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HSBC CONTINENTAL EUROPE / HSBC EURO STOXX 50 UCITS ETF - 696000
Report as at 18/08/2025

Summary of policy

% limit on maximum percentage of book on loan

30%

Revenue Split

75/25*

Name of the Fund

HSBC CONTINENTAL EUROPE / HSBC EURO STOXX 50 UCITS ETF - 696000

Replication Mode

Physical replication

ISIN Code

IEO0B4K6B022

Total net assets (AuM)

1,482,423,650

Reference currency of the fund

EUR

* 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 18/08/2025

Currently on loan in EUR (base currency)

70,166,342.38

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

4.73%

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

73,841,321.94

Collateral value (cash and securities) in % of loan

105%

Securities lending statistics

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

104,581,108.25

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

8.62%

12-month maximum on loan in EUR

227,464,390.95

12-month maximum on loan as a % of the fund AuM 19.82%
Gross Return for the fund over the last 12 months in (base currency fund) 132,720.12
Gross Return for the fund over the last 12 months in % of the fund AuM 0.0109%

Collateral data - as at 18/08/2025

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

BE0003739530 UCB SA ODSH UCB SA COM BE EUR AA3 2,071,107.49 2,071,107.49 2.80%
BE0974293251 ABIODSHABI COM BE EUR AA3 78,149.75 78,149.75 0.11%
CH0244767585 UBS GROUP ODSH UBS GROUP COM CH CHF 746,581.68 791,608.38 1.07%
DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 2,071,088.99 2,071,088.99 2.80%
DE0007236101 SIEMENS ODSH SIEMENS COM DE EUR AAA 1,381,435.19 1,381,435.19 1.87%
FR0000073272 SAFRAN ODSH SAFRAN COM FR EUR AA2 78,202.39 78,202.39 0.11%
GB00B2B0ODG97 RELX PLC GBP0.1444 RELX PLC CST GB GBP AA3 165,710.25 191,842.76 0.26%
GB00BM8PJY71 NATWEST GRP ODSH NATWEST GRP CST GB GBP AA3 21.76 25.19 0.00%
JP1024661QB1 JPGV 0.500 11/01/26 JAPAN GOV JP JPY A1l 348,063,253.90 2,023,454.88 2.74%
JP1024681R19 JPGV 0.600 01/01/27 JAPAN GOV JP JPY A1l 348,047,930.00 2,023,365.80 2.74%




Collateral data - as at 18/08/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
JP1024691R25 JPGV 0.700 02/01/27 JAPAN GOV JP JPY A1l 112,962,385.74 656,703.31 0.89%
JP1051711Q82 JPGV 0.400 06/20/29 JAPAN GOV JP JPY A1l 5,474,881.95 31,828.06 0.04%
JP1051731QA0 JPGV 0.600 09/20/29 JAPAN GOV JP JPY A1l 316,770,735.01 1,841,536.80 2.49%
JP1051751R17 JPGV 0.900 12/20/29 JAPAN GOV JP JPY A1l 348,030,329.92 2,023,263.48 2.74%
JP1103741Q44 JPGV 0.800 03/20/34 JAPAN GOV JP JPY A1l 165,584,078.67 962,617.88 1.30%
NLO0000395903 WOLTERS KLUWER ODSH WOLTERS KLUWER COM NL EUR AAA 2,071,143.20 2,071,143.20 2.80%
NLO0015000LU4 IVECO GROUP ODSH IVECO GROUP COM IT EUR 941,501.79 941,501.79 1.28%
SE0000106270 HENNES & MAURITZ ODSH HENNES & MAURITZ COM SE SEK AAA 23,168,397.93 2,071,193.11 2.80%
US00724F1012 ADOBE ODSH ADOBE COM us uUsD AAA 91,551.29 78,168.69 0.11%
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us uUsD AAA 751,078.51 641,288.88 0.87%
US0326541051 ANALOG DEVICES ODSH ANALOG DEVICES COM us uUsD AAA 61,613.57 52,607.15 0.07%
US0378331005 APPLE ODSH APPLE COM us uUsD AAA 91,478.04 78,106.15 0.11%
US4385161066 HONEYWELL INTL ODSH HONEYWELL INTL COM us uUsD AAA 732,465.82 625,396.91 0.85%
US5949181045 MICROSOFT ODSH MICROSOFT COM us uUsD AAA 2,425,552.70 2,070,995.17 2.80%
US67066G1040 NVIDIA ODSH NVIDIA COM us uUsD AAA 2,425,789.34 2,071,197.23 2.80%
US8085131055 CHARLES SCHWAB ODSH CHARLES SCHWAB COM us uUsD AAA 91,592.82 78,204.15 0.11%
UsS912810QY73 UST 2.750 11/15/42 US TREASURY GOV us uUsD AAA 2,196,006.92 1,875,003.48 2.54%
US912810RC45 UST 3.625 08/15/43 US TREASURY GOV us uUsD AAA 8,775,983.44 7,493,145.54 10.15%
US912810RG58 UST 3.375 05/15/44 US TREASURY GOV us uUsD AAA 8,776,531.80 7,493,613.73 10.15%
US912810SZz21 UST 2.000 08/15/51 US TREASURY GOV us uUsD AAA 8,776,557.41 7,493,635.60 10.15%
US912810TC27 UST 2.000 11/15/41 US TREASURY GOV us uUsD AAA 8,776,506.60 7,493,592.22 10.15%
US91282CDY49 UST 1.875 02/15/32 US TREASURY GOV us uUsD AAA 8,775,926.05 7,493,096.53 10.15%
US91282CFB28 UST 2.750 07/31/27 US TREASURY GOV us UsD AAA 8,776,049.61 7,493,202.03 10.15%
Total: 73,841,321.94 100.00%
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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 | NATIXIS (PARENT)

39,311,424.74

2 | MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT) 23,832,783.55
3 | GOLDMAN SACHS INTERNATIONAL (PARENT) 12,155,531.35
4 | CITIGROUP GLOBAL MARKETS LTD (PARENT) 7,692,087.30
5 | JP MORGAN SECS PLC (PARENT) 6,756,864.20




	Report 1

