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Securities Lending Report
HSBC CONTINENTAL EUROPE / HSBC FTSE 250 UCITS ETF - 704021
Report as at 26/09/2025

Summary of policy

% limit on maximum percentage of book on loan

30%

Revenue Split

75/25*

Name of the Fund

HSBC CONTINENTAL EUROPE / HSBC FTSE 250 UCITS ETF - 704021

Replication Mode

Physical replication

ISIN Code IEO0B64PTFO05
Total net assets (AuM) 48,291,051
Reference currency of the fund GBP
* 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 26/09/2025

Currently on loan in GBP (base currency) 5,149,190.63

Current percentage on loan (in % of the fund AuM) 10.66%

Collateral value (cash and securities) in GBP (base currency) 5,530,632.50

Collateral value (cash and securities) in % of loan 107%

Securities lending statistics

12-month average on loan in GBP (base currency) 4,472,488.29
12-month average on loan as a % of the fund AuM 9.06%

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) 12,495.85
Gross Return for the fund over the last 12 months in % of the fund AuM 0.0253%

Collateral data - as at 26/09/2025

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

AU000000STO6 SANTOS ODSH SANTOS COM AU AUD AAA 2,911.79 1,428.33 0.03%
BE0000341504 BEGV 0.800 06/22/27 BELGIUM GOV BE EUR AA3 1,727.68 1,511.27 0.03%
BE0974293251 ABIODSHABI COM BE EUR AA3 375,125.10 328,136.02 5.93%
CH0012214059 HOLCIM ODSH HOLCIM COM CH CHF 350,560.39 328,147.89 5.93%
DE0001102432 DEGV 1.250 08/15/48 GERMANY GOV DE EUR AAA 1,728.03 1,511.57 0.03%
DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 333,232.19 291,490.72 5.27%
DE0007236101 SIEMENS ODSH SIEMENS COM DE EUR AAA 213,187.99 186,483.55 3.37%
FR0000120172 CARREFOUR ODSH CARREFOUR COM FR EUR AA2 319,174.72 279,194.12 5.05%
FR0000120578 SANOFI FR ODSH SANOFI FR COM FR EUR AA2 319,149.83 279,172.35 5.05%
FR0013154044 FRGV 1.250 05/25/36 FRANCE GOV FR EUR AA2 1,728.18 1,511.70 0.03%




Collateral data - as at 26/09/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
FR0013234333 FRGV 1.750 06/25/39 FRANCE GOV FR EUR AA2 1,727.89 1,511.45 0.03%
FR0013286192 FRGV 0.750 05/25/28 FRANCE GOV FR EUR AA2 1,727.81 1,511.38 0.03%
FR0013313582 FRGV 1.250 05/25/34 FRANCE GOV FR EUR AA2 435.95 381.34 0.01%
FR0013341682 FRGV 0.750 11/25/28 FRANCE GOV FR EUR AA2 110.88 96.99 0.00%
GB0002374006 ORD 28 101/108P DIAGEO CST GB GBP AA3 12,397.32 12,397.32 0.22%
GB0007980591 ORD USDO0.25 BP PLC CST GB GBP AA3 327,128.28 327,128.28 5.91%
GB0009895292 ORD USDO0.25 ASTRAZENECA CST GB GBP AA3 12,380.28 12,380.28 0.22%
GB00B63H8491 ROLLS ROYCE ODSH ROLLS ROYCE CST GB GBP AA3 328,173.08 328,173.08 5.93%
GB00B6460505 UKT 4 1/4 12/07/40 UK TREASURY GIL GB GBP AA3 154.93 154.93 0.00%
GB00OBDX8CX86 UKTI 0 1/8 03/22/68 UK TREASURY GIL GB GBP AA3 107,199.33 107,199.33 1.94%
GBOOBFMCNG652 UKT 158 10/22/71 UK Treasury GIL GB GBP AA3 107,198.30 107,198.30 1.94%
GBOOBGDYHF49 GBGV 0.125 08/10/41 UNITED KINGDOM GIL GB GBP AA3 107,186.78 107,186.78 1.94%
GB0O0OBMBL1D50 UKT 1/2 10/22/61 UK TREASURY GIL GB GBP AA3 60,582.86 60,582.86 1.10%
GBOOBMFOLF76 GBGV 4.000 10/22/63 UNITED KINGDOM GIL GB GBP AA3 107,189.62 107,189.62 1.94%
GB0OOBYVP4K94 UKTI 018 11/22/56 CORP UK TREASURY GIL GB GBP AA3 106,954.29 106,954.29 1.93%
GB00BZ13DV40 UKTI 0125 08/10/48 UK TREASURY GIL GB GBP AA3 107,188.78 107,188.78 1.94%
JP1103741Q44 JPGV 0.800 03/20/34 JAPAN GOV JP JPY A1l 136,974,069.92 685,760.81 12.40%
NL0000395903 WOLTERS KLUWER ODSH WOLTERS KLUWER COM NL EUR AAA 319,108.39 279,136.10 5.05%
SE0000106270 HENNES & MAURITZ ODSH HENNES & MAURITZ COM SE SEK AAA 3,529,804.94 279,199.29 5.05%
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us uUsD AAA 438,045.19 328,160.61 5.93%
US0378331005 APPLE ODSH APPLE COM us uUsD AAA 437,963.34 328,099.29 5.93%
US0533321024 AUTOZONE ODSH AUTOZONE COM us uUsD AAA 293,660.97 219,995.48 3.98%
US67066G1040 NVIDIA ODSH NVIDIA COM us UsD AAA 389,141.09 291,524.21 5.27%
US7427181091 PROCTER GAMBLE ODSH PROCTER GAMBLE COM us UsD AAA 16,432.19 12,310.14 0.22%
US912797NA14 UST BILL 10/30/25 US TREASURY GOV us UsD AAA 8,071.93 6,047.07 0.11%
US9311421039 WALMART ODSH WALMART COM us UsD AAA 16,487.99 12,351.94 0.22%
Unknown Company Description UNK EUR 2,543.65 2,225.03 0.04%
Total: 5,530,632.5 100.00%
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Counterparts

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

No. | Major Name Market Value
1 | BNP PARIBAS FINANCIAL MARKETS (P 2,063,324.56
2 | NATIXIS (PARENT) 1,755,282.01
Top 5 borrowers in last Month
No. | Counterparty Market Value
1 | NATIXIS (PARENT) 1,650,805.37
2 | GOLDMAN SACHS INTERNATIONAL (PARENT) 1,134,589.33
3 | BNP PARIBAS FINANCIAL MARKETS (PARENT) 802,526.49
4 | BARCLAYS CAPITAL SECURITIES LIMITED (PARENT) 738,251.92
5 | HSBC BANK PLC (PARENT) 388,949.55
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