4X) Hsec

Securities Lending Report
HSBC CONTINENTAL EUROPE / HSBC EURO STOXX 50 UCITS ETF - 696000
Report as at 29/04/2025

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)

1,275,064,506

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 29/04/2025

Currently on loan in EUR (base currency)

27,178,793.82

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

2.13%

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

28,756,641.68

Collateral value (cash and securities) in % of loan

106%

Securities lending statistics

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

104,537,868.23

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

9.65%

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) 118,378.31
Gross Return for the fund over the last 12 months in % of the fund AuM 0.0109%

Collateral data - as at 29/04/2025

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

CH0012221716 ABB ODSH ABB COM CH CHF 703,699.01 746,221.11 2.59%
CNE1000003G1 ICBC ODSH ICBC COM CN HKD 6,612,831.03 746,261.56 2.60%
FR0000073272 SAFRAN ODSH SAFRAN COM FR EUR AA2 124,868.77 124,868.77 0.43%
FR0013286192 FRGV 0.750 05/25/28 FRANCE GOV FR EUR AA2 4,917.03 4,917.03 0.02%
GB0002374006 ORD 28 101/108P DIAGEO CST GB GBP AA3 62,182.80 72,890.40 0.25%
GB0004544929 ORD GBPO0.10 IMPERIAL TOBACCO CST GB GBP AA3 1,862,525.61 2,183,244 .14 7.59%
GB0007980591 ORD USDO0.25 BP PLC CST GB GBP AA3 1,862,522.58 2,183,240.59 7.59%
GB00B63H8491 ROLLS ROYCE ODSH ROLLS ROYCE CST GB GBP AA3 333,573.04 391,012.82 1.36%
GB0O0OBDR05CO01 NATIONAL GRID ODSH NATIONAL GRID CST GB GBP AA3 106,685.44 125,056.19 0.43%
GBO0OBH4HKS39 VODAFONE GROUP ODSH VODAFONE GROUP CST GB GBP AA3 636,631.84 746,256.98 2.60%




Collateral data - as at 29/04/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
GB00BMX86B70 HALEON PLC ORD GBP1.25 HALEON PLC ORD GBP1.25 CST GB GBP AA3 6,699.71 7,853.37 0.03%
GB00OBP6MXD84 SHELL ODSH SHELL CST GB GBP AA3 333,575.18 391,015.32 1.36%
GBOOBVYVFW23 AUTO TRADER ODSH AUTO TRADER CST GB GBP AA3 106,480.41 124,815.86 0.43%
HK0000069689 AIA GROUP ODSH AIA GROUP COM HK HKD 6,612,823.66 746,260.73 2.60%
JP1300671L78 JPGV 0.600 06/20/50 JAPAN GOV JP JPY A1l 943,485,122.04 5,781,098.57 20.10%
JP3495000006 SUMITOMOPHARMA ODSH SUMITOMOPHARMA COM JP JPY A1l 100,851,598.09 617,956.78 2.15%
JP3890310000 MS&AD INSURANCE ODSH MS&AD INSURANCE COM JP JPY A1l 121,770,998.77 746,138.05 2.59%
NL0011585146 FERRARI ODSH FERRARI COM IT EUR 10,353.69 10,353.69 0.04%
SE0000695876 ALFA LAVAL AB ODSH ALFA LAVAL AB COM SE SEK AAA 4,295,912.92 390,978.74 1.36%
SE0017486897 ATLAS COPCO ODSH ATLAS COPCO COM SE SEK AAA 4,296,319.91 391,015.78 1.36%
US1011371077 BOSTON ODSH BOSTON COM us uUsD AAA 443,896.58 390,857.23 1.36%
US1264081035 CSX ODSH CSX COM us uUsD AAA 702,010.77 618,130.43 2.15%
US2358511028 DANAHER ODSH DANAHER COM us uUsD AAA 444,043.91 390,986.96 1.36%
US46120E6023 INTUITIVE ODSH INTUITIVE COM us uUsD AAA 296,369.85 260,957.85 0.91%
US4878361082 KELLANOVA ODSH KELLANOVA COM us uUsD AAA 142,027.03 125,056.81 0.43%
US5324571083 LILLY ODSH LILLY COM us uUsD AAA 2,479,445 17 2,183,186.62 7.59%
US5949181045 MICROSOFT ODSH MICROSOFT COM us uUsD AAA 2,621,278.92 2,308,073.24 8.03%
US67066G1040 NVIDIA ODSH NVIDIA COM us uUsD AAA 142,029.71 125,059.17 0.43%
US7170811035 PFIZER ODSH PFIZER COM us uUsD AAA 2,479,503.76 2,183,238.21 7.59%
US75886F 1075 REGENERON PHARMS ODSH REGENERON PHARMS COM us uUsD AAA 2,479,451.06 2,183,191.80 7.59%
US7739031091 ROCKWELL AUTOMAT ODSH ROCKWELL AUTOMAT COM us uUsD AAA 245.09 215.80 0.00%
US9029733048 US BANCORP ODSH US BANCORP COM us uUsD AAA 1,653,334.84 1,455,784.76 5.06%
US91282CHM64 UST 4.500 07/15/26 US TREASURY GOV us UsD AAA 506.89 446.33 0.00%
Total: 28,756,641.68 100.00%
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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)

53,073,070.70

BNP PARIBAS ARBITRAGE LONDON/PARIS (PARENT)

24,849,637.10

MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT)

22,485,958.59

CITIGROUP GLOBAL MARKETS LTD (PARENT)

17,223,054.85
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BARCLAYS CAPITAL SECURITIES LIMITED (PARENT)

4,572,365.44
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