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HSBC CONTINENTAL EUROPE / HSBC EURO STOXX 50 UCITS ETF - 696000
Report as at 09/06/2025

Summary of policy

% limit on maximum percentage of book on loan

25%

Revenue Split

75/25*

Name of the Fund

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

Replication Mode

Physical replication

ISIN Code

IEO0B4K6B022

Total net assets (AuM)

1,413,487,407

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 09/06/2025

Currently on loan in EUR (base currency)

60,805,749.46

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

4.30%

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

64,430,574.04

Collateral value (cash and securities) in % of loan

106%

Securities lending statistics

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

102,655,455.72

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

9.00%

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) 129,230.41

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0113%

Collateral data - as at 09/06/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
BE0003565737 KBC GROEP ODSH KBC GROEP COM BE EUR AA3 138,174.65 138,174.65 0.21%
BE0974320526 UM ODSH UM COM BE EUR AA3 23,697.18 23,697.18 0.04%
CH0012214059 HOLCIM ODSH HOLCIM COM CH CHF 1,261,645.83 1,345,577.51 2.09%
CHO0418792922 SIKA ODSH SIKA COM CH CHF 1,261,632.89 1,345,563.71 2.09%
CHO0432492467 ALCON ODSH ALCON COM CH CHF 972,990.20 1,037,718.90 1.61%
DE0006599905 MERCK ODSH MERCK COM DE EUR AAA 6,621,127.50 6,621,127.50 10.28%
DE0007037129 RWE ODSH RWE COM DE EUR AAA 4,414,813.87 4,414,813.87 6.85%
DEOOOENERGY0 SIEMENS ENERG ODSH SIEMENS ENERG COM DE EUR AAA 914,627.91 914,627.91 1.42%
FR0000073272 SAFRAN ODSH SAFRAN COM FR EUR AA2 6,908.72 6,908.72 0.01%
FR0000121329 THALES ODSH THALES COM FR EUR AA2 6,621,155.90 6,621,155.90 10.28%




Collateral data - as at 09/06/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
FR0000125338 CAPGEMINI ODSH CAPGEMINI COM FR EUR AA2 6,621,144.40 6,621,144.40 10.28%
FR0000130809 SOCIETE GENERALE ODSH SOCIETE GENERALE COM FR EUR AA2 72,485.91 72,485.91 0.11%
FR0013286192 FRGV 0.750 05/25/28 FRANCE GOV FR EUR AA2 1,339,913.30 1,339,913.30 2.08%
GB0007980591 ORD USDO0.25 BP PLC CST GB GBP AA3 5,690,755.54 6,759,419.68 10.49%
GB0008782301 ORD GBP0.25 TAYLOR WIMPEY CST GB GBP AA3 1,036.93 1,231.65 0.00%
GBOOBDRHNPO05 UKT 1Q 07/22/27 UK TREASURY GIL GB GBP AA3 329.02 390.81 0.00%
GB00BLGZ9862 TESCO ODSH TESCO CST GB GBP AA3 1,033,261.99 1,227,297.74 1.90%
GB0OBLH38265 UKTI 0 1/8 03/22/39 UK Treasury GIL GB GBP AA3 1,125,896.96 1,337,328.59 2.08%
GBOOBPSNBF73 UKT 4 10/22/31 UK Tresury GIL GB GBP AA3 34,450.98 40,920.51 0.06%
ITO000072618 INTESA SANPAOLO ODSH INTESA SANPAOLO COM IT EUR 210,750.45 210,750.45 0.33%
ITO001347308 BUZZI ODSH BUZzZI COM IT EUR 138,238.71 138,238.71 0.21%
IT0003828271 RECORDATI ODSH RECORDATI COM IT EUR 27,861.74 27,861.74 0.04%
JP1300341B39 JPGV 2.200 03/20/41 JAPAN GOV JP JPY A1l 1,682,260.90 10,192.69 0.02%
JP1400041B55 JPGV 2.200 03/20/51 JAPAN GOV JP JPY A1l 45,922.28 278.24 0.00%
JP1743031R52 JPGV 08/04/25 JAPAN GOV JP JPY A1l 247,398,769.95 1,498,970.93 2.33%
JP3166000004 EBARA ODSH EBARA COM JP JPY A1l 77,503,999.05 469,591.02 0.73%
JP3311400000 CYBERAGENT ODSH CYBERAGENT COM JP JPY A1l 76,851,198.94 465,635.76 0.72%
JP3519400000 CHUGAI PHARM ODSH CHUGAI PHARM COM JP JPY A1l 76,853,698.45 465,650.90 0.72%
JP3539220008 T&D HOLDINGS ODSH T&D HOLDINGS COM JP JPY A1l 6,435,299.81 38,991.01 0.06%
JP3811000003 FUJIKURA ODSH FUJIKURA COM JP JPY A1l 65,043,998.49 394,096.80 0.61%
JP3830800003 BRIDGESTONE ODSH BRIDGESTONE COM JP JPY A1l 5,943,999.09 36,014.25 0.06%
JP3854600008 HONDA ODSH HONDA COM JP JPY A1l 139,999.72 848.25 0.00%
JP3970300004 RECRUIT HOLDINGS ODSH RECRUIT HOLDINGS COM JP JPY A1l 8,280,998.92 50,173.96 0.08%
KYG596691041 MEITUAN ODSH MEITUAN COM HK HKD 632,332.37 70,761.26 0.11%
KYG6427A1022 NETEASE ODSH NETEASE COM HK HKD 648,004.95 72,515.11 0.11%
KYG8208B1014 JD.COM ODSH JD.COM COM HK HKD 648,023.95 72,517.23 0.11%
KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 648,017.90 72,516.56 0.11%
LU2598331598 TENARIS ODSH TENARIS COM IT EUR 22,140.15 22,140.15 0.03%
US0320951017 AMPHENOL ODSH AMPHENOL COM us usD AAA 157,889.28 138,220.50 0.21%
US5949181045 MICROSOFT ODSH MICROSOFT COM us usD AAA 7,562,920.15 6,620,782.50 10.28%
US67066G1040 NVIDIA ODSH NVIDIA COM us usD AAA 7,563,271.09 6,621,089.72 10.28%
US912810QB70 UST 4.250 05/15/39 US TREASURY GOV us usD AAA 1,713,634.61 1,500,161.56 2.33%
US912810RH32 UST 3.125 08/15/44 US TREASURY GOV us usD AAA 62,034.42 54,306.59 0.08%
US912810UA42 UST 4.625 05/15/54 US TREASURY GOV us usD AAA 1,713,644.14 1,500,169.90 2.33%
US912810UE63 UST 4.500 11/15/54 US TREASURY GOV us usD AAA 1,710,052.03 1,497,025.27 2.32%
US91282CJz59 UST 4.000 02/15/34 US TREASURY GOV us usD AAA 1,713,529.00 1,500,069.10 2.33%
US91282CKT70 UST 4.500 05/31/29 US TREASURY GOV us uUsD AAA 1,155,442.73 1,011,505.46 1.57%
Total: 64,430,574.04 100.00%
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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 | MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT)

25,015,244.79

BARCLAYS CAPITAL SECURITIES LIMITED (PARENT)

21,137,603.53

JP MORGAN SECS PLC (PARENT)

21,054,920.99

NATIXIS (PARENT)

14,825,505.57

oW N

GOLDMAN SACHS INTERNATIONAL (PARENT)

7,828,004.12
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