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Securities Lending Report
HSBC CONTINENTAL EUROPE / HSBC EURO STOXX 50 UCITS ETF - 696000
Report as at 27/06/2025

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)

1,387,241,912

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 27/06/2025

Currently on loan in EUR (base currency)

54,508,070.92

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

3.93%

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

57,776,886.26

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 27/06/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
CNE1000003W8 PETROCHINA ODSH PETROCHINA COM CN HKD 620,077.65 67,468.20 0.12%
DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 106,701.75 106,701.75 0.18%
DEOOOATEWWWO ADIDAS ODSH ADIDAS COM DE EUR AAA 4,607,541.74 4,607,541.74 7.97%
FR0000121014 LVMH ODSH LVMH COM FR EUR AA2 106,762.19 106,762.19 0.18%
FR0000124141 VEOLIA ENVIRON ODSH VEOLIA ENVIRON COM FR EUR AA2 6,027,706.96 6,027,706.96 10.43%
FR0000130809 SOCIETE GENERALE ODSH SOCIETE GENERALE COM FR EUR AA2 67,687.19 67,687.19 0.12%
GB0007188757 ORD GBPO0.10(REGD) RIO TINTO CST GB GBP AA3 2,101,317.00 2,464,844.84 4.27%
GB0007980591 ORD USD0.25 BP PLC CST GB GBP AA3 2,101,331.00 2,464,861.26 4.27%
GB0031348658 ORD 25P BARCLAYS BANK PLC CST GB GBP AA3 4,674,586.60 5,483,290.08 9.49%
GB0032089863 ORD GBP0.50 NEXT PLC CST GB GBP AA3 5,138,608.70 6,027,588.01 10.43%




Collateral data - as at 27/06/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
GB00B06YGNO05 UKT 4 1/4 12/07/55 UK TREASURY GIL GB GBP AA3 79,280.08 92,995.53 0.16%
GBOOBFMCNG652 UKT 158 10/22/71 UK Treasury GIL GB GBP AA3 SR 39,385.29 0.07%
ITO003856405 LEONARDO ODSH LEONARDO COM IT EUR 67,658.76 67,658.76 0.12%
JP1201791N14 JPGV 0.500 12/20/41 JAPAN GOV JP JPY A1l 53,857,146.20 318,550.21 0.55%
JP3381000003 NIPPON STEEL ODSH NIPPON STEEL COM JP JPY A1l 11,440,799.73 67,669.19 0.12%
KYG210961051 CHINA MENGNIU ODSH CHINA MENGNIU COM HK HKD 613,912.52 66,797.40 0.12%
KYG5496K1242 LI NING ODSH LI NING COM HK HKD 622,213.95 67,700.65 0.12%
KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 22,653,567.00 2,464,845.26 4.27%
KYG9830T1067 XIAOMI ODSH XIAOMI COM HK HKD 22,653,817.11 2,464,872.48 4.27%
NL0000235190 AIRBUS NL ODSH AIRBUS NL COM FR EUR AA2 6,027,550.80 6,027,550.80 10.43%
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us uUsD AAA 2,885,741.91 2,464,757.90 4.27%
US0378331005 APPLE ODSH APPLE COM us uUsD AAA 1,924,373.99 1,643,638.32 2.84%
US4385161066 HONEYWELL INTL ODSH HONEYWELL INTL COM us uUsD AAA 2,885,665.85 2,464,692.94 4.27%
US46625H1005 JP MORGAN ODSH JP MORGAN COM us uUsD AAA 54,285.00 46,365.68 0.08%
US5949181045 MICROSOFT ODSH MICROSOFT COM us uUsD AAA 7,056,825.69 6,027,346.66 10.43%
US67066G1040 NVIDIA ODSH NVIDIA COM us uUsD AAA 7,057,130.48 6,027,606.98 10.43%
Total: 57,776,886.26 100.00%
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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) 24,703,772.96

BARCLAYS CAPITAL SECURITIES LIMITED (PARENT) 20,874,413.30

JP MORGAN SECS PLC (PARENT) 20,792,760.26

NATIXIS (PARENT) 14,640,909.05
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7,730,535.45

GOLDMAN SACHS INTERNATIONAL (PARENT)
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