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HSBC CONTINENTAL EUROPE / HSBC EUROPE SCREENED EQUITY UCITS ETF - 364127

Report as at 11/09/2025

Summary of policy

% limit on maximum percentage of book on loan

30%

Revenue Split

75/25*

Name of the Fund

HSBC CONTINENTAL EUROPE / HSBC EUROPE SCREENED EQUITY UCITS ETF - 364127

Replication Mode

Physical replication

ISIN Code IEOOBKY55W78
Total net assets (AuM) 30,271,855
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 11/09/2025

Currently on loan in EUR (base currency) 1,903,519.67

Current percentage on loan (in % of the fund AuM) 6.29%

Collateral value (cash and securities) in EUR (base currency) 2,015,842.22

Collateral value (cash and securities) in % of loan 106%

Securities lending statistics

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

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

12-month maximum on loan in EUR N/A

12-month maximum on loan as a % of the fund AuM N/A

Gross Return for the fund over the last 12 months in EUR (base currency) N/A

Gross Return for the fund over the last 12 months in % of the fund AuM N/A

Collateral data - as at 11/09/2025

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

AN8068571086 SCHLUMBERGER ODSH SCHLUMBERGER COM us uUsD AAA 150,136.31 128,021.11 6.35%
CH0011075394 ZURICH INS GROUP ODSH ZURICH INS GROUP COM CH CHF 77,435.99 82,822.75 4.11%
DEOOOATEWWWO ADIDAS ODSH ADIDAS COM DE EUR AAA 356.19 356.19 0.02%
FR0000121014 LVMH ODSH LVMH COM FR EUR AA2 1,469.25 1,469.25 0.07%
FR0000121485 KERING ODSH KERING COM FR EUR AA2 22,416.00 22,416.00 1.11%
FR0013286192 FRGV 0.750 05/25/28 FRANCE GOV FR EUR AA2 6,164.51 6,164.51 0.31%
GB00B06YGNO05 UKT 4 1/4 12/07/55 UK TREASURY GIL GB GBP AA3 29,287.38 33,840.10 1.68%
IT0O000062072 GENERALI ODSH GENERALI COM IT EUR 179,399.62 179,399.62 8.90%
JP1051671Q49 JPGV 0.400 03/20/29 JAPAN GOV JP JPY A1l 49,114,752.78 284,096.65 14.09%
JP3200450009 ORIX ODSH ORIX COM JP JPY A1l 4,331,798.52 25,056.61 1.24%




Collateral data - as at 11/09/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
JP3571400005 TOKYO ELECTRON ODSH TOKYO ELECTRON COM JP JPY A1l 29,966,998.34 173,339.44 8.60%
NL0009538784 NXP SEMICONDTRS ODSH NXP SEMICONDTRS COM us uUsD AAA 210,289.52 179,313.70 8.90%
US02079K1079 ALPHABET ODSH ALPHABET COM us uUsD AAA 26,351.59 22,469.98 1.11%
US49271V1008 KEURIG DR PEPPER ODSH KEURIG DR PEPPER COM us uUsD AAA 219.52 187.18 0.01%
US5949181045 MICROSOFT ODSH MICROSOFT COM us uUsD AAA 26,019.24 22,186.58 1.10%
US6153691059 MOODY S ODSH MOODY S COM us uUsD AAA 18,724.95 15,966.75 0.79%
US67066G1040 NVIDIA ODSH NVIDIA COM us uUsD AAA 210,313.37 179,334.03 8.90%
US67103H1077 OREILLY AUTO ODSH OREILLY AUTO COM us uUsD AAA 26,382.59 22,496.42 1.12%
US7134481081 PEPSICO ODSH PEPSICO COM us uUsD AAA 210,423.49 179,427.94 8.90%
US7433151039 PROGRESSIVE ODSH PROGRESSIVE COM us uUsD AAA 210,187.71 179,226.89 8.89%
US8725401090 TJX ODSH TJX COM us uUsD AAA 210,349.44 179,364.79 8.90%
US88160R1014 TESLA ODSH TESLA COM us uUsD AAA 26,084.24 22,242.01 1.10%
US912810UC08 UST 4.250 08/15/54 US TREASURY GOV us uUsD AAA 10,217.92 8,712.81 0.43%
US912810UE6G3 UST 4.500 11/15/54 US TREASURY GOV us uUsD AAA 39,812.13 33,947.77 1.68%
US9128282Q64 UST 0.625 05/15/30 US TREASURY GOV us uUsD AAA 39,853.63 33,983.16 1.69%
Total: 2,015,842.22 100.00%
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Counterparts

Number of counterparties with exposure exceeding 3% of the Fund's NAV

No. | Major Name

Market Value

1 | BARCLAYS CAPITAL SECURITIES LIMIT 1,691,901.19
Top 5 borrowers in last Month
No. | Counterparty Market Value

1 | BARCLAYS CAPITAL SECURITIES LIMITED (PARENT) 647,757.36
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