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Securities Lending Report
HSBC CONTINENTAL EUROPE / HSBC EUROPE SCREENED EQUITY UCITS ETF - 364127
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 EUROPE SCREENED EQUITY UCITS ETF - 364127

Replication Mode

Physical replication

ISIN Code IEOOBKY55W78
Total net assets (AuM) 30,793,729
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) 444,931.97

Current percentage on loan (in % of the fund AuM) 1.44%

Collateral value (cash and securities) in EUR (base currency) 469,932.70

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 02/10/2025

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

DEOOOATEWWWO ADIDAS ODSH ADIDAS COM DE EUR AAA 22,007.69 22,007.69 4.68%
F10009013403 KONE ODSH KONE COM Fl EUR AA1 22,168.29 22,168.29 4.72%
FR0000120172 CARREFOUR ODSH CARREFOUR COM FR EUR AA2 16,139.87 16,139.87 3.43%
FR0000121485 KERING ODSH KERING COM FR EUR AA2 22,101.30 22,101.30 4.70%
FR0000121972 SCHNEIDER ODSH SCHNEIDER COM FR EUR AA2 22,036.50 22,036.50 4.69%
FR0010171975 FRGV 4.000 04/25/55 FRANCE GOV FR EUR AA2 39,794.87 39,794.87 8.47%
FR0013154028 FRGV 1.750 05/25/66 FRANCE GOV FR EUR AA2 39,794.70 39,794.70 8.47%
FR0013154044 FRGV 1.250 05/25/36 FRANCE GOV FR EUR AA2 39,795.54 39,795.54 8.47%
FR0013200813 FRGV 0.250 11/25/26 FRANCE GOV FR EUR AA2 39,794.96 39,794.96 8.47%
FR0013234333 FRGV 1.750 06/25/39 FRANCE GOV FR EUR AA2 39,795.61 39,795.61 8.47%




Collateral data - as at 02/10/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
FR0013286192 FRGV 0.750 05/25/28 FRANCE GOV FR EUR AA2 39,794.82 39,794.82 8.47%
FR0013341682 FRGV 0.750 11/25/28 FRANCE GOV FR EUR AA2 9,953.15 9,953.15 2.12%
SE0015658109 EPIROC ODSH EPIROC COM SE SEK AAA 243,559.49 22,148.78 4.71%
US0326541051 ANALOG DEVICES ODSH ANALOG DEVICES COM us uUsD AAA 717.83 611.18 0.13%
US5949181045 MICROSOFT ODSH MICROSOFT COM us uUsD AAA 519.71 442.49 0.09%
US67066G1040 NVIDIA ODSH NVIDIA COM us uUsD AAA 26,026.35 22,159.64 4.72%
US912810TR95 UST 3.625 05/15/53 US TREASURY GOV us uUsD AAA 38,717.84 32,965.56 7.01%
US91282CMX64 UST 4.058 04/30/27 FRN US TREASURY GOV us uUsD AAA 39,294.97 33,456.95 7.12%
Unknown Company Description UNK EUR 4,970.79 4,970.79 1.06%
Total: 469,932.7 100.00%
Geographical allocation of collateral 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 | BARCLAYS CAPITAL SECURITIES LIMITED (PARENT)

1,422,246.65

2 | HSBC BANK PLC (PARENT)

204,648.20
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