
Securities Lending Report

HSBC CONTINENTAL EUROPE / HSBC FTSE 250 UCITS ETF - 704021

Report as at 29/04/2025

Summary of policy

% limit on maximum percentage of book on loan 25%

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) 45,960,693

Reference currency of the fund GBP

Securities lending data - as at 29/04/2025

Currently on loan in GBP (base currency) 5,043,758.93

Current percentage on loan (in % of the fund AuM) 10.97%

Collateral value (cash and securities) in  GBP (base currency) 5,336,140.97

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

Collateral data - as at 29/04/2025

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

DE000BU2D012 DEGV 2.900 08/15/56 GERMANY GOV DE EUR AAA 125,648.94 107,191.11 2.01%

FR0013286192 FRGV 0.750 05/25/28 FRANCE GOV FR EUR AA2 715.22 610.15 0.01%

FR0013480613 FRGV 0.750 05/25/52 FRANCE GOV FR EUR AA2 125,635.68 107,179.80 2.01%

FR0014009O62 FRGV 1.250 05/25/38 FRANCE GOV FR EUR AA2 125,624.88 107,170.59 2.01%

GB0000536739 ORD GBP0.10 ASHTEAD GROUP CST GB GBP AA3 155,951.70 155,951.70 2.92%

GB0004544929 ORD GBP0.10 IMPERIAL TOBACCO CST GB GBP AA3 277,116.15 277,116.15 5.19%

GB0006776081 ORD GBP0.25 PEARSON CST GB GBP AA3 155,971.20 155,971.20 2.92%

GB0007980591 ORD USD0.25 BP PLC CST GB GBP AA3 232,773.24 232,773.24 4.36%

GB0008706128 ORD GBP0.25 LLOYDS BANKING GROUP CST GB GBP AA3 155,977.56 155,977.56 2.92%

GB0009895292 ORD USD0.25 ASTRAZENECA CST GB GBP AA3 44,314.46 44,314.46 0.83%

Securities lending statistics

12-month average on loan in GBP (base currency) 3,783,027.83

12-month average on loan as a % of the fund AuM 7.53%

12-month maximum on loan in GBP 5,974,130.24

12-month maximum on loan as a % of the fund AuM 12.31%

Gross Return for the fund over the last 12 months in  (base currency fund) 6,054.89

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0120%

* 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 29/04/2025

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

GB00B24CGK77 ORD GBP0.10 RECKITT BENCKISER PLC CST GB GBP AA3 155,977.20 155,977.20 2.92%

GB00B84Z9V04 UKT 3 1/4 01/22/44 UK TREASURY GIL GB GBP AA3 553.50 553.50 0.01%

GB00BD3VFW73 CONVATEC GROUP ODSH CONVATEC GROUP CST GB GBP AA3 155,978.24 155,978.24 2.92%

GB00BH4HKS39 VODAFONE GROUP ODSH VODAFONE GROUP CST GB GBP AA3 155,978.52 155,978.52 2.92%

GB00BKDRYJ47 AIRTEL AFRICA ODSH AIRTEL AFRICA CST GB GBP AA3 46,354.84 46,354.84 0.87%

GB00BMF9LF76 GBGV 4.000 10/22/63 UNITED KINGDOM GIL GB GBP AA3 107,192.47 107,192.47 2.01%

GB00BMX86B70 HALEON PLC ORD GBP1.25 HALEON PLC ORD GBP1.25 CST GB GBP AA3 1,272.90 1,272.90 0.02%

GB00BVYVFW23 AUTO TRADER ODSH AUTO TRADER CST GB GBP AA3 44,356.03 44,356.03 0.83%

JE00B4T3BW64 ORD USD0.01 GLENCORE INTERNATIONAL CST GB GBP AA3 44,359.74 44,359.74 0.83%

JP1103761QA5 JPGV 0.900 09/20/34 JAPAN GOV JP JPY A1 2,084,641.04 10,896.99 0.20%

JP1201521F37 JPGV 1.200 03/20/35 JAPAN GOV JP JPY A1 2,080,506.96 10,875.38 0.20%

JP1201561G37 JPGV 0.400 03/20/36 JAPAN GOV JP JPY A1 2,059,658.62 10,766.40 0.20%

JP1201641J38 JPGV 0.500 03/20/38 JAPAN GOV JP JPY A1 2,075,450.79 10,848.95 0.20%

JP1300671L78 JPGV 0.600 06/20/50 JAPAN GOV JP JPY A1 148,727,681.95 777,440.35 14.57%

JP3143600009 ITOCHU ODSH ITOCHU COM JP JPY A1 25,462,499.03 133,099.46 2.49%

JP3381000003 NIPPON STEEL ODSH NIPPON STEEL COM JP JPY A1 18,519,599.20 96,807.02 1.81%

JP3735400008 NTT ODSH NTT COM JP JPY A1 25,702,499.84 134,354.01 2.52%

JP3756600007 NINTENDO ODSH NINTENDO COM JP JPY A1 25,156,999.45 131,502.53 2.46%

JP3890310000 MS&AD INSURANCE ODSH MS&AD INSURANCE COM JP JPY A1 7,751,998.41 40,521.82 0.76%

JP3893600001 MITSUI CO ODSH MITSUI CO COM JP JPY A1 25,775,998.95 134,738.21 2.53%

JP3902400005 MITSUBISHI ELEC ODSH MITSUBISHI ELEC COM JP JPY A1 25,675,998.45 134,215.48 2.52%

JP3906000009 MINEBEA MITSUMI ODSH MINEBEA MITSUMI COM JP JPY A1 25,674,898.45 134,209.73 2.52%

LU2598331598 TENARIS ODSH TENARIS COM IT EUR 18,610.01 15,876.20 0.30%

NL0011585146 FERRARI ODSH FERRARI COM IT EUR 10,353.69 8,832.73 0.17%

US1266501006 CVS HEALTH ODSH CVS HEALTH COM US USD AAA 11,037.63 8,291.10 0.16%

US5324571083 LILLY ODSH LILLY COM US USD AAA 309,603.60 232,563.90 4.36%

US58933Y1055 MERCK & CO ODSH MERCK & CO COM US USD AAA 309,876.96 232,769.24 4.36%

US5949181045 MICROSOFT ODSH MICROSOFT COM US USD AAA 309,529.45 232,508.20 4.36%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 59,016.90 44,331.53 0.83%

US7443201022 PRUDENTIAL FINL ODSH PRUDENTIAL FINL COM US USD AAA 309,823.23 232,728.88 4.36%

US8425871071 SOUTHERN CO ODSH SOUTHERN CO COM US USD AAA 207,405.40 155,796.02 2.92%

US9029733048 US BANCORP ODSH US BANCORP COM US USD AAA 59,036.26 44,346.07 0.83%

US912810FD55 UST 3.625 04/15/28 US TREASURY GOV US USD AAA 142,599.50 107,115.99 2.01%

US912810SM18 UST 0.250 02/15/50 US TREASURY GOV US USD AAA 80,505.12 60,472.76 1.13%

US912810SZ21 UST 2.000 08/15/51 US TREASURY GOV US USD AAA 142,681.07 107,177.26 2.01%

US91282CAT80 UST 0.250 10/31/25 US TREASURY GOV US USD AAA 4,099.00 3,079.03 0.06%

US91282CHA27 UST 3.500 04/30/28 US TREASURY GOV US USD AAA 14,519.88 10,906.85 0.20%

US91282CHM64 UST 4.500 07/15/26 US TREASURY GOV US USD AAA 15,815.23 11,879.87 0.22%

US91282CJD48 UST 4.415 10/31/25 FRN US TREASURY GOV US USD AAA 14,523.55 10,909.61 0.20%



Collateral data - as at 29/04/2025

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

Total: 5,336,140.97 100.00%

Counterparts

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

No. Major Name Market Value

1 NATIXIS (PARENT) 1,463,513.55

Top 5 borrowers in last Month

No. Counterparty Market Value

1 NATIXIS (PARENT) 1,838,824.18

2 GOLDMAN SACHS INTERNATIONAL (PARENT) 1,171,699.97

3 HSBC BANK PLC (PARENT) 529,463.64

4 BARCLAYS CAPITAL SECURITIES LIMITED (PARENT) 524,204.92

5 BNP PARIBAS ARBITRAGE LONDON/PARIS (PARENT) 319,186.57
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