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Securities Lending Report
HSBC CONTINENTAL EUROPE / HSBC EURO STOXX 50 UCITS ETF - 696000
Report as at 08/07/2025

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)

1,416,707,538

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 08/07/2025

Currently on loan in EUR (base currency)

57,203,895.55

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

4.04%

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

60,497,756.60

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 08/07/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
ATO000A3KPE3 ATGV 10/30/25 AUSTRIA GOV AT EUR AA1 2,388,969.76 2,388,969.76 3.95%
AU0000000RG5 ORIGIN ENERGY ODSH ORIGIN ENERGY COM AU AUD AAA 22.88 12.70 0.00%
AUO000000QAN2 QANTAS ODSH QANTAS COM AU AUD AAA 21.58 11.98 0.00%
CA8672241079 SUNCOR ENERGY ODSH SUNCOR ENERGY COM CA CAD AAA 486,308.78 303,652.20 0.50%
DE0007037129 RWE ODSH RWE COM DE EUR AAA 6,461,510.53 6,461,510.53 10.68%
DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 6,461,390.25 6,461,390.25 10.68%
DE0008404005 ALLIANZ ODSH ALLIANZ COM DE EUR AAA 6,461,199.19 6,461,199.19 10.68%
DE0008430026 MUNICH RE GROUP ODSH MUNICH RE GROUP COM DE EUR AAA 4,309,380.39 4,309,380.39 7.12%
DEOOOENAG999 E.ON ODSH E.ON COM DE EUR AAA 6,461,527.56 6,461,527.56 10.68%
FR0000052292 HERMES INTL ODSH HERMES INTL COM FR EUR AA2 6,460,800.00 6,460,800.00 10.68%




Collateral data - as at 08/07/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
FR0000130809 SOCIETE GENERALE ODSH SOCIETE GENERALE COM FR EUR AA2 69,244.56 69,244.56 0.11%
GB0007980591 ORD USDO0.25 BP PLC CST GB GBP AA3 261,083.74 303,300.98 0.50%
GB00BQC4R999 UKT 3 3/4 01/29/38 UK Treasury GIL GB GBP AA3 2,056,716.26 2,389,287.28 3.95%
JP1400151N57 JPGV 1.000 03/20/62 JAPAN GOV JP JPY A1l 26,473.99 154.69 0.00%
JP3126400005 ALPS ALPINE ODSH ALPS ALPINE COM JP JPY A1l 7,693,348.93 44,953.53 0.07%
JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1l 11,852,298.62 69,254.97 0.11%
JP3733000008 NEC ODSH NEC COM JP JPY A1l 11,568,098.84 67,594.34 0.11%
JP3734800000 NIDEC ODSH NIDEC COM JP JPY A1l 10,887,548.64 63,617.77 0.11%
JP3802300008 FAST RETAILING ODSH FAST RETAILING COM JP JPY A1l 9,503,998.24 55,5633.45 0.09%
JP3902400005 MITSUBISHI ELEC ODSH MITSUBISHI ELEC COM JP JPY A1l 11,650,799.25 68,077.57 0.11%
KYG3777B1032 GEELY AUTOMOBILE ODSH GEELY AUTOMOBILE COM HK HKD 630,769.41 68,453.27 0.11%
KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 2,797,956.89 303,643.90 0.50%
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us uUsD AAA 356,434.64 303,648.39 0.50%
US0378331005 APPLE ODSH APPLE COM us uUsD AAA 356,285.14 303,521.03 0.50%
US0530151036 ADP ODSH ADP COM us uUsD AAA 356,201.99 303,450.19 0.50%
US0846707026 BERKSHIRE ODSH BERKSHIRE COM us uUsD AAA 238,536.97 203,210.79 0.34%
US67066G1040 NVIDIA ODSH NVIDIA COM us uUsD AAA 7,584,759.67 6,461,493.28 10.68%
US912797PX98 UST BILL 09/18/25 US TREASURY GOV us uUsD AAA 996,890.97 849,256.22 1.40%
US912810SW99 UST 1.875 02/15/41 US TREASURY GOV us uUsD AAA 2,804,032.19 2,388,768.52 3.95%
US912810TW80 UST 4.750 11/15/43 US TREASURY GOV us uUsD AAA 2,787,776.66 2,374,920.36 3.93%
US91282CJK80 UST 4.625 11/15/26 US TREASURY GOV us uUsD AAA 2,503,023.43 2,132,337.71 3.52%
US91282CMX64 UST 4.461 04/30/27 FRN US TREASURY GOV us uUsD AAA 2,776,811.70 2,365,579.26 3.91%
Total: 60,497,756.6 100.00%
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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)

30,872,243.08

BNP PARIBAS ARBITRAGE LONDON/PARIS (PARENT)

2 | JP MORGAN SECS PLC (PARENT) 8,5632,157.34
3 | GOLDMAN SACHS INTERNATIONAL (PARENT) 7,449,227.87
4 | BARCLAYS CAPITAL SECURITIES LIMITED (PARENT) 6,609,298.99
5

2,939,078.10
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