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

Report as at 08/08/2025

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)

1,442,227,356

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 08/08/2025

Currently on loan in EUR (base currency)

134,351,790.16

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

9.32%

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

141,997,296.51

Collateral value (cash and securities) in % of loan

106%

Securities lending statistics

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

104,581,108.25

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

8.62%

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) 132,720.12
Gross Return for the fund over the last 12 months in % of the fund AuM 0.0109%

Collateral data - as at 08/08/2025

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

BE0974293251 ABIODSHABI COM BE EUR AA3 73,520.87 73,520.87 0.05%
DE0005140008 DEUTSCHE BANK ODSH DEUTSCHE BANK COM DE EUR AAA 3,698,146.34 3,698,146.34 2.60%
DE0005190003 BMW ODSH BMW COM DE EUR AAA 3,556,369.07 3,556,369.07 2.50%
DE0005557508 DEUTSCHE TELEKOM ODSH DEUTSCHE TELEKOM COM DE EUR AAA 7,578,394.19 7,578,394.19 5.34%
DE0006231004 INFINEON TECHNOL ODSH INFINEON TECHNOL COM DE EUR AAA 2,483,024.09 2,483,024.09 1.75%
DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 7,578,220.30 7,578,220.30 5.34%
DE0007236101 SIEMENS ODSH SIEMENS COM DE EUR AAA 7,578,247.85 7,578,247.85 5.34%
DE0008404005 ALLIANZ ODSH ALLIANZ COM DE EUR AAA 7,578,142.79 7,578,142.79 5.34%
DEOO0CBK1001 COMMERZBANK ODSH COMMERZBANK COM DE EUR AAA 6,374,079.87 6,374,079.87 4.49%
FR0000073272 SAFRAN ODSH SAFRAN COM FR EUR AA2 73,673.59 73,673.59 0.05%




Collateral data - as at 08/08/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
FR0000120404 ACCOR ODSH ACCOR COM FR EUR AA2 6,374,070.00 6,374,070.00 4.49%
GB00B24CGK77 ORD GBPO0.10 RECKITT BENCKISER PLC CST GB GBP AA3 5,527,273.86 6,374,052.22 4.49%
GB00B2B0ODG97 RELX PLC GBP0.1444 RELX PLC CST GB GBP AA3 5,527,301.52 6,374,084.11 4.49%
GB00B63H8491 ROLLS ROYCE ODSH ROLLS ROYCE CST GB GBP AA3 5,527,314.78 6,374,099.40 4.49%
IT0O003132476 ENI ODSH ENI COM IT EUR 6,374,101.45 6,374,101.45 4.49%
JP1400031A58 JPGV 2.200 03/20/50 JAPAN GOV JP JPY A1l 12,849,104.95 74,944 .40 0.05%
JP3190000004 OBAYASHI ODSH OBAYASHI COM JP JPY A1l 6,749,748.18 39,368.96 0.03%
JP3209000003 CASIO COMPUTER ODSH CASIO COMPUTER COM JP JPY A1l 1,069,199.93 6,236.27 0.00%
JP3494600004 SCREEN HLDG ODSH SCREEN HLDG COM JP JPY A1l 1,204,998.09 7,028.34 0.00%
JP3548600000 DISCO ODSH DISCO COM JP JPY A1l 214,967,998.52 1,253,834.30 0.88%
KYG210961051 CHINA MENGNIU ODSH CHINA MENGNIU COM HK HKD 124,129.18 13,605.72 0.01%
NLO0000395903 WOLTERS KLUWER ODSH WOLTERS KLUWER COM NL EUR AAA 2,893,860.00 2,893,860.00 2.04%
NLO0015000LU4 IVECO GROUP ODSH IVECO GROUP COM IT EUR 4,249,534.10 4,249,534.10 2.99%
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us uUsD AAA 85,012.52 73,145.15 0.05%
US03076C1062 AMERIPRISE FIN ODSH AMERIPRISE FIN COM us uUsD AAA 58,817.10 50,606.49 0.04%
US12572Q1058 CME GRP ODSH CME GRP COM us uUsD AAA 85,408.79 73,486.10 0.05%
US45866F 1049 INTERCONTI EXC ODSH INTERCONTI EXC COM us uUsD AAA 3,718,659.55 3,199,550.99 2.25%
US57060D1081 MARKETAXESS ODSH MARKETAXESS COM us uUsD AAA 85,575.51 73,629.55 0.05%
US6311031081 NASDAQ ODSH NASDAQ COM us uUsD AAA 85,261.79 73,359.62 0.05%
US67066G1040 NVIDIA ODSH NVIDIA COM us uUsD AAA 8,807,837.47 7,578,302.00 5.34%
US912810SD19 UST 3.000 08/15/48 US TREASURY GOV us uUsD AAA 9,009,054.77 7,751,430.25 5.46%
US912810SP49 UST 1.375 08/15/50 US TREASURY GOV us uUsD AAA 6,649,854.73 5,721,564.18 4.03%
US912810ST60 UST 1.375 11/15/40 US TREASURY GOV us usD AAA 2,408,561.36 2,072,336.76 1.46%
US912810TL26 UST 4.000 11/15/52 US TREASURY GOV us usD AAA 5,921,590.74 5,094,962.65 3.59%
US91282CJJ18 UST 4.500 11/15/33 US TREASURY GOV us usD AAA 9,009,063.62 7,751,437.86 5.46%
US91282CKD29 UST 4.250 02/28/29 US TREASURY GOV us usD AAA 9,009,028.93 7,751,408.01 5.46%
US91282CLQ23 UST 3.875 10/15/27 US TREASURY GOV us usD AAA 9,009,016.97 7,751,397.73 5.46%
US9314271084 WALGREENS BOOTS ODSH WALGREENS BOOTS COM us usD AAA 47.59 40.95 0.00%
Total: 141,997,296.51 100.00%




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)

39,158,620.55

2 | MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT) 23,740,145.11
3 | GOLDMAN SACHS INTERNATIONAL (PARENT) 12,108,282.59
4 | CITIGROUP GLOBAL MARKETS LTD (PARENT) 7,662,188.03
5 | JP MORGAN SECS PLC (PARENT) 6,730,600.15




	Report 1

