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Securities Lending Report
HSBC CONTINENTAL EUROPE / HSBC EURO STOXX 50 UCITS ETF - 696000
Report as at 20/11/2025

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)

1,829,626,467

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 20/11/2025

Currently on loan in EUR (base currency)

32,480,232.15

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

1.78%

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

34,329,850.71

Collateral value (cash and securities) in % of loan

106%

Securities lending statistics

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

88,135,486.40

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

6.71%

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) 113,167.10

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0086%

Collateral data - as at 20/11/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
BE0974293251 ABIODSHABI COM BE EUR AA3 90,564.79 90,564.79 0.26%
BE0974320526 UM ODSH UM COM BE EUR AA3 738,155.64 738,155.64 2.15%
F14000297767 NORDEA BNK ODSH NORDEA BNK COM Fl EUR AA1 738,159.79 738,159.79 2.15%
FR0000125486 VINCI ODSH VINCI COM FR EUR AA2 2,346,275.64 2,346,275.64 6.83%
GB00B24CGK77 ORD GBP0.10 RECKITT BENCKISER PLC CST GB GBP AA3 2,071,413.00 2,346,289.51 6.83%
GB00B63H8491 ROLLS ROYCE ODSH ROLLS ROYCE CST GB GBP AA3 2,802,239.41 3,174,096.58 9.25%
GB00BD6K4575 COMPASS GROUP ODSH COMPASS GROUP CST GB GBP AA3 79,959.39 90,570.00 0.26%
GBOOBKDRYJ47 AIRTEL AFRICA ODSH AIRTEL AFRICA CST GB GBP AA3 79,968.66 90,580.50 0.26%
IEOOBFRT3W74 ALLEGION ODSH ALLEGION COM us usD AAA 2,249.52 1,948.11 0.01%
JP1201571G68 JPGV 0.200 06/20/36 JAPAN GOV JP JPY A1 308,407,624.41 1,706,447.32 4.97%




Collateral data - as at 20/11/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
KYG017191142 ALIBABA ODSH ALIBABA COM HK HKD 814,557.56 90,582.81 0.26%
KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 814,130.98 90,535.37 0.26%
NL0010273215 ASML HOLDING ODSH ASML HOLDING COM NL EUR AAA 798,826.58 798,826.58 2.33%
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us uUsD AAA 222.68 192.84 0.00%
US0378331005 APPLE ODSH APPLE COM us uUsD AAA 852,140.87 737,963.96 2.15%
US09290D1019 BLACKROCK ODSH BLACKROCK COM us uUsD AAA 31,455.07 27,240.46 0.08%
US11135F1012 BROADCOM ODSH BROADCOM COM us uUsD AAA 852,025.68 737,864.20 2.15%
US30303M1027 META PLATFORMS ODSH META PLATFORMS COM us uUsD AAA 851,831.75 737,696.26 2.15%
US37045V1008 GM ODSH GM COM us uUsD AAA 2,709,312.00 2,346,295.88 6.83%
US56585A1025 MARATHON PTRLUM ODSH MARATHON PTRLUM COM us uUsD AAA 2,709,320.63 2,346,303.36 6.83%
US67066G1040 NVIDIA ODSH NVIDIA COM us uUsD AAA 852,209.88 738,023.72 2.15%
US7185461040 PHILLIPS 66 ODSH PHILLIPS 66 COM us uUsD AAA 2,659,001.78 2,302,726.64 6.71%
US8760301072 TAPESTRY ODSH TAPESTRY COM us uUsD AAA 852,298.82 738,100.75 2.15%
US88160R1014 TESLA ODSH TESLA COM us uUsD AAA 2,709,156.94 2,346,161.60 6.83%
US912810SC36 UST 3.125 05/15/48 US TREASURY GOV us uUsD AAA 1,970,191.77 1,706,209.12 4.97%
US912810SK51 UST 2.375 11/15/49 US TREASURY GOV us uUsD AAA 1,976,405.25 1,711,590.07 4.99%
US912810ST60 UST 1.375 11/15/40 US TREASURY GOV us uUsD AAA 1,969,550.71 1,705,653.96 4.97%
US912810TJ79 UST 3.000 08/15/52 US TREASURY GOV us uUsD AAA 492,720.81 426,701.99 1.24%
US91282CFM82 UST 4.125 09/30/27 US TREASURY GOV us uUsD AAA 1,972,830.02 1,708,493.87 4.98%
US91282CMC28 UST 4.500 12/31/31 US TREASURY GOV us uUsD AAA 1,974,106.57 1,709,599.38 4.98%
Total: 34,329,850.71 100.00%
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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




MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT)

28,216,320.14

JP MORGAN SECS PLC (PARENT)

21,448,284.82

BARCLAYS CAPITAL SECURITIES LIMITED (PARENT)

17,360,300.97

NATIXIS (PARENT)

8,705,651.77
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BNP PARIBAS FINANCIAL MARKETS (PARENT)

531,324.96
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