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Securities Lending Report
HSBC CONTINENTAL EUROPE / HSBC EURO STOXX 50 UCITS ETF - 696000
Report as at 02/09/2025

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)

1,463,077,847

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 02/09/2025

Currently on loan in EUR (base currency)

59,974,220.74

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

4.10%

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

63,118,499.64

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 02/09/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
BE0003764785 ACKERMANS ODSH ACKERMANS COM BE EUR AA3 75,283.59 75,283.59 0.12%
BE0974293251 ABIODSHABI COM BE EUR AA3 75,454.20 75,454.20 0.12%
CH0012214059 HOLCIM ODSH HOLCIM COM CH CHF 70,838.31 75,598.55 0.12%
CNE100000125 BANK OF CHINA ODSH BANK OF CHINA COM CN HKD 574,321.76 62,901.65 0.10%
DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 2,046,860.99 2,046,860.99 3.24%
DE0007236101 SIEMENS ODSH SIEMENS COM DE EUR AAA 1,289,885.50 1,289,885.50 2.04%
FR0000120578 SANOFI FR ODSH SANOFI FR COM FR EUR AA2 2,047,041.99 2,047,041.99 3.24%
JP3548610009 DENA ODSH DENA COM JP JPY A1 48,869,999.90 283,337.89 0.45%
KYG017191142 ALIBABA ODSH ALIBABA COM HK HKD 808.11 88.51 0.00%
KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 569,874.42 62,414.56 0.10%




Collateral data - as at 02/09/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
NLO0000395903 WOLTERS KLUWER ODSH WOLTERS KLUWER COM NL EUR AAA 2,047,017.00 2,047,017.00 3.24%
SE0000106270 HENNES & MAURITZ ODSH HENNES & MAURITZ COM SE SEK AAA 22,488,339.10 2,047,048.49 3.24%
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us UsD AAA 161,902.99 138,243.97 0.22%
US03076C1062 AMERIPRISE FIN ODSH AMERIPRISE FIN COM us UsD AAA 88,032.50 75,168.23 0.12%
US0378331005 APPLE ODSH APPLE COM us UsD AAA 2,559,343.48 2,185,344.44 3.46%
US30231G1022 EXXON MOBIL ODSH EXXON MOBIL COM us UsD AAA 73,602.75 62,847.12 0.10%
US3695501086 GENERAL DYNAMICS ODSH GENERAL DYNAMICS COM us UsD AAA 73,677.38 62,910.85 0.10%
US3755581036 GILEAD SCIENCES ODSH GILEAD SCIENCES COM us UsD AAA 73,656.44 62,892.96 0.10%
US4364401012 HOLOGIC ODSH HOLOGIC COM us UsD AAA 73,630.64 62,870.93 0.10%
US45841N1072 INTRACTIVE BRK ODSH INTRACTIVE BRK COM us UsD AAA 60,061.59 51,284.74 0.08%
US5261071071 LIl ODSH LII COM us UsD AAA 1,115.71 952.67 0.00%
US5949181045 MICROSOFT ODSH MICROSOFT COM us UsD AAA 73,470.04 62,733.80 0.10%
US6311031081 NASDAQ ODSH NASDAQ COM us USD AAA 88,487.15 75,556.45 0.12%
US67066G1040 NVIDIA ODSH NVIDIA COM us UsD AAA 2,470,917.47 2,109,840.19 3.34%
US912810RC45 UST 3.625 08/15/43 US TREASURY GOV us UsD AAA 9,022,332.20 7,703,891.09 12.21%
US912810SR05 UST 1.125 05/15/40 US TREASURY GOV us UsD AAA 9,010,147.00 7,693,486.53 12.19%
US912810TL26 UST 4.000 11/15/52 US TREASURY GOV us UsD AAA 9,034,239.45 7,714,058.32 12.22%
US912810TV08 UST 4.750 11/15/53 US TREASURY GOV us UsD AAA 8,903,728.78 7,602,619.29 12.04%
US91282CKQ32 UST 4.375 05/15/34 US TREASURY GOV us UsD AAA 9,024,639.49 7,705,861.22 12.21%
US91282CKT70 UST 4.500 05/31/29 US TREASURY GOV us UsD AAA 9,027,015.68 7,707,890.17 12.21%
US91282CLK52 UST 3.625 08/31/29 US TREASURY GOV us UsD AAA 2,256,919.34 1,927,113.79 3.05%
Total: 63,118,499.64 100.00%
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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)

36,857,047.31

2 | NATIXIS (PARENT) 22,960,368.06
3 | CITIGROUP GLOBAL MARKETS LTD (PARENT) 20,662,963.13
4 | JP MORGAN SECS PLC (PARENT) 8,929,780.43
5 | BNP PARIBAS FINANCIAL MARKETS (PARENT) 481,592.30
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