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Securities Lending Report
HSBC CONTINENTAL EUROPE / HSBC EURO STOXX 50 UCITS ETF - 696000
Report as at 21/05/2025

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)

1,391,736,565

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 21/05/2025

Currently on loan in EUR (base currency)

63,641,112.92

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

4.57%

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

67,041,783.41

Collateral value (cash and securities) in % of loan

105%

Securities lending statistics

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

103,784,398.41

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

9.35%

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) 128,699.89
Gross Return for the fund over the last 12 months in % of the fund AuM 0.0116%

Collateral data - as at 21/05/2025

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

AU000000WBC1 WESTPAC ODSH WESTPAC COM AU AUD AAA 247,698.21 140,906.77 0.21%
DE0005785604 FRESENIUS ODSH FRESENIUS COM DE EUR AAA 2,745,779.92 2,745,779.92 4.10%
DEO0007030009 RHEINMETALL ODSH RHEINMETALL COM DE EUR AAA 1,832,657.73 1,832,657.73 2.73%
DE0008404005 ALLIANZ ODSH ALLIANZ COM DE EUR AAA 2,745,687.77 2,745,687.77 4.10%
DE0008430026 MUNICH RE GROUP ODSH MUNICH RE GROUP COM DE EUR AAA 2,745,633.92 2,745,633.92 4.10%
DEOOOATEWWWO ADIDAS ODSH ADIDAS COM DE EUR AAA 1,975.92 1,975.92 0.00%
FR0000073272 SAFRAN ODSH SAFRAN COM FR EUR AA2 522.98 522.98 0.00%
FR0000121972 SCHNEIDER ODSH SCHNEIDER COM FR EUR AA2 2,745,663.80 2,745,663.80 4.10%
FR0000131104 BNP ODSH BNP COM FR EUR AA2 9,793.68 9,793.68 0.01%
FR0013286192 FRGV 0.750 05/25/28 FRANCE GOV FR EUR AA2 9,324.58 9,324.58 0.01%




Collateral data - as at 21/05/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
FR0014004J31 FRGV 0.750 05/25/53 FRANCE GOV FR EUR AA2 420,272.60 420,272.60 0.63%
GB0007980591 ORD USDO0.25 BP PLC CST GB GBP AA3 2,311,699.41 2,745,812.29 4.10%
GB0009465807 ORD GBP0.125 WEIR GROUP CST GB GBP AA3 2,017.68 2,396.58 0.00%
GB00B033F229 ORD 6 14/81P CENTRICA PLC CST GB GBP AA3 123,365.76 146,532.55 0.22%
GB00B2B0ODG97 RELX PLC GBP0.1444 RELX PLC CST GB GBP AA3 114,976.95 136,568.41 0.20%
GB00BLGZ9862 TESCO ODSH TESCO CST GB GBP AA3 3,045.87 3,617.85 0.01%
GB00OBP6MXD84 SHELL ODSH SHELL CST GB GBP AA3 123,380.13 146,549.62 0.22%
JP1051681Q54 JPGV 0.600 03/20/29 JAPAN GOV JP JPY A1l 21,478,563.77 131,997.69 0.20%
JP1103511J74 JPGV 0.100 06/20/28 JAPAN GOV JP JPY A1l 146,843.53 902.43 0.00%
JP1201861PA6 JPGV 1.500 09/20/43 JAPAN GOV JP JPY A1l 22,053,993.40 135,534.03 0.20%
JP1300711M79 JPGV 0.700 06/20/51 JAPAN GOV JP JPY A1l 4,461,995,070.48 27,421,435.72 40.90%
JP3116000005 ASAHI GROUP ODSH ASAHI GROUP COM JP JPY A1l 24,796,200.00 152,386.41 0.23%
JP3802300008 FAST RETAILING ODSH FAST RETAILING COM JP JPY A1l 42,461,998.37 260,952.54 0.39%
KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 1,121,156.98 127,246.52 0.19%
US0378331005 APPLE ODSH APPLE COM us uUsD AAA 3,198,166.57 2,839,785.49 4.24%
US1912161007 COCA-COLA ODSH COCA-COLA COM us uUsD AAA 264,753.96 235,086.09 0.35%
US5949181045 MICROSOFT ODSH MICROSOFT COM us uUsD AAA 7,334.76 6,512.84 0.01%
US67066G1040 NVIDIA ODSH NVIDIA COM us uUsD AAA 3,260,515.27 2,895,147.50 4.32%
US912810RH32 UST 3.125 08/15/44 US TREASURY GOV us uUsD AAA 3,328,758.64 2,955,743.63 4.41%
US912810RS96 UST 2.500 05/15/46 US TREASURY GOV us uUsD AAA 127,501.96 113,214.31 0.17%
US912810TU25 UST 4.375 08/15/43 US TREASURY GOV us uUsD AAA 2,862,100.18 2,541,378.12 3.79%
US912810UA42 UST 4.625 05/15/54 US TREASURY GOV us uUsD AAA 25,610.09 22,740.27 0.03%
US912828X885 UST 2.375 05/15/27 US TREASURY GOV us usD AAA 54,842.21 48,696.69 0.07%
US91282CDK45 UST 1.250 11/30/26 US TREASURY GOV us usD AAA 3,422,523.36 3,039,001.23 4.53%
US91282CEW73 UST 3.250 06/30/27 US TREASURY GOV us usD AAA 630,268.68 559,641.85 0.83%
US91282CFJ53 UST 3.125 08/31/29 US TREASURY GOV us usD AAA 3,437,573.38 3,052,364.78 4.55%
US91282CFV81 UST 4.125 11/15/32 US TREASURY GOV us usD AAA 186,248.55 165,377.86 0.25%
US91282CHE49 UST 3.625 05/31/28 US TREASURY GOV us usD AAA 3,421,847.60 3,038,401.20 4.53%
US91282CKD29 UST 4.250 02/28/29 US TREASURY GOV us usD AAA 30,341.36 26,941.36 0.04%
US91282CKE02 UST 4.250 03/15/27 US TREASURY GOV us usD AAA 778,877.59 691,597.90 1.03%
Total: 67,041,783.41 100.00%
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Currency allocation of collateral
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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)

26,083,624.13

GOLDMAN SACHS INTERNATIONAL (PARENT)

19,204,523.27

BNP PARIBAS ARBITRAGE LONDON/PARIS (PARENT)

17,999,473.71

BARCLAYS CAPITAL SECURITIES LIMITED (PARENT)

14,331,321.25
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MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT)

13,696,059.70
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