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HBCE / HSBC EMERGING MARKET SCREENED EQUITY UCITS ETF - 364721

Report as at 18/09/2025

Summary of policy

% limit on maximum percentage of book on loan

30%

Revenue Split

75/25*

Name of the Fund

HBCE / HSBC EMERGING MARKET SCREENED EQUITY UCITS ETF - 364721

Replication Mode

Physical replication

ISIN Code IEO0BKY59G90
Total net assets (AuM) 250,864,213
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 18/09/2025

Currently on loan in USD (base currency) 9,706,172.09
Current percentage on loan (in % of the fund AuM) 3.87%

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

10,287,121.64

Collateral value (cash and securities) in % of loan 106%
Securities lending statistics

12-month average on loan in USD (base currency) N/A
12-month average on loan as a % of the fund AuM N/A
12-month maximum on loan in USD N/A
12-month maximum on loan as a % of the fund AuM N/A
Gross Return for the fund over the last 12 months in USD (base currency) N/A
Gross Return for the fund over the last 12 months in % of the fund AuM N/A

Collateral data - as at 18/09/2025

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

CNE1000003G1 ICBC ODSH ICBC COM CN HKD 559,535.14 71,979.23 0.70%
DE0001108595 DEGV PO STR 07/04/42 GERMANY GOV DE EUR AAA 23,407.08 27,737.40 0.27%
FR0010171975 FRGV 4.000 04/25/55 FRANCE GOV FR EUR AA2 1,157,466.56 1,371,598.38 13.33%
FR0010773192 FRGV 4.500 04/25/41 FRANCE GOV FR EUR AA2 1,157,466.84 1,371,598.71 13.33%
FR0011317783 FRGV 2.750 10/25/27 FRANCE GOV FR EUR AA2 1,161,920.56 1,376,876.37 13.38%
FR0011461037 FRGV 3.250 05/25/45 FRANCE GOV FR EUR AA2 1,157,467.01 1,371,598.91 13.33%
FR0013154044 FRGV 1.250 05/25/36 FRANCE GOV FR EUR AA2 1,152,745.26 1,366,003.63 13.28%
FR0013200813 FRGV 0.250 11/25/26 FRANCE GOV FR EUR AA2 1,157,466.75 1,371,598.60 13.33%
FR0013234333 FRGV 1.750 06/25/39 FRANCE GOV FR EUR AA2 294,070.32 348,473.46 3.39%
GBO00B10RZP78 ORD SHARES OF 3 1/9 PENCE UNILEVER PLC CST GB GBP AA3 60,589.11 82,761.69 0.80%




Collateral data - as at 18/09/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
GB00B1WY2338 ORD GBP0.375 BKDRYJ4 CST GB GBP AA3 60,625.36 82,811.21 0.80%
GB00B24CGK77 ORD GBPO0.10 RECKITT BENCKISER PLC CST GB GBP AA3 60,583.10 82,753.49 0.80%
GB00B2B0ODG97 RELX PLC GBP0.1444 RELX PLC CST GB GBP AA3 60,616.50 82,799.11 0.80%
GB00B8C3BL03 SAGE GROUP ODSH SAGE GROUP CST GB GBP AA3 60,625.17 82,810.95 0.80%
GB0OOBDR05CO01 NATIONAL GRID ODSH NATIONAL GRID CST GB GBP AA3 60,625.65 82,811.61 0.81%
GB00BLGZ9862 TESCO ODSH TESCO CST GB GBP AA3 754.39 1,030.46 0.01%
GB0O0OBMBL1D50 UKT 1/2 10/22/61 UK TREASURY GIL GB GBP AA3 13,392.23 18,293.12 0.18%
JP3111200006 ASAHI KASEI ODSH ASAHI KASEI COM JP JPY A1l 10,732,498.38 73,336.97 0.71%
JP3119600009 AJINOMOTO ODSH AJINOMOTO COM JP JPY A1l 10,602,499.45 72,448.66 0.70%
JP3160400002 EISAI ODSH EISAI COM JP JPY A1l 10,323,998.83 70,545.62 0.69%
JP3496400007 KDDI ODSH KDDI COM JP JPY A1l 10,483,199.15 71,633.46 0.70%
JP3788600009 HITACHI ODSH HITACHI COM JP JPY A1l 1,186,798.01 8,109.59 0.08%
JP3802400006 FANUC ODSH FANUC COM JP JPY A1l 854,398.37 5,838.25 0.06%
JP3814000000 FUJIFILM ODSH FUJIFILM COM JP JPY A1l 10,544,398.52 72,051.65 0.70%
JP3820000002 FUJI ELECTRIC ODSH FUJI ELECTRIC COM JP JPY A1l 9,945,998.02 67,962.68 0.66%
JP3890350006 SMFG ODSH SMFG COM JP JPY A1l 1,223,999.39 8,363.79 0.08%
KYG8208B1014 JD.COM ODSH JD.COM COM HK HKD 563,925.60 72,544.02 0.71%
KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 556,613.94 71,603.44 0.70%
KYG9897K1058 ZTO EXPRESS ODSH ZTO EXPRESS COM HK HKD 559,818.22 72,015.64 0.70%
NL0009538784 NXP SEMICONDTRS ODSH NXP SEMICONDTRS COM us uUsD AAA 82,764.96 82,764.96 0.80%
NL0010273215 ASML HOLDING ODSH ASML HOLDING COM NL EUR AAA 69,278.00 82,094.46 0.80%
SE0000695876 ALFA LAVAL AB ODSH ALFA LAVAL AB COM SE SEK AAA 767,192.93 82,809.27 0.80%
US5949181045 MICROSOFT ODSH MICROSOFT COM us usD AAA 11,220.42 11,220.42 0.11%
US67066G 1040 NVIDIA ODSH NVIDIA COM us usD AAA 94,340.63 94,340.63 0.92%
US88160R1014 TESLA ODSH TESLA COM us usD AAA 4,258.59 4,258.59 0.04%
US91282CGS44 UST 3.625 03/31/30 US TREASURY GOV us usD AAA 17,408.43 17,408.43 0.17%
US91282CLP40 UST 3.500 09/30/26 US TREASURY GOV us usD AAA 17,448.65 17,448.65 0.17%
US91282CNG23 UST 4.000 05/31/30 US TREASURY GOV us usD AAA 17,395.93 17,395.93 0.17%
US91282CNP22 UST 3.875 07/31/27 US TREASURY GOV us usD AAA 17,390.20 17,390.20 0.17%
Total: 10,287,121.64 100.00%




Currency allocation of collateral
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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 | BARCLAYS CAPITAL SECURITIES LIMITED (PARENT) 5,400,388.71
2 | MIZUHO SECURITIES CO LTD (PARENT) 747,066.39
3 | NATIXIS (PARENT) 649,338.86
4 | HSBC BANK PLC (PARENT) 54,115.28




	Report 1

