4X) Hsec

Securities Lending Report

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

Report as at 20/05/2025

Summary of policy

% limit on maximum percentage of book on loan

25%

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)

1,365,886,851

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 20/05/2025

Currently on loan in EUR (base currency)

72,059,703.46

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

5.28%

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

75,879,153.97

Collateral value (cash and securities) in % of loan

105%

Securities lending statistics

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

103,784,398.41

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

9.35%

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) 128,699.89
Gross Return for the fund over the last 12 months in % of the fund AuM 0.0116%

Collateral data - as at 20/05/2025

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

AU000000BHP4 BHP GROUP AU ODSH BHP GROUP AU COM AU AUD AAA 220,521.79 126,402.51 0.17%
AU000000WBC1 WESTPAC ODSH WESTPAC COM AU AUD AAA 247,148.99 141,665.16 0.19%
BE0003565737 KBC GROEP ODSH KBC GROEP COM BE EUR AA3 2,771,653.19 2,771,653.19 3.65%
DE0005785604 FRESENIUS ODSH FRESENIUS COM DE EUR AAA 2,771,681.60 2,771,681.60 3.65%
DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 1,848,101.20 1,848,101.20 2.44%
DEOOOATEWWWO ADIDAS ODSH ADIDAS COM DE EUR AAA 1,955.54 1,955.54 0.00%
FR0000073272 SAFRAN ODSH SAFRAN COM FR EUR AA2 517.68 517.68 0.00%
FR0000121972 SCHNEIDER ODSH SCHNEIDER COM FR EUR AA2 2,771,674.81 2,771,674.81 3.65%
FR0013286192 FRGV 0.750 05/25/28 FRANCE GOV FR EUR AA2 11,375.86 11,375.86 0.01%
FR0013313582 FRGV 1.250 05/25/34 FRANCE GOV FR EUR AA2 809,003.89 809,003.89 1.07%




Collateral data - as at 20/05/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
GB0002634946 ORD 2.5P BAE SYSTEMS CST GB GBP AA3 17.77 21.09 0.00%
GB0007980591 ORD USDO0.25 BP PLC CST GB GBP AA3 2,335,709.47 2,771,697.44 3.65%
GB0009465807 ORD GBP0.125 WEIR GROUP CST GB GBP AA3 2,019.36 2,396.30 0.00%
GB0031348658 ORD 25P BARCLAYS BANK PLC CST GB GBP AA3 2,335,708.69 2,771,696.51 3.65%
GB00B033F229 ORD 6 14/81P CENTRICA PLC CST GB GBP AA3 123,539.52 146,599.64 0.19%
GB00B2B0ODG97 RELX PLC GBP0.1444 RELX PLC CST GB GBP AA3 115,173.30 136,671.77 0.18%
GB00BLGZ9862 TESCO ODSH TESCO CST GB GBP AA3 2,924 .97 3,470.95 0.00%
GB00OBP6MXD84 SHELL ODSH SHELL CST GB GBP AA3 123,452.16 146,495.97 0.19%
JP1051681Q54 JPGV 0.600 03/20/29 JAPAN GOV JP JPY A1l 21,483,956.90 131,633.85 0.17%
JP1103511J74 JPGV 0.100 06/20/28 JAPAN GOV JP JPY A1l 146,854.11 899.79 0.00%
JP1201861PA6 JPGV 1.500 09/20/43 JAPAN GOV JP JPY A1l 22,208,268.66 136,071.77 0.18%
JP1400141M51 JPGV 0.700 03/20/61 JAPAN GOV JP JPY A1l 4,399,505,816.54 26,956,109.89 35.53%
JP1743031R52 JPGV 08/04/25 JAPAN GOV JP JPY A1l 232,313,086.90 1,423,400.12 1.88%
JP3116000005 ASAHI GROUP ODSH ASAHI GROUP COM JP JPY A1l 24,881,999.20 152,453.92 0.20%
JP3802300008 FAST RETAILING ODSH FAST RETAILING COM JP JPY A1l 43,208,998.56 264,744 .85 0.35%
US0378331005 APPLE ODSH APPLE COM us uUsD AAA 3,205,794.82 2,863,850.86 3.77%
US5949181045 MICROSOFT ODSH MICROSOFT COM us uUsD AAA 7,295.77 6,517.57 0.01%
US67066G1040 NVIDIA ODSH NVIDIA COM us uUsD AAA 3,271,088.49 2,922,180.03 3.85%
US912810RH32 UST 3.125 08/15/44 US TREASURY GOV us uUsD AAA 3,343,206.69 2,986,605.79 3.94%
US912810SR05 UST 1.125 05/15/40 US TREASURY GOV us uUsD AAA 616,021.62 550,314.09 0.73%
US912810TU25 UST 4.375 08/15/43 US TREASURY GOV us uUsD AAA 2,841,72517 2,538,614.46 3.35%
US912810UA42 UST 4.625 05/15/54 US TREASURY GOV us uUsD AAA 19,809.99 17,696.97 0.02%
US912810UA42 UST 4.625 05/15/54 US TREASURY GOV us usD AAA 1,593,660.37 1,423,673.66 1.88%
US912810UC08 UST 4.250 08/15/54 US TREASURY GOV us usD AAA 1,588,120.53 1,418,724.72 1.87%
US912810UE63 UST 4.500 11/15/54 US TREASURY GOV us usD AAA 1,594,219.41 1,424,173.06 1.88%
US912828X885 UST 2.375 05/15/27 US TREASURY GOV us usD AAA 23,804.95 21,265.81 0.03%
US912828Y388 UST 0.750 07/15/28 US TREASURY GOV us usD AAA 1,594,147.36 1,424,108.70 1.88%
US91282CDK45 UST 1.250 11/30/26 US TREASURY GOV us usD AAA 3,397,959.46 3,035,518.39 4.00%
US91282CEW73 UST 3.250 06/30/27 US TREASURY GOV us usD AAA 625,708.12 558,967.38 0.74%
US91282CFJ53 UST 3.125 08/31/29 US TREASURY GOV us usD AAA 3,411,676.34 3,047,772.17 4.02%
US91282CFV81 UST 4.125 11/15/32 US TREASURY GOV us usD AAA 184,824.12 165,109.98 0.22%
US91282CHA27 UST 3.500 04/30/28 US TREASURY GOV us usD AAA 1,594,440.63 1,424,370.69 1.88%
US91282CHE49 UST 3.625 05/31/28 US TREASURY GOV us usD AAA 3,395,768.96 3,033,561.54 4.00%
US91282CKD29 UST 4.250 02/28/29 US TREASURY GOV us usD AAA 30,115.82 26,903.54 0.04%
US91282CKE02 UST 4.250 03/15/27 US TREASURY GOV us usD AAA 773,314.34 690,829.29 0.91%
Total: 75,879,153.97 100.00%
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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)

26,058,862.26

GOLDMAN SACHS INTERNATIONAL (PARENT)

19,186,291.90

BNP PARIBAS ARBITRAGE LONDON/PARIS (PARENT)

17,982,386.33

BARCLAYS CAPITAL SECURITIES LIMITED (PARENT)

14,317,716.15
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MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT)

13,683,057.67
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