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Securities Lending Report
HSBC CONTINENTAL EUROPE / HSBC EURO STOXX 50 UCITS ETF - 696000
Report as at 02/10/2025

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)

1,530,757,217

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 02/10/2025

Currently on loan in EUR (base currency)

31,941,018.86

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

2.09%

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

33,602,313.84

Collateral value (cash and securities) in % of loan

105%

Securities lending statistics

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

94,672,767.75

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

7.43%

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) 121,591.85
Gross Return for the fund over the last 12 months in % of the fund AuM 0.0095%

Collateral data - as at 02/10/2025

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

AUO000000RIO1 RIO TINTO ODSH RIO TINTO COM AU AUD AAA 82,121.09 46,217.23 0.14%
BE0974293251 ABIODSHABI COM BE EUR AA3 80,986.63 80,986.63 0.24%
CH0012214059 HOLCIM ODSH HOLCIM COM CH CHF 75,779.80 80,939.24 0.24%
FR0000120073 AIR LIQUIDE ODSH AIR LIQUIDE COM FR EUR AA2 897,367.92 897,367.92 2.67%
GB0007980591 ORD USDO0.25 BP PLC CST GB GBP AA3 70,275.04 80,809.27 0.24%
GB00B2B0ODG97 RELX PLC GBP0.1444 RELX PLC CST GB GBP AA3 780,508.74 897,507.00 2.67%
GB00B63H8491 ROLLS ROYCE ODSH ROLLS ROYCE CST GB GBP AA3 70,431.68 80,989.39 0.24%
IEOOB4BNMY 34 ACCENTURE ODSH ACCENTURE COM us uUsD AAA 1,054,045.74 897,447 .11 2.67%
JP1400161P53 JPGV 1.300 03/20/63 JAPAN GOV JP JPY A1l 28,946.99 167.82 0.00%
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us uUsD AAA 94,650.26 80,588.15 0.24%




Collateral data - as at 02/10/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
US0304201033 AMERICAN WATER ODSH AMERICAN WATER COM us UsD AAA 1,054,134.28 897,522.50 2.67%
US0378331005 APPLE ODSH APPLE COM us uUsD AAA 95,027.40 80,909.26 0.24%
US12503M1080 CBOE GLO MARKETS ODSH CBOE GLO MARKETS COM us uUsD AAA 703,451.84 598,940.63 1.78%
US3377381088 FISERV ODSH FISERV COM us uUsD AAA 64,305.90 54,752.03 0.16%
US87612G1013 TARGA RES ODSH TARGA RES COM us uUsD AAA 1,054,135.03 897,523.13 2.67%
US912810SF66 UST 3.000 02/15/49 US TREASURY GOV us uUsD AAA 1,270,651.18 1,081,871.67 3.22%
US912810SK51 UST 2.375 11/15/49 US TREASURY GOV us uUsD AAA 5,079,312.80 4,324,683.86 12.87%
US912810TJ79 UST 3.000 08/15/52 US TREASURY GOV us uUsD AAA 5,082,165.23 4,327,112.51 12.88%
US912810TX63 UST 4.250 02/15/54 US TREASURY GOV us uUsD AAA 5,079,460.57 4,324,809.67 12.87%
US91282CKV27 UST 4.625 06/15/27 US TREASURY GOV us uUsD AAA 5,078,869.84 4,324,306.71 12.87%
US91282CKZ31 UST 4.375 07/15/27 US TREASURY GOV us uUsD AAA 5,079,178.61 4,324,569.61 12.87%
US91282CLQ23 UST 3.875 10/15/27 US TREASURY GOV us uUsD AAA 5,079,413.63 4,324,769.71 12.87%
US91282CMC28 UST 4.500 12/31/31 US TREASURY GOV us uUsD AAA 209.71 178.56 0.00%
US92826C8394 VISA ODSH VISA COM us uUsD AAA 1,053,924.89 897,344.22 2.67%
Total: 33,602,313.84 100.00%
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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)

39,818,064.31

2 | BARCLAYS CAPITAL SECURITIES LIMITED (PARENT) 23,951,982.99
3 | NATIXIS (PARENT) 10,510,168.07
4 | JP MORGAN SECS PLC (PARENT) 587,612.86
5 | BNP PARIBAS FINANCIAL MARKETS (PARENT) 488,586.91
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