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HSBC CONTINENTAL EUROPE / HSBC EURO STOXX 50 UCITS ETF - 696000
Report as at 21/07/2025

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)

1,454,299,285

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 21/07/2025

Currently on loan in EUR (base currency)

68,465,346.02

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

4.71%

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

72,333,380.18

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 21/07/2025

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

AUO00000ANZ3 ANZ GROUP ODSH ANZ GROUP COM AU AUD AAA 1,726,162.14 966,905.49 1.34%
AUOO0000ASX7 ASX ODSH ASX COM AU AUD AAA 1,792,532.99 1,004,082.96 1.39%
AU000000WBC1 WESTPAC ODSH WESTPAC COM AU AUD AAA 2,110,692.74 1,182,299.36 1.63%
BE0003739530 UCB SA ODSH UCB SA COM BE EUR AA3 5,769,000.89 5,769,000.89 7.98%
BE0003764785 ACKERMANS ODSH ACKERMANS COM BE EUR AA3 438,047.99 438,047.99 0.61%
BE0974293251 ABIODSHABI COM BE EUR AA3 70,873.32 70,873.32 0.10%
CNE1000003X6 PING AN OF CHINA ODSH PING AN OF CHINA COM CN HKD 411,660.59 45,035.50 0.06%
DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 5,769,037.44 5,769,037.44 7.98%
DE0007236101 SIEMENS ODSH SIEMENS COM DE EUR AAA 342,758.40 342,758.40 0.47%
DE0008430026 MUNICH RE GROUP ODSH MUNICH RE GROUP COM DE EUR AAA 3,065,813.40 3,065,813.40 4.24%




Collateral data - as at 21/07/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
FR0000120404 ACCOR ODSH ACCOR COM FR EUR AA2 1,182,257.95 1,182,257.95 1.63%
FR0000120578 SANOFI FR ODSH SANOFI FR COM FR EUR AA2 5,769,109.83 5,769,109.83 7.98%
GB0002634946 ORD 2.5P BAE SYSTEMS CST GB GBP AA3 4,998,798.00 5,769,112.77 7.98%
GBOOBNNGP668 UKT 0 3/8 10/22/26 UK Treasury GIL GB GBP AA3 0.77 0.89 0.00%
GBOOBSQNRDO1 UKT 4 3/8 03/07/30 Corp UK TREASURY GIL GB GBP AA3 3,461,574.68 3,995,003.34 5.52%
JP1300681LA7 JPGV 0.600 09/20/50 JAPAN GOV JP JPY A1l 705,212,465.90 4,077,289.55 5.64%
JP3126400005 ALPS ALPINE ODSH ALPS ALPINE COM JP JPY A1l 15,284,698.18 88,370.73 0.12%
NL0000226223 STMICROELECTRON ODSH STMICROELECTRON COM FR EUR AA2 27.98 27.98 0.00%
NLO0000395903 WOLTERS KLUWER ODSH WOLTERS KLUWER COM NL EUR AAA 5,768,983.74 5,768,983.74 7.98%
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us uUsD AAA 1,459,216.89 1,252,804.32 1.73%
US0378331005 APPLE ODSH APPLE COM us uUsD AAA 82,571.38 70,891.30 0.10%
US1011371077 BOSTON ODSH BOSTON COM us uUsD AAA 1,377,064.67 1,182,272.90 1.63%
US14040H1059 CAPITAL ONE FIN ODSH CAPITAL ONE FIN COM us uUsD AAA 82,509.84 70,838.46 0.10%
US1491231015 CATERPILLAR ODSH CATERPILLAR COM us uUsD AAA 1,376,826.88 1,182,068.74 1.63%
US3377381088 FISERV ODSH FISERV COM us uUsD AAA 82,704.26 71,005.38 0.10%
US67066G1040 NVIDIA ODSH NVIDIA COM us uUsD AAA 6,719,507.33 5,769,003.84 7.98%
US7443201022 PRUDENTIAL FINL ODSH PRUDENTIAL FINL COM us uUsD AAA 82,615.99 70,929.60 0.10%
US8574771031 STATE STREET ODSH STATE STREET COM us uUsD AAA 56,208.17 48,257.28 0.07%
US912810EW46 UST 6.000 02/15/26 US TREASURY GOV us uUsD AAA 4,748,550.65 4,076,847.54 5.64%
US912810SL35 UST 2.000 02/15/50 US TREASURY GOV us uUsD AAA 4,751,455.55 4,079,341.53 5.64%
US912810SS87 UST 1.625 11/15/50 US TREASURY GOV us uUsD AAA 4,740,038.03 4,069,539.06 5.63%
US91282CFB28 UST 2.750 07/31/27 US TREASURY GOV us uUsD AAA 4,746,512.28 4,075,097.51 5.63%
US91282CFF32 UST 2.750 08/15/32 US TREASURY GOV us UsD AAA 661,515.17 567,940.98 0.79%
US91282CHU80 UST 4.375 08/15/26 US TREASURY GOV us UsD AAA 515,441.69 442,530.23 0.61%
Total: 72,333,380.18 100.00%
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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) 30,670,272.65
2 | JP MORGAN SECS PLC (PARENT) 8,476,338.80
3 | GOLDMAN SACHS INTERNATIONAL (PARENT) 7,400,494.00
4 | BARCLAYS CAPITAL SECURITIES LIMITED (PARENT) 6,566,060.06
5

BNP PARIBAS ARBITRAGE LONDON/PARIS (PARENT)

2,919,850.25




	Report 1

