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

Report as at 03/07/2025

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)

1,409,803,673

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 03/07/2025

Currently on loan in EUR (base currency)

95,641,281.44

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

6.78%

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

100,961,296.33

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

8.75%

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 03/07/2025

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

AU000000LYC6 LYNAS RARE ODSH LYNAS RARE COM AU AUD AAA 8.33 4.64 0.00%
AUO000000RIO1 RIO TINTO ODSH RIO TINTO COM AU AUD AAA 110.24 61.49 0.00%
AU000000TLX2 TELIX PHARMS ODSH TELIX PHARMS COM AU AUD AAA 47.88 26.71 0.00%
AUO000000WTC3 WISETECH GLOBAL ODSH WISETECH GLOBAL COM AU AUD AAA 110.86 61.84 0.00%
CNE1000003W8 PETROCHINA ODSH PETROCHINA COM CN HKD 631,911.57 68,406.87 0.07%
DEO0007030009 RHEINMETALL ODSH RHEINMETALL COM DE EUR AAA 5,882,321.99 5,882,321.99 5.83%
DEO0007100000 MERCEDES BENZ GR ODSH MERCEDES BENZ GR COM DE EUR AAA 4,605,308.39 4,605,308.39 4.56%
DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 5,882,342.90 5,882,342.90 5.83%
DE0008404005 ALLIANZ ODSH ALLIANZ COM DE EUR AAA 5,882,112.00 5,882,112.00 5.83%
FR0000052292 HERMES INTL ODSH HERMES INTL COM FR EUR AA2 5,199,040.00 5,199,040.00 5.15%




Collateral data - as at 03/07/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
FR0000124141 VEOLIA ENVIRON ODSH VEOLIA ENVIRON COM FR EUR AA2 5,882,351.99 5,882,351.99 5.83%
FR0000130809 SOCIETE GENERALE ODSH SOCIETE GENERALE COM FR EUR AA2 69,206.47 69,206.47 0.07%
GB0007188757 ORD GBPO0.10(REGD) RIO TINTO CST GB GBP AA3 2,197,684.84 2,538,655.64 2.51%
GB0007980591 ORD USDO0.25 BP PLC CST GB GBP AA3 2,197,693.47 2,538,665.61 2.51%
GBOOBFMCNG652 UKT 158 10/22/71 UK Treasury GIL GB GBP AA3 72.95 84.27 0.00%
GBOOBYYMZX75 UKT 2 1/2 07/22/65 UK TREASURY GIL GB GBP AA3 3,083,661.73 3,562,091.85 3.53%
JP1400161P53 JPGV 1.300 03/20/63 JAPAN GOV JP JPY A1l 596,198,608.76 3,517,710.78 3.48%
JP3143600009 ITOCHU ODSH ITOCHU COM JP JPY A1l 11,387,999.64 67,191.85 0.07%
JP3236200006 KEYENCE ODSH KEYENCE COM JP JPY A1l 11,205,998.27 66,118.00 0.07%
JP3381000003 NIPPON STEEL ODSH NIPPON STEEL COM JP JPY A1l 16,529,999.56 97,530.85 0.10%
JP3566800003 CENTRAL JPN RAIL ODSH CENTRAL JPN RAIL COM JP JPY A1l 11,311,999.65 66,743.43 0.07%
JP3788600009 HITACHI ODSH HITACHI COM JP JPY A1l 11,418,398.46 67,371.21 0.07%
JP3802300008 FAST RETAILING ODSH FAST RETAILING COM JP JPY A1l 9,589,999.43 56,583.23 0.06%
KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 23,450,807.96 2,538,640.75 2.51%
KYG9830T1067 XIAOMI ODSH XIAOMI COM HK HKD 23,451,032.05 2,538,665.01 2.51%
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us uUsD AAA 2,987,393.27 2,538,630.47 2.51%
US0378331005 APPLE ODSH APPLE COM us uUsD AAA 2,987,331.27 2,538,577.79 2.51%
US67066G1040 NVIDIA ODSH NVIDIA COM us uUsD AAA 6,922,144.99 5,882,308.30 5.83%
US7234841010 PINNACLE WEST ODSH PINNACLE WEST COM us uUsD AAA 1,991,855.30 1,692,641.08 1.68%
US912810SP49 UST 1.375 08/15/50 US TREASURY GOV us uUsD AAA 4,191,951.58 3,562,241.42 3.53%
US912810SS87 UST 1.625 11/15/50 US TREASURY GOV us uUsD AAA 1,049,867.23 892,157.38 0.88%
US912810SW99 UST 1.875 02/15/41 US TREASURY GOV us uUsD AAA 4,191,967.44 3,562,254.90 3.53%
US912810TM09 UST 4.000 11/15/42 US TREASURY GOV us usD AAA 4,190,291.94 3,560,831.08 3.53%
Us912810TQ13 UST 3.875 02/15/43 US TREASURY GOV us usD AAA 3,961,711.17 3,366,587.46 3.33%
US912810TZ212 UST 4.500 02/15/44 US TREASURY GOV us usD AAA 4,130,468.63 3,509,994.36 3.48%
US912810UE63 UST 4.500 11/15/54 US TREASURY GOV us usD AAA 3,961,820.46 3,366,680.33 3.33%
US9128284V99 UST 2.875 08/15/28 US TREASURY GOV us usD AAA 3,961,824.53 3,366,683.79 3.33%
US912828Y388 UST 0.750 07/15/28 US TREASURY GOV us usD AAA 2,938,358.15 2,496,961.36 2.47%
US91282CJK80 UST 4.625 11/15/26 US TREASURY GOV us usD AAA 3,961,881.95 3,366,732.58 3.33%
US91282CLU35 UST 4.125 10/31/31 US TREASURY GOV us usD AAA 3,956,220.06 3,361,921.22 3.33%
US91282CND91 UST 3.750 05/15/28 US TREASURY GOV us usD AAA 3,258,244.86 2,768,795.05 2.74%
Total: 100,961,296.33 100.00%
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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)

30,698,176.46

2 | JP MORGAN SECS PLC (PARENT) 8,484,050.58
3 | GOLDMAN SACHS INTERNATIONAL (PARENT) 7,407,226.97
4 | BARCLAYS CAPITAL SECURITIES LIMITED (PARENT) 6,572,033.86
5 | BNP PARIBAS ARBITRAGE LONDON/PARIS (PARENT) 2,922,506.73




	Report 1

