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Securities Lending Report
HSBC CONTINENTAL EUROPE / HSBC EURO STOXX 50 UCITS ETF - 696000
Report as at 17/07/2025

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)

1,432,200,155

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 17/07/2025

Currently on loan in EUR (base currency)

65,239,214.75

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

4.56%

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

68,954,975.25

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 17/07/2025

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

AUO00000ANZ3 ANZ GROUP ODSH ANZ GROUP COM AU AUD AAA 2,386,092.43 1,339,191.48 1.94%
AUOO0000ASX7 ASX ODSH ASX COM AU AUD AAA 2,386,037.63 1,339,160.72 1.94%
AUOO0O000RHCS8 RAMSAY LTD ODSH RAMSAY LTD COM AU AUD AAA 38.88 21.82 0.00%
AU000000TCL6 TRANSURBAN UNIT TRANSURBAN COM AU AUD AAA 1,591,001.07 892,947.42 1.29%
AUOOOO00TNES8 TECHNOLOGYONE ODSH TECHNOLOGYONE COM AU AUD AAA 40.40 22.67 0.00%
AU000000WBC1 WESTPAC ODSH WESTPAC COM AU AUD AAA 2,386,094.80 1,339,192.81 1.94%
AU000000WOW2 WOOLWORTHS GRP ODSH WOOLWORTHS GRP COM AU AUD AAA 30.97 17.38 0.00%
DE0005785604 FRESENIUS ODSH FRESENIUS COM DE EUR AAA 4,527,022.88 4,527,022.88 6.57%
DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 5,758,210.79 5,758,210.79 8.35%
DE0008404005 ALLIANZ ODSH ALLIANZ COM DE EUR AAA 5,758,169.40 5,758,169.40 8.35%




Collateral data - as at 17/07/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
DE0008430026 MUNICH RE GROUP ODSH MUNICH RE GROUP COM DE EUR AAA 694,806.40 694,806.40 1.01%
DEOOOBASF111 BASF ODSH BASF COM DE EUR AAA 2,901,073.89 2,901,073.89 4.21%
DEOOOBAY0017 BAYER ODSH BAYER COM DE EUR AAA 3,495,179.84 3,495,179.84 5.07%
DEOOOENAG999 E.ON ODSH E.ON COM DE EUR AAA 3,737,875.39 3,737,875.39 5.42%
FR0000120404 ACCOR ODSH ACCOR COM FR EUR AA2 1,339,157.12 1,339,157.12 1.94%
FR0000121972 SCHNEIDER ODSH SCHNEIDER COM FR EUR AA2 5,758,036.14 5,758,036.14 8.35%
GB0OOBTK05J60 ANGLO AMERCN ODSH ANGLO AMERCN CST GB GBP AA3 61,343.25 70,854.52 0.10%
IT0005239360 UNI CREDIT ODSH UNI CREDIT COM IT EUR 1,339,175.69 1,339,175.69 1.94%
US0028241000 ABBOTT ODSH ABBOTT COM us uUsD AAA 81,942.27 70,661.41 0.10%
US00724F1012 ADOBE ODSH ADOBE COM us uUsD AAA 55,712.57 48,042.71 0.07%
US0079031078 AMD ODSH AMD COM us uUsD AAA 82,121.04 70,815.56 0.10%
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us uUsD AAA 1,635,089.92 1,409,989.63 2.04%
US3377381088 FISERV ODSH FISERV COM us uUsD AAA 82,192.15 70,876.88 0.10%
US67066G1040 NVIDIA ODSH NVIDIA COM us uUsD AAA 6,677,432.05 5,758,160.35 8.35%
US78409V1044 S&P GLOBAL ODSH S&P GLOBAL COM us uUsD AAA 81,800.16 70,538.86 0.10%
US912810SS87 UST 1.625 11/15/50 US TREASURY GOV us uUsD AAA 3,927,165.74 3,386,518.93 4.91%
US912810TB44 UST 1.875 11/15/51 US TREASURY GOV us uUsD AAA 484.52 417.82 0.00%
US91282CFB28 UST 2.750 07/31/27 US TREASURY GOV us uUsD AAA 3,927,175.27 3,386,527.16 4.91%
US91282CFU09 UST 4.125 10/31/27 US TREASURY GOV us uUsD AAA 3,927,176.18 3,386,527.94 4.91%
US91282CFV81 UST 4.125 11/15/32 US TREASURY GOV us uUsD AAA 981,454.29 846,339.00 1.23%
US91282CGM73 UST 3.500 02/15/33 US TREASURY GOV us uUsD AAA 3,927,086.12 3,386,450.28 4.91%
US91282CJL63 UST 4.875 11/30/25 US TREASURY GOV us uUsD AAA 3,927,172.54 3,386,524.80 4.91%
US91282CJN20 UST 4.375 11/30/28 US TREASURY GOV us UsD AAA 3,927,106.16 3,386,467.56 4.91%
Total: 68,954,975.25 100.00%
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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)

30,695,518.95

BNP PARIBAS ARBITRAGE LONDON/PARIS (PARENT)

2 | JP MORGAN SECS PLC (PARENT) 8,483,316.12
3 | GOLDMAN SACHS INTERNATIONAL (PARENT) 7,406,585.74
4 | BARCLAYS CAPITAL SECURITIES LIMITED (PARENT) 6,571,464.92
5

2,922,253.73
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