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Securities Lending Report

HSBC CONTINENTAL EUROPE / HSBC EURO STOXX 50 UCITS ETF - 696000

Report as at 24/09/2025

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)

1,496,207,960

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 24/09/2025

Currently on loan in EUR (base currency)

44,502,386.64

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

2.97%

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

46,791,886.53

Collateral value (cash and securities) in % of loan

105%

Securities lending statistics

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

100,146,324.51

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

8.04%

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) 128,063.83
Gross Return for the fund over the last 12 months in % of the fund AuM 0.0103%

Collateral data - as at 24/09/2025

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

BE0974293251 ABIODSHABI COM BE EUR AA3 80,185.80 80,185.80 0.17%
DE0005140008 DEUTSCHE BANK ODSH DEUTSCHE BANK COM DE EUR AAA 897,099.38 897,099.38 1.92%
DE0005557508 DEUTSCHE TELEKOM ODSH DEUTSCHE TELEKOM COM DE EUR AAA 897,094.50 897,094.50 1.92%
DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 897,102.00 897,102.00 1.92%
DE0007236101 SIEMENS ODSH SIEMENS COM DE EUR AAA 896,985.60 896,985.60 1.92%
FR0000120404 ACCOR ODSH ACCOR COM FR EUR AA2 598,411.64 598,411.64 1.28%
FR0000120578 SANOFI FR ODSH SANOFI FR COM FR EUR AA2 897,064.68 897,064.68 1.92%
GB00BQC82D08 UKT 4 3/8 01/31/2040 UK TREASURY GIL GB GBP AA3 5,620,425.79 6,444,099.19 13.77%
JP3116000005 ASAHI GROUP ODSH ASAHI GROUP COM JP JPY A1l 1,608,298.19 9,226.79 0.02%
JP3888400003 MITSUI MIN & SML ODSH MITSUI MIN & SML COM JP JPY A1l 11,004,998.54 63,135.58 0.13%




Collateral data - as at 24/09/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us UsD AAA 94,463.87 80,079.52 0.17%
US0378331005 APPLE ODSH APPLE COM us uUsD AAA 94,393.52 80,019.88 0.17%
US6311031081 NASDAQ ODSH NASDAQ COM us uUsD AAA 63,765.24 54,055.48 0.12%
US67066G1040 NVIDIA ODSH NVIDIA COM us uUsD AAA 1,152,657.79 977,138.48 2.09%
US7433151039 PROGRESSIVE ODSH PROGRESSIVE COM us uUsD AAA 94,489.56 80,101.30 0.17%
US8574771031 STATE STREET ODSH STATE STREET COM us uUsD AAA 94,539.14 80,143.33 0.17%
US912810RZ30 UST 2.750 11/15/47 US TREASURY GOV us uUsD AAA 7,573,154.40 6,419,963.17 13.72%
US912810SW99 UST 1.875 02/15/41 US TREASURY GOV us uUsD AAA 7,601,620.23 6,444,094.40 13.77%
US91282CCF68 UST 0.750 05/31/26 US TREASURY GOV us uUsD AAA 7,578,293.54 6,424,319.75 13.73%
US91282CFF32 UST 2.750 08/15/32 US TREASURY GOV us uUsD AAA 7,587,380.38 6,432,022.90 13.75%
US91282CGM73 UST 3.500 02/15/33 US TREASURY GOV us uUsD AAA 7,585,625.66 6,430,535.38 13.74%
US91282CLR06 UST 4.125 10/31/29 US TREASURY GOV us uUsD AAA 1,898,027.18 1,609,007.81 3.44%
Total: 46,791,886.53 100.00%
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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)

36,525,733.69

2 | NATIXIS (PARENT) 22,753,973.81
3 | CITIGROUP GLOBAL MARKETS LTD (PARENT) 20,477,220.60
4 | JP MORGAN SECS PLC (PARENT) 8,849,509.28
5 | BNP PARIBAS FINANCIAL MARKETS (PARENT) 477,263.20
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