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

Report as at 08/09/2025

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)

1,449,740,277

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 08/09/2025

Currently on loan in EUR (base currency)

48,792,768.37

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

3.37%

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

51,365,726.79

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 08/09/2025

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

BE0974293251 ABIODSHABI COM BE EUR AA3 75,696.99 75,696.99 0.15%
BMGO0450A1053 ARCH CAPITAL GRP ODSH ARCH CAPITAL GRP COM us uUsD AAA 88,825.17 75,680.24 0.15%
CH0012214059 HOLCIM ODSH HOLCIM COM CH CHF 71,005.32 75,833.58 0.15%
DE0005557508 DEUTSCHE TELEKOM ODSH DEUTSCHE TELEKOM COM DE EUR AAA 1,996,249.50 1,996,249.50 3.89%
DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 1,996,092.99 1,996,092.99 3.89%
DE0007236101 SIEMENS ODSH SIEMENS COM DE EUR AAA 1,996,156.75 1,996,156.75 3.89%
FR0000120404 ACCOR ODSH ACCOR COM FR EUR AA2 1,331,456.86 1,331,456.86 2.59%
FR0000121014 LVMH ODSH LVMH COM FR EUR AA2 1,995,917.49 1,995,917.49 3.89%
JP1400181R57 JPGV 3.100 03/20/65 JAPAN GOV JP JPY A1l 1,025,649,872.63 5,941,645.73 11.57%
JP1742881R22 JPGV 02/20/26 JAPAN GOV JP JPY A1l 49,881.92 288.97 0.00%




Collateral data - as at 08/09/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
JP3111200006 ASAHI KASEI ODSH ASAHI KASEI COM JP JPY A1l 32,250,499.43 186,828.90 0.36%
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us uUsD AAA 88,982.38 75,814.19 0.15%
US0378331005 APPLE ODSH APPLE COM us uUsD AAA 2,431,894.73 2,072,007.04 4.03%
US57060D1081 MARKETAXESS ODSH MARKETAXESS COM us uUsD AAA 59,812.49 50,961.05 0.10%
US6311031081 NASDAQ ODSH NASDAQ COM us uUsD AAA 88,992.96 75,823.20 0.15%
US67066G1040 NVIDIA ODSH NVIDIA COM us uUsD AAA 2,342,956.56 1,996,230.52 3.89%
US912810RC45 UST 3.625 08/15/43 US TREASURY GOV us uUsD AAA 7,043,435.10 6,001,101.51 11.68%
US912810SR05 UST 1.125 05/15/40 US TREASURY GOV us uUsD AAA 7,044,314.05 6,001,850.39 11.68%
US912810TV08 UST 4.750 11/15/53 US TREASURY GOV us uUsD AAA 6,929,378.60 5,903,923.84 11.49%
US91282CKQ32 UST 4.375 05/15/34 US TREASURY GOV us uUsD AAA 7,051,060.86 6,007,598.76 11.70%
US91282CKZ31 UST 4.375 07/15/27 US TREASURY GOV us uUsD AAA 1,761,859.98 1,501,128.42 2.92%
US91282CLK52 UST 3.625 08/31/29 US TREASURY GOV us uUsD AAA 7,050,874.38 6,007,439.87 11.70%
Total: 51,365,726.79 100.00%
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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)

36,700,947.62

2 | NATIXIS (PARENT) 22,863,124.61
3 | CITIGROUP GLOBAL MARKETS LTD (PARENT) 20,575,449.83
4 | JP MORGAN SECS PLC (PARENT) 8,891,960.37
5 | BNP PARIBAS FINANCIAL MARKETS (PARENT) 479,552.63
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