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Securities Lending Report

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

Report as at 15/07/2025

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)

1,433,085,525

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 15/07/2025

Currently on loan in EUR (base currency)

71,647,086.22

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

5.00%

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

75,747,669.54

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

8.74%

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 15/07/2025

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

AUOOO0OOOALL?7 ARISTOCRAT LEIS ODSH ARISTOCRAT LEIS COM AU AUD AAA 67.75 38.01 0.00%
AUOO0000ASX7 ASX ODSH ASX COM AU AUD AAA 1,389,918.89 779,826.28 1.03%
AUOOOO00EVN4 EVOLUTION MINING ODSH EVOLUTION MINING COM AU AUD AAA 211,133.99 118,458.59 0.16%
AU000000SOL3 WHSP ODSH WHSP COM AU AUD AAA 2,401,150.92 1,347,186.95 1.78%
AU000000STO6 SANTOS ODSH SANTOS COM AU AUD AAA 2,401,164.70 1,347,194.68 1.78%
AU000000TCL6 TRANSURBAN UNIT TRANSURBAN COM AU AUD AAA 2,401,161.75 1,347,193.03 1.78%
BE0003739530 UCB SA ODSH UCB SA COM BE EUR AA3 6,427,487.50 6,427,487.50 8.49%
BE0003764785 ACKERMANS ODSH ACKERMANS COM BE EUR AA3 445,119.99 445,119.99 0.59%
CA0641491075 BANK NOVA ODSH BANK NOVA COM CA CAD AAA 74.78 46.77 0.00%
CA8672241079 SUNCOR ENERGY ODSH SUNCOR ENERGY COM CA CAD AAA 508,155.84 317,845.95 0.42%




Collateral data - as at 15/07/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
CHO0012005267 NOVARTIS ODSH NOVARTIS COM CH CHF 1,254,168.57 1,347,104.63 1.78%
CNE1000001Z5 BANK OF CHINA ODSH BANK OF CHINA COM CN HKD 30,433.41 3,318.25 0.00%
CNE1000048K8 HAIER SMART HOME ODSH HAIER SMART HOME COM CN HKD 436,822.58 47,628.17 0.06%
DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 6,427,554.00 6,427,554.00 8.49%
DE0007236101 SIEMENS ODSH SIEMENS COM DE EUR AAA 2,190,719.69 2,190,719.69 2.89%
DE0008404005 ALLIANZ ODSH ALLIANZ COM DE EUR AAA 6,427,350.39 6,427,350.39 8.49%
DE0008430026 MUNICH RE GROUP ODSH MUNICH RE GROUP COM DE EUR AAA 1,650,088.80 1,650,088.80 2.18%
FR0000120404 ACCOR ODSH ACCOR COM FR EUR AA2 1,347,168.50 1,347,168.50 1.78%
FR0000120578 SANOFI FR ODSH SANOFI FR COM FR EUR AA2 6,427,567.59 6,427,567.59 8.49%
FR0000130809 SOCIETE GENERALE ODSH SOCIETE GENERALE COM FR EUR AA2 71,353.75 71,353.75 0.09%
GB0000536739 ORD GBP0.10 ASHTEAD GROUP CST GB GBP AA3 95.66 110.10 0.00%
GB0007188757 ORD GBPO0.10(REGD) RIO TINTO CST GB GBP AA3 276,182.40 317,858.32 0.42%
GB0007980591 ORD USDO0.25 BP PLC CST GB GBP AA3 275,517.78 317,093.41 0.42%
GB0008706128 ORD GBPO0.25 LLOYDS BANKING GROUP CST GB GBP AA3 179,461.35 206,542.07 0.27%
IT0O003128367 ENEL ODSH ENEL COM IT EUR 71,360.39 71,360.39 0.09%
JP3496400007 KDDI ODSH KDDI COM JP JPY A1l 484,399.98 2,811.15 0.00%
JP3672400003 NISSAN MOTR CO ODSH NISSAN MOTR CO COM JP JPY A1l 19,222,318.39 111,554.29 0.15%
KYG017191142 ALIBABA ODSH ALIBABA COM HK HKD 3,569,688.44 389,214.57 0.51%
KYG596691041 MEITUAN ODSH MEITUAN COM HK HKD 654,473.19 71,359.31 0.09%
KYG8208B1014 JD.COM ODSH JD.COM COM HK HKD 3,569,624.90 389,207.64 0.51%
KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 2,915,077.50 317,840.24 0.42%
KYG9830T1067 XIAOMI ODSH XIAOMI COM HK HKD 654,522.49 71,364.68 0.09%
NL0000395903 WOLTERS KLUWER ODSH WOLTERS KLUWER COM NL EUR AAA 6,427,601.99 6,427,601.99 8.49%
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us usD AAA 1,5673,962.05 1,347,170.58 1.78%
US67066G1040 NVIDIA ODSH NVIDIA COM us usD AAA 7,509,647.97 6,427,586.24 8.49%
US912810SS87 UST 1.625 11/15/50 US TREASURY GOV us usD AAA 3,971,813.09 3,399,516.37 4.49%
US912810TB44 UST 1.875 11/15/51 US TREASURY GOV us usD AAA 3,971,883.01 3,399,576.22 4.49%
US91282CFB28 UST 2.750 07/31/27 US TREASURY GOV us usD AAA 995,008.85 851,638.48 1.12%
US91282CFU09 UST 4.125 10/31/27 US TREASURY GOV us usD AAA 3,979,813.36 3,406,363.88 4.50%
US91282CGM73 UST 3.500 02/15/33 US TREASURY GOV us usD AAA 3,977,504.61 3,404,387.80 4.49%
US91282CJN20 UST 4.375 11/30/28 US TREASURY GOV us usD AAA 3,979,012.28 3,405,678.23 4.50%
US91282CMMO00 UST 4.625 02/15/35 US TREASURY GOV us usD AAA 3,904,125.71 3,341,582.03 4.41%
Total: 75,747,669.54 100.00%




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)

30,585,232.47

2 | JP MORGAN SECS PLC (PARENT) 8,452,836.26
3 | GOLDMAN SACHS INTERNATIONAL (PARENT) 7,379,974.48
4 | BARCLAYS CAPITAL SECURITIES LIMITED (PARENT) 6,547,854.19
5 | BNP PARIBAS ARBITRAGE LONDON/PARIS (PARENT) 2,911,754.31
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