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

Report as at 07/08/2025

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)

1,434,041,858

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 07/08/2025

Currently on loan in EUR (base currency)

98,588,995.53

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

6.87%

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

104,013,777.16

Collateral value (cash and securities) in % of loan

106%

Securities lending statistics

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

104,581,108.25

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

8.62%

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) 132,720.12

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0109%

Collateral data - as at 07/08/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
BE0974293251 ABIODSHABI COM BE EUR AA3 72,849.92 72,849.92 0.07%
DE0005140008 DEUTSCHE BANK ODSH DEUTSCHE BANK COM DE EUR AAA 7,769,166.21 7,769,166.21 7.47%
DE0005557508 DEUTSCHE TELEKOM ODSH DEUTSCHE TELEKOM COM DE EUR AAA 7,769,154.65 7,769,154.65 7.47%
DE0006231004 INFINEON TECHNOL ODSH INFINEON TECHNOL COM DE EUR AAA 5,179,895.92 5,179,895.92 4.98%
DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 7,769,165.79 7,769,165.79 7.47%
DE0007236101 SIEMENS ODSH SIEMENS COM DE EUR AAA 7,768,986.00 7,768,986.00 7.47%
DE0008404005 ALLIANZ ODSH ALLIANZ COM DE EUR AAA 7,768,992.00 7,768,992.00 7.47%
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us usD AAA 84,700.10 72,849.71 0.07%
US37940X1028 GLOBAL PAYMENTS ODSH GLOBAL PAYMENTS COM us usD AAA 84,770.14 72,909.95 0.07%
US6311031081 NASDAQ ODSH NASDAQ COM us usD AAA 56,970.39 48,999.67 0.05%




Collateral data - as at 07/08/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
US67066G1040 NVIDIA ODSH NVIDIA COM us USD AAA 9,117,586.13 7,841,944 .86 7.54%
US7433151039 PROGRESSIVE ODSH PROGRESSIVE COM us USD AAA 84,651.83 72,808.20 0.07%
US7443201022 PRUDENTIAL FINL ODSH PRUDENTIAL FINL COM us USD AAA 84,721.11 72,867.78 0.07%
US912810SD19 UST 3.000 08/15/48 US TREASURY GOV us USD AAA 9,621,228.46 8,275,122.61 7.96%
US912810SP49 UST 1.375 08/15/50 US TREASURY GOV us USD AAA 9,623,763.68 8,277,303.12 7.96%
US912810ST60 UST 1.375 11/15/40 US TREASURY GOV us USD AAA 2,408,713.72 2,071,710.64 1.99%
US91282CHF 14 UST 3.750 05/31/30 US TREASURY GOV us USD AAA 9,623,764.59 8,277,303.90 7.96%
US91282CJJ18 UST 4.500 11/15/33 US TREASURY GOV us USD AAA 9,623,666.96 8,277,219.93 7.96%
US91282CKD29 UST 4.250 02/28/29 US TREASURY GOV us USD AAA 9,623,750.41 8,277,291.70 7.96%
US91282CLQ23 UST 3.875 10/15/27 US TREASURY GOV us USD AAA 9,623,684.02 8,277,234.61 7.96%
Total: 104,013,777.16 100.00%
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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)

38,931,112.09

2 | MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT) 23,602,216.76
3 | GOLDMAN SACHS INTERNATIONAL (PARENT) 12,037,934.44
4 | CITIGROUP GLOBAL MARKETS LTD (PARENT) 7,617,671.33
5 | JP MORGAN SECS PLC (PARENT) 6,691,495.90
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