
Securities Lending Report

HSBC CONTINENTAL EUROPE / HSBC FTSE 250 UCITS ETF - 704021

Report as at 02/07/2025

Summary of policy

% limit on maximum percentage of book on loan 30%

Revenue Split 75/25 *

Name of the Fund HSBC CONTINENTAL EUROPE / HSBC FTSE 250 UCITS ETF - 704021

Replication Mode Physical replication

ISIN Code IE00B64PTF05

Total net assets (AuM) 49,038,090

Reference currency of the fund GBP

Securities lending data - as at 02/07/2025

Currently on loan in GBP (base currency) 4,240,190.95

Current percentage on loan (in % of the fund AuM) 8.65%

Collateral value (cash and securities) in  GBP (base currency) 4,486,603.21

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

Collateral data - as at 02/07/2025

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

CA8672241079 SUNCOR ENERGY ODSH SUNCOR ENERGY COM CA CAD AAA 60,446.83 32,270.15 0.72%

CNE1000003W8 PETROCHINA ODSH PETROCHINA COM CN HKD 267,076.72 24,802.24 0.55%

DE0007030009 RHEINMETALL ODSH RHEINMETALL COM DE EUR AAA 259,950.00 223,200.10 4.97%

DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 369,242.49 317,041.59 7.07%

DE0007236101 SIEMENS ODSH SIEMENS COM DE EUR AAA 175,365.00 150,573.13 3.36%

DE0008404005 ALLIANZ ODSH ALLIANZ COM DE EUR AAA 260,908.79 224,023.35 4.99%

ES0177542018 ORD EUR0.5 (CREST LINE) INTERNATIONAL CONSOLIDATED AIRLINES CST GB GBP AA3 93,141.35 93,141.35 2.08%

FR0000120578 SANOFI FR ODSH SANOFI FR COM FR EUR AA2 260,839.79 223,964.10 4.99%

FR0000121014 LVMH ODSH LVMH COM FR EUR AA2 105,067.20 90,213.54 2.01%

FR0000130809 SOCIETE GENERALE ODSH SOCIETE GENERALE COM FR EUR AA2 28,865.90 24,785.04 0.55%

Securities lending statistics

12-month average on loan in GBP (base currency) 4,051,751.73

12-month average on loan as a % of the fund AuM 8.12%

12-month maximum on loan in GBP 6,423,846.68

12-month maximum on loan as a % of the fund AuM 12.50%

Gross Return for the fund over the last 12 months in  (base currency fund) 9,676.47

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0194%

* 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



Collateral data - as at 02/07/2025

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

GB0004544929 ORD GBP0.10 IMPERIAL TOBACCO CST GB GBP AA3 59,615.46 59,615.46 1.33%

GB00B0CNHZ09 UKTI 1 1/4 11/22/55 UK TREASURY GIL GB GBP AA3 170,890.01 170,890.01 3.81%

GB00B10RZP78 ORD SHARES OF 3 1/9 PENCE UNILEVER PLC CST GB GBP AA3 89,331.20 89,331.20 1.99%

GB00B3MYD345 UKTI 0 5/8 11/22/42 UK TREASURY GIL GB GBP AA3 33,749.10 33,749.10 0.75%

GB00B3MYD345 UKTI 0 5/8 11/22/42 UK TREASURY GIL GB GBP AA3 170,948.81 170,948.81 3.81%

GB00B6460505 UKT 4 1/4 12/07/40 UK TREASURY GIL GB GBP AA3 88,887.28 88,887.28 1.98%

GB00BBJNQY21 UKT 3 1/2 07/22/68 UK TREASURY GIL GB GBP AA3 86,363.18 86,363.18 1.92%

GB00BPCJD997 UKT 3 3/4 10/22/53 UK Treasury GIL GB GBP AA3 18,924.77 18,924.77 0.42%

GB00BYY5F144 UKTI 018 03/22/26 UK TREASURY GIL GB GBP AA3 1,954.93 1,954.93 0.04%

IT0000062957 MEDIOBANCA ODSH MEDIOBANCA COM IT EUR 28,886.84 24,803.02 0.55%

IT0001233417 A2A ODSH A2A COM IT EUR 104,068.99 89,356.45 1.99%

IT0003856405 LEONARDO ODSH LEONARDO COM IT EUR 28,868.04 24,786.88 0.55%

JP1024741R74 JPGV 0.700 07/01/27 JAPAN GOV JP JPY A1 33,576,856.35 170,591.96 3.80%

JP1051671Q49 JPGV 0.400 03/20/29 JAPAN GOV JP JPY A1 98,402.93 499.95 0.01%

JP1103431G66 JPGV 0.100 06/20/26 JAPAN GOV JP JPY A1 945,762.51 4,805.08 0.11%

JP1103741Q44 JPGV 0.800 03/20/34 JAPAN GOV JP JPY A1 33,645,377.23 170,940.09 3.81%

JP1120271N56 JPGV 0.005 03/10/32 JAPAN GOV JP JPY A1 19,148,773.95 97,288.05 2.17%

JP1200971792 JPGV 2.200 09/20/27 JAPAN GOV JP JPY A1 33,652,590.89 170,976.74 3.81%

JP1201001839 JPGV 2.200 03/20/28 JAPAN GOV JP JPY A1 313,352.18 1,592.03 0.04%

JP1201111968 JPGV 2.200 06/20/29 JAPAN GOV JP JPY A1 420,498.11 2,136.40 0.05%

JP1201461D98 JPGV 1.700 09/20/33 JAPAN GOV JP JPY A1 208,174.51 1,057.66 0.02%

JP1201521F37 JPGV 1.200 03/20/35 JAPAN GOV JP JPY A1 984,840.26 5,003.62 0.11%

JP1201541F90 JPGV 1.200 09/20/35 JAPAN GOV JP JPY A1 832,146.93 4,227.84 0.09%

JP1201641J38 JPGV 0.500 03/20/38 JAPAN GOV JP JPY A1 772,813.87 3,926.39 0.09%

JP1201671K12 JPGV 0.500 12/20/38 JAPAN GOV JP JPY A1 42,018.32 213.48 0.00%

JP1201791N14 JPGV 0.500 12/20/41 JAPAN GOV JP JPY A1 18,953,347.83 96,295.16 2.15%

JP1300131420 JPGV 2.000 12/20/33 JAPAN GOV JP JPY A1 953,606.01 4,844.93 0.11%

JP1300671L78 JPGV 0.600 06/20/50 JAPAN GOV JP JPY A1 126,397.43 642.18 0.01%

JP14000117B7 JPGV 2.400 03/20/48 JAPAN GOV JP JPY A1 2,727,571.08 13,857.81 0.31%

JP1742811R19 JPGV 01/20/26 JAPAN GOV JP JPY A1 299,243.72 1,520.35 0.03%

JP3188220002 OTSUKA HOLDINGS ODSH OTSUKA HOLDINGS COM JP JPY A1 690,698.25 3,509.19 0.08%

JP3205800000 KAO ODSH KAO COM JP JPY A1 639,999.93 3,251.61 0.07%

JP3566800003 CENTRAL JPN RAIL ODSH CENTRAL JPN RAIL COM JP JPY A1 4,838,999.45 24,585.22 0.55%

JP3802300008 FAST RETAILING ODSH FAST RETAILING COM JP JPY A1 4,801,998.21 24,397.23 0.54%

KYG3066L1014 ENN ENERGY ODSH ENN ENERGY COM HK HKD 185,219.93 17,200.56 0.38%

KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 739,210.97 68,647.27 1.53%

NL0000395903 WOLTERS KLUWER ODSH WOLTERS KLUWER COM NL EUR AAA 260,877.75 223,996.69 4.99%

US0231351067 AMAZON.COM ODSH AMAZON.COM COM US USD AAA 94,136.41 68,625.05 1.53%

US0378331005 APPLE ODSH APPLE COM US USD AAA 94,142.45 68,629.45 1.53%



Collateral data - as at 02/07/2025

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

US0605051046 BOFAML ODSH BOFAML COM US USD AAA 63,317.24 46,158.00 1.03%

US22160K1051 COSTCO WHOLESALE ODSH COSTCO WHOLESALE COM US USD AAA 122,259.03 89,126.32 1.99%

US2546871060 WALT DISNEY ODSH WALT DISNEY COM US USD AAA 94,099.38 68,598.05 1.53%

US2786421030 EBAY ODSH EBAY COM US USD AAA 94,211.79 68,680.00 1.53%

US6174464486 MORGAN STANLEY ODSH MORGAN STANLEY COM US USD AAA 94,093.68 68,593.90 1.53%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 307,213.19 223,957.13 4.99%

US7427181091 PROCTER GAMBLE ODSH PROCTER GAMBLE COM US USD AAA 122,527.19 89,321.81 1.99%

US912810RF75 UST 1.375 02/15/44 US TREASURY GOV US USD AAA 75,070.05 54,725.75 1.22%

US91282CDY49 UST 1.875 02/15/32 US TREASURY GOV US USD AAA 234,314.53 170,814.31 3.81%

US94106L1098 WASTE MGMT ODSH WASTE MGMT COM US USD AAA 122,407.99 89,234.91 1.99%

Unknown Company Description UNK JPY 99,467.76 505.36 0.01%

Total: 4,486,603.21 100.00%

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) 1,649,712.26

2 BARCLAYS CAPITAL SECURITIES LIMITED (PARENT) 1,154,668.14

3 JP MORGAN SECS PLC (PARENT) 654,241.45

4 GOLDMAN SACHS INTERNATIONAL (PARENT) 471,908.75

5 HSBC BANK PLC (PARENT) 424,636.23
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