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Securities Lending Report
HSBC CONTINENTAL EUROPE / HSBC EURO STOXX 50 UCITS ETF - 696000
Report as at 24/07/2025

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)

1,451,172,299

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 24/07/2025

Currently on loan in EUR (base currency)

71,910,818.99

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

4.96%

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

75,948,349.29

Collateral value (cash and securities) in % of loan

106%

Securities lending statistics

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

102,592,596.80

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

8.74%

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) 130,216.50
Gross Return for the fund over the last 12 months in % of the fund AuM 0.0111%

Collateral data - as at 24/07/2025

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

AU0000030678 COLES GROUP ODSH COLES GROUP COM AU AUD AAA 20.26 11.37 0.00%
BE0003739530 UCB SA ODSH UCB SA COM BE EUR AA3 5,685,508.80 5,685,508.80 7.49%
BE0974293251 ABIODSHABI COM BE EUR AA3 71,972.63 71,972.63 0.09%
CH1430134226 AMRIZE ODSH AMRIZE COM CH CHF 66,850.55 71,765.76 0.09%
DEO0007030009 RHEINMETALL ODSH RHEINMETALL COM DE EUR AAA 5,685,502.49 5,685,502.49 7.49%
DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 5,685,482.00 5,685,482.00 7.49%
DE0008404005 ALLIANZ ODSH ALLIANZ COM DE EUR AAA 5,685,200.99 5,685,200.99 7.49%
DE0008430026 MUNICH RE GROUP ODSH MUNICH RE GROUP COM DE EUR AAA 5,685,033.60 5,685,033.60 7.49%
DEOOOCBK1001 COMMERZBANK ODSH COMMERZBANK COM DE EUR AAA 1,180,577.69 1,180,577.69 1.55%
FR0000120172 CARREFOUR ODSH CARREFOUR COM FR EUR AA2 1,561,440.40 1,561,440.40 2.06%




Collateral data - as at 24/07/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
FR0000120404 ACCOR ODSH ACCOR COM FR EUR AA2 1,180,537.79 1,180,537.79 1.55%
GB0000536739 ORD GBP0.10 ASHTEAD GROUP CST GB GBP AA3 28,802.01 33,285.04 0.04%
GB0007908733 ORD GBPO0.50 SCOT & SOUTHERN ENERGY CST GB GBP AA3 1,021,543.36 1,180,546.58 1.55%
GB0032089863 ORD GBPO0.50 NEXT PLC CST GB GBP AA3 559,787.20 646,918.08 0.85%
GB00B6460505 UKT 4 1/4 12/07/40 UK TREASURY GIL GB GBP AA3 64,175.99 74,164.98 0.10%
GBOOBM8PJY71 NATWEST GRP ODSH NATWEST GRP CST GB GBP AA3 1,021,562.41 1,180,568.60 1.55%
GBOOBPJJKP77 UKT 43/4 10/22/43 UK Treasury GIL GB GBP AA3 64,175.99 74,164.98 0.10%
GB00BZB26Y51 UKT 1T 09/07/37 UK TREASURY GIL GB GBP AA3 64,161.23 74,147.93 0.10%
IEOOBLP1HW54 AON ODSH AON COM us usD AAA 57,522.07 49,021.33 0.06%
IT0O003132476 ENI ODSH ENI COM IT EUR 1,180,579.39 1,180,579.39 1.55%
IT0O003261697 AZIMUT ODSH AZIMUT COM IT EUR 661,493.11 661,493.11 0.87%
JP3119600009 AJINOMOTO ODSH AJINOMOTO COM JP JPY A1l 1,196,999.68 6,966.97 0.01%
NL0000395903 WOLTERS KLUWER ODSH WOLTERS KLUWER COM NL EUR AAA 1,583,207.24 1,583,207.24 2.08%
NL0010273215 ASML HOLDING ODSH ASML HOLDING COM NL EUR AAA 69,759.00 69,759.00 0.09%
NL0012059018 EXOR NV ODSH EXOR NV COM NL EUR AAA 125,688.75 125,688.75 0.17%
NL0013654783 PROSUS ODSH PROSUS COM NL EUR AAA 70,180.43 70,180.43 0.09%
NLO0015000LU4 IVECO GROUP ODSH IVECO GROUP COM IT EUR 1,180,564.00 1,180,564.00 1.55%
US0378331005 APPLE ODSH APPLE COM us uUsD AAA 83,946.79 71,540.95 0.09%
US3377381088 FISERV ODSH FISERV COM us uUsD AAA 84,513.00 72,023.48 0.09%
US45866F 1049 INTERCONTI EXC ODSH INTERCONTI EXC COM us uUsD AAA 84,346.00 71,881.16 0.09%
US67066G1040 NVIDIA ODSH NVIDIA COM us uUsD AAA 6,671,349.91 5,685,443.40 7.49%
US89832Q1094 TRUIST FINANCIAL ODSH TRUIST FINANCIAL COM us uUsD AAA 84,492.07 72,005.65 0.09%
US912810SD19 UST 3.000 08/15/48 US TREASURY GOV us usD AAA 5,487,378.30 4,676,441.68 6.16%
US912810SE91 UST 3.375 11/15/48 US TREASURY GOV us usD AAA 5,487,351.64 4,676,418.96 6.16%
US912810SP49 UST 1.375 08/15/50 US TREASURY GOV us usD AAA 5,487,411.62 4,676,470.07 6.16%
US912810SU34 UST 1.875 02/15/51 US TREASURY GOV us usD AAA 5,487,405.94 4,676,465.23 6.16%
US912810TA60 UST 1.750 08/15/41 US TREASURY GOV us usD AAA 5,487,285.85 4,676,362.88 6.16%
US912810UD80 UST 4.125 08/15/44 US TREASURY GOV us usD AAA 5,487,367.39 4,676,432.37 6.16%
US91282CHUS80 UST 4.375 08/15/26 US TREASURY GOV us usD AAA 515,493.08 439,312.40 0.58%
US91282CJL63 UST 4.875 11/30/25 US TREASURY GOV us usD AAA 848,534.86 723,136.55 0.95%
US9311421039 WALMART ODSH WALMART COM us usD AAA 82,284.79 70,124.56 0.09%
Total: 75,948,349.29 100.00%
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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)

30,711,463.98

2 | JP MORGAN SECS PLC (PARENT) 8,487,722.85
3 | GOLDMAN SACHS INTERNATIONAL (PARENT) 7,410,433.15
4 | BARCLAYS CAPITAL SECURITIES LIMITED (PARENT) 6,574,878.52
5 | BNP PARIBAS ARBITRAGE LONDON/PARIS (PARENT) 2,923,771.72
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