1400161P53 JPGV 1.300 03/20/63 JAPAN GOV JP JPY A1 888,798,819.44 6,243,261.44 5.74%

JP3116000005 ASAHI GROUP ODSH ASAHI GROUP COM JP JPY A1 188,199,998.95 1,321,988.48 1.22%

JP3143600009 ITOCHU ODSH ITOCHU COM JP JPY A1 90,098,399.60 632,885.48 0.58%

JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1 12,412,498.66 87,190.12 0.08%

JP3371200001 SHIN-ETSU CHEM ODSH SHIN-ETSU CHEM COM JP JPY A1 1,765,999.76 12,405.05 0.01%

JP3381000003 NIPPON STEEL ODSH NIPPON STEEL COM JP JPY A1 115,887,148.59 814,035.47 0.75%

JP3449020001 TAIHEIYO CEMENT ODSH TAIHEIYO CEMENT COM JP JPY A1 11,037,399.41 77,530.90 0.07%

JP3637300009 TREND MICRO ODSH TREND MICRO COM JP JPY A1 187,483,498.21 1,316,955.50 1.21%

JP3733000008 NEC ODSH NEC COM JP JPY A1 90,137,599.96 633,160.83 0.58%

JP3735400008 NTT ODSH NTT COM JP JPY A1 127,000,437.62 892,099.45 0.82%

JP3753000003 NIPPON YUSEN ODSH NIPPON YUSEN COM JP JPY A1 49,863,598.99 350,260.91 0.32%

JP3756600007 NINTENDO ODSH NINTENDO COM JP JPY A1 126,307,998.19 887,235.49 0.82%

JP3758190007 NEXON ODSH NEXON COM JP JPY A1 68,999,698.43 484,680.16 0.45%



Collateral data - as at 01/05/2025

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

JP3890350006 SMFG ODSH SMFG COM JP JPY A1 36,147,598.19 253,914.50 0.23%

JP3898400001 MITSUBISHI ODSH MITSUBISHI COM JP JPY A1 36,811,899.09 258,580.80 0.24%

JP3902400005 MITSUBISHI ELEC ODSH MITSUBISHI ELEC COM JP JPY A1 89,854,599.05 631,172.93 0.58%

JP3902900004 MUFG ODSH MUFG COM JP JPY A1 36,352,798.52 255,355.90 0.23%

JP3906000009 MINEBEA MITSUMI ODSH MINEBEA MITSUMI COM JP JPY A1 11,725,999.77 82,367.89 0.08%

JP3910660004 TOKIO MARINEHLDG ODSH TOKIO MARINEHLDG COM JP JPY A1 36,275,199.90 254,810.82 0.23%

KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 364,103.59 47,044.57 0.04%

NL0000235190 AIRBUS NL ODSH AIRBUS NL COM FR EUR AA2 1,765,653.52 2,008,077.70 1.85%

NL0000334118 ASM INTL ODSH ASM INTL COM NL EUR AAA 1,765,490.29 2,007,892.06 1.85%

US02079K3059 ALPHABET ODSH ALPHABET COM US USD AAA 484,810.85 484,810.85 0.45%

US0231351067 AMAZON.COM ODSH AMAZON.COM COM US USD AAA 484,865.44 484,865.44 0.45%

US0378331005 APPLE ODSH APPLE COM US USD AAA 484,809.75 484,809.75 0.45%

US5949181045 MICROSOFT ODSH MICROSOFT COM US USD AAA 2,007,891.36 2,007,891.36 1.85%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 2,008,051.48 2,008,051.48 1.85%

US9029733048 US BANCORP ODSH US BANCORP COM US USD AAA 85,930.74 85,930.74 0.08%

US912797LN52 UST BILL 06/12/25 US TREASURY GOV US USD AAA 177,489.52 177,489.52 0.16%

US912810RC45 UST 3.625 08/15/43 US TREASURY GOV US USD AAA 6,249,689.02 6,249,689.02 5.74%

US912810SF66 UST 3.000 02/15/49 US TREASURY GOV US USD AAA 6,238,575.94 6,238,575.94 5.73%

US912810SH23 UST 2.875 05/15/49 US TREASURY GOV US USD AAA 6,239,916.94 6,239,916.94 5.74%

US912810UA42 UST 4.625 05/15/54 US TREASURY GOV US USD AAA 1,079,067.73 1,079,067.73 0.99%

US91282CCV19 UST 1.125 08/31/28 US TREASURY GOV US USD AAA 28,782.20 28,782.20 0.03%

US91282CGT27 UST 3.625 03/31/28 US TREASURY GOV US USD AAA 708,207.58 708,207.58 0.65%

US91282CJC64 UST 4.625 10/15/26 US TREASURY GOV US USD AAA 708,214.54 708,214.54 0.65%

US91282CJF95 UST 4.875 10/31/28 US TREASURY GOV US USD AAA 1,074,792.73 1,074,792.73 0.99%

US91282CJZ59 UST 4.000 02/15/34 US TREASURY GOV US USD AAA 708,183.69 708,183.69 0.65%

US91282CKA89 UST 4.125 02/15/27 US TREASURY GOV US USD AAA 708,141.10 708,141.10 0.65%

US91282CKD29 UST 4.250 02/28/29 US TREASURY GOV US USD AAA 1,078,565.62 1,078,565.62 0.99%

US91282CKP58 UST 4.625 04/30/29 US TREASURY GOV US USD AAA 1,077,740.48 1,077,740.48 0.99%

US91282CKU44 UST 4.625 05/31/31 US TREASURY GOV US USD AAA 708,139.31 708,139.31 0.65%

US91282CMC28 UST 4.500 12/31/31 US TREASURY GOV US USD AAA 708,166.41 708,166.41 0.65%

Total: 108,803,091.94 100.00%



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 MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT) 32,294,909.53

2 BNP PARIBAS ARBITRAGE LONDON/PARIS (PARENT) 19,022,858.82

3 BARCLAYS CAPITAL SECURITIES LIMITED (PARENT) 16,344,340.99

4 NATIXIS (PARENT) 14,323,925.27

5 MERRILL LYNCH INTERNATIONAL (PARENT) 13,136,556.30


	Report 1

