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Securities Lending Report
HSBC CONTINENTAL EUROPE / HSBC EURO STOXX 50 UCITS ETF - 696000
Report as at 17/06/2025

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)

1,404,610,759

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 17/06/2025

Currently on loan in EUR (base currency)

57,559,824.57

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

4.10%

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

61,056,741.99

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 17/06/2025

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

DE0005140008 DEUTSCHE BANK ODSH DEUTSCHE BANK COM DE EUR AAA 138,534.29 138,534.29 0.23%
DEOOOATEWWWO ADIDAS ODSH ADIDAS COM DE EUR AAA 866,480.99 866,480.99 1.42%
DEOOOBASF111 BASF ODSH BASF COM DE EUR AAA 138,702.05 138,702.05 0.23%
FR0000120578 SANOFI FR ODSH SANOFI FR COM FR EUR AA2 429.40 429.40 0.00%
FR0000121014 LVMH ODSH LVMH COM FR EUR AA2 47,669.69 47,669.69 0.08%
FR0000130809 SOCIETE GENERALE ODSH SOCIETE GENERALE COM FR EUR AA2 70,850.00 70,850.00 0.12%
FR0000131104 BNP ODSH BNP COM FR EUR AA2 139,344.99 139,344.99 0.23%
FR0013286192 FRGV 0.750 05/25/28 FRANCE GOV FR EUR AA2 1,084.39 1,084.39 0.00%
FR0014003TT8 DASSAULT SYSTEM ODSH DASSAULT SYSTEM COM FR EUR AA2 90,774.97 90,774.97 0.15%
GB0007188757 ORD GBPO0.10(REGD) RIO TINTO CST GB GBP AA3 974,844.65 1,143,395.29 1.87%




Collateral data - as at 17/06/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
GB0007980591 ORD USDO0.25 BP PLC CST GB GBP AA3 60,068.59 70,454.45 0.12%
GB0009895292 ORD USDO0.25 ASTRAZENECA CST GB GBP AA3 5,221,307.70 6,124,071.80 10.03%
GB0031348658 ORD 25P BARCLAYS BANK PLC CST GB GBP AA3 5,221,399.74 6,124,179.76 10.03%
GB0032089863 ORD GBPO0.50 NEXT PLC CST GB GBP AA3 5,221,324.80 6,124,091.86 10.03%
GB0033195214 ORD 15 5/7P KINGFISHER CST GB GBP AA3 3,481,408.51 4,083,344.04 6.69%
GB00B3MYD345 UKTI 0 5/8 11/22/42 UK TREASURY GIL GB GBP AA3 772,417.35 905,968.31 1.48%
GB00B421JZ66 UKTI 0 1/2 03/22/50 UK TREASURY GIL GB GBP AA3 1,350,514.28 1,584,018.20 2.59%
GB00BLGZ9862 TESCO ODSH TESCO CST GB GBP AA3 1,058,292.15 1,241,270.86 2.03%
ITO000072618 INTESA SANPAOLO ODSH INTESA SANPAOLO COM IT EUR 70,862.10 70,862.10 0.12%
ITO001347308 BUZZI ODSH BUZzZI COM IT EUR 139,400.80 139,400.80 0.23%
IT0O003132476 ENI ODSH ENI COM IT EUR 139,394.23 139,394.23 0.23%
JP1201451D66 JPGV 1.700 06/20/33 JAPAN GOV JP JPY A1l 10,847,183.42 64,958.73 0.11%
JP1201671K12 JPGV 0.500 12/20/38 JAPAN GOV JP JPY A1l 91,919,894.71 550,465.46 0.90%
JP1300431E60 JPGV 1.700 06/20/44 JAPAN GOV JP JPY A1l 123,910,705.15 742,043.54 1.22%
JP1300581J30 JPGV 0.800 03/20/48 JAPAN GOV JP JPY A1l 60,180,814.17 360,394.88 0.59%
JP14000117B7 JPGV 2.400 03/20/48 JAPAN GOV JP JPY A1l 739,297.81 4,427.31 0.01%
JP3143600009 ITOCHU ODSH ITOCHU COM JP JPY A1l 71,894,399.14 430,542.09 0.71%
JP3732000009 SOFTBANK ODSH SOFTBANK COM JP JPY A1l 665,998.10 3,988.35 0.01%
JP3827200001 FURUKAWA ELEC ODSH FURUKAWA ELEC COM JP JPY A1l 71,749,599.66 429,674.95 0.70%
JP3866800000 PANASONIC HD ODSH PANASONIC HD COM JP JPY A1l 72,203,599.53 432,393.75 0.71%
JP3870400003 MARUI GROUP ODSH MARUI GROUP COM JP JPY A1l 72,050,799.27 431,478.70 0.71%
JP3885780001 MIZUHO ODSH MIZUHO COM JP JPY A1l 72,235,798.52 432,586.57 0.71%
JP3890350006 SMFG ODSH SMFG COM JP JPY A1l 72,197,198.91 432,355.42 0.71%
JP3900000005 MHI ODSH MHI COM JP JPY A1l 69,952,398.57 418,912.35 0.69%
JP3910660004 TOKIO MARINEHLDG ODSH TOKIO MARINEHLDG COM JP JPY A1l 72,016,598.62 431,273.89 0.71%
KYG017191142 ALIBABA ODSH ALIBABA COM HK HKD 644,831.57 70,863.53 0.12%
KYG596691041 MEITUAN ODSH MEITUAN COM HK HKD 641,474.50 70,494.61 0.12%
KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 644,442.43 70,820.77 0.12%
LU2598331598 TENARIS ODSH TENARIS COM IT EUR 90,097.04 90,097.04 0.15%
US0378331005 APPLE ODSH APPLE COM us usD AAA 7,099,269.17 6,124,173.73 10.03%
US0533321024 AUTOZONE ODSH AUTOZONE COM us usD AAA 57,650.71 49,732.30 0.08%
US5949181045 MICROSOFT ODSH MICROSOFT COM us usD AAA 7,098,938.23 6,123,888.24 10.03%
US67066G1040 NVIDIA ODSH NVIDIA COM us usD AAA 7,099,214.85 6,124,126.87 10.03%
US912810UA42 UST 4.625 05/15/54 US TREASURY GOV us usD AAA 1,837,850.67 1,585,419.08 2.60%
US912810UC08 UST 4.250 08/15/54 US TREASURY GOV us usD AAA 1,834,377.90 1,582,423.30 2.59%
US912810UE6G3 UST 4.500 11/15/54 US TREASURY GOV us usD AAA 1,836,549.34 1,584,296.49 2.59%
US91282CJF95 UST 4.875 10/31/28 US TREASURY GOV us uUsD AAA 1,839,023.04 1,586,430.42 2.60%
US91282CKT70 UST 4.500 05/31/29 US TREASURY GOV us uUsD AAA 1,836,387.80 1,584,157.14 2.59%
Total: 61,056,741.99 100.00%
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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 | MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT)

24,701,666.93

BARCLAYS CAPITAL SECURITIES LIMITED (PARENT)

20,872,633.72

JP MORGAN SECS PLC (PARENT)

20,790,987.65

NATIXIS (PARENT)

14,639,660.89
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GOLDMAN SACHS INTERNATIONAL (PARENT)

7,729,876.41
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