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Securities Lending Report

HSBC CONTINENTAL EUROPE / HSBC FTSE 250 UCITS ETF - 704021

Report as at 20/05/2025

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 IEO0B64PTFO05
Total net assets (AuM) 51,780,759
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 20/05/2025

Currently on loan in GBP (base currency) 6,194,877.42

Current percentage on loan (in % of the fund AuM) 11.96%

Collateral value (cash and securities) in GBP (base currency) 6,537,700.97

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

Securities lending statistics

12-month average on loan in GBP (base currency) 3,791,560.66
12-month average on loan as a % of the fund AuM 7.60%
12-month maximum on loan in GBP 5,974,130.24
12-month maximum on loan as a % of the fund AuM 12.45%
Gross Return for the fund over the last 12 months in (base currency fund) 7,568.05
Gross Return for the fund over the last 12 months in % of the fund AuM 0.0152%

Collateral data - as at 20/05/2025

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

BE0000362716 BEGV 2.700 10/22/29 BELGIUM GOV BE EUR AA3 51.65 0.00%
BE0003565737 KBC GROEP ODSH KBC GROEP COM BE EUR AA3 252,899.20 3.87%
DEO0001030575 DEGV 0.100 04/15/46 GERMANY GOV DE EUR AAA 66,700.80 1.02%
DE0001030757 DEGV 1.800 08/15/53 GERMANY GOV DE EUR AAA 33.78 0.00%
DE0001102564 DEGV 08/15/31 GERMANY GOV DE EUR AAA 49.73 0.00%
DE0001141869 DEGV 1.300 10/15/27 GERMANY GOV DE EUR AAA 12.87 0.00%
DE0005785604 FRESENIUS ODSH FRESENIUS COM DE EUR AAA 252,945.57 3.87%
DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 168,976.34 2.58%
DEOOOBUOE212 DEGV 09/17/25 GERMANY GOV DE EUR AAA 10.97 0.00%
DEOOOBUOE253 DEGV 12/10/25 GERMANY GOV DE EUR AAA 2.53 0.00%




Collateral data - as at 20/05/2025

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

DEO00BU2D012 DEGV 2.900 08/15/56 GERMANY GOV DE EUR AAA 48.65 41.00 0.00%
DEO00BU27031 DEGV 2.600 08/15/34 GERMANY GOV DE EUR AAA 78,640.42 66,270.28 1.01%
F14000415153 FIGV 0.125 04/15/36 FINLAND GOV Fl EUR AA1 725.29 611.20 0.01%
FR0000120404 ACCOR ODSH ACCOR COM FR EUR AA2 64,101.32 54,018.18 0.83%
FR0000121972 SCHNEIDER ODSH SCHNEIDER COM FR EUR AA2 300,124.61 252,915.01 3.87%
FR0000188799 FRGV 3.150 07/25/32 FRANCE GOV FR EUR AA2 22.10 18.62 0.00%
FR0013286192 FRGV 0.750 05/25/28 FRANCE GOV FR EUR AA2 669.22 563.95 0.01%
FR0128690726 FRGV 11/05/25 FRANCE GOV FR EUR AA2 15.83 13.34 0.00%
FR0128838481 FRGV 09/24/25 FRANCE GOV FR EUR AA2 95.22 80.24 0.00%
GB0002374006 ORD 28 101/108P DIAGEO CST GB GBP AA3 54,046.20 54,046.20 0.83%
GB0007980591 ORD USDO0.25 BP PLC CST GB GBP AA3 252,966.20 252,966.20 3.87%
GB0031348658 ORD 25P BARCLAYS BANK PLC CST GB GBP AA3 252,967.93 252,967.93 3.87%
GB00B1VWPJ53 UKT 4 1/2 12/07/42 UK TREASURY GIL GB GBP AA3 302.66 302.66 0.00%
GB00B24FFM16 UKTI 0 3/4 11/22/47 UK TREASURY GIL GB GBP AA3 2.59 2.59 0.00%
GB00B8479V04 UKT 3 1/4 01/22/44 UK TREASURY GIL GB GBP AA3 375.89 375.89 0.01%
GBOOBFMCNG652 UKT 158 10/22/71 UK Treasury GIL GB GBP AA3 48.77 48.77 0.00%
GB0OBLH38265 UKTI 0 1/8 03/22/39 UK Treasury GIL GB GBP AA3 66,700.66 66,700.66 1.02%
GBOOBMFOLF76 GBGV 4.000 10/22/63 UNITED KINGDOM GIL GB GBP AA3 96.02 96.02 0.00%
GBOOBMF9LG83 UKT 4 1/2 06/07/28 UK Treasury GIL GB GBP AA3 66,718.71 66,718.71 1.02%
JP1024711R47 JPGV 0.900 04/01/27 JAPAN GOV JP JPY A1l 7,233,869.64 37,350.55 0.57%
JP1120271N56 JPGV 0.005 03/10/32 JAPAN GOV JP JPY A1l 12,733,053.83 65,744.42 1.01%
JP1300231675 JPGV 2.500 06/20/36 JAPAN GOV JP JPY A1l 54,906.88 283.50 0.00%
JP1300711M79 JPGV 0.700 06/20/51 JAPAN GOV JP JPY A1l 259,652,586.21 1,340,661.00 20.51%
JP3116000005 ASAHI GROUP ODSH ASAHI GROUP COM JP JPY A1l 3,392,999.01 17,519.03 0.27%
JP3294460005 INPEX ODSH INPEX COM JP JPY A1l 19,160,698.78 98,932.20 1.51%
JP3371200001 SHIN-ETSU CHEM ODSH SHIN-ETSU CHEM COM JP JPY A1l 19,223,399.14 99,255.94 1.52%
JP3435000009 SONY GROUP ODSH SONY GROUP COM JP JPY A1l 19,262,699.68 99,458.86 1.52%
JP3463000004 TAKEDA PHARMA ODSH TAKEDA PHARMA COM JP JPY A1l 13,483,798.36 69,620.73 1.06%
JP3475350009 DAIICHI SANKYO ODSH DAIICHI SANKYO COM JP JPY A1l 19,099,598.18 98,616.72 1.51%
JP3538800008 TDK ODSH TDK COM JP JPY A1l 18,851,798.70 97,337.26 1.49%
JP3574200006 TOKYU ODSH TOKYU COM JP JPY A1l 14,649,749.28 75,640.87 1.16%
JP3778630008 BANDAI NAMCO HD ODSH BANDAI NAMCO HD COM JP JPY A1l 5,109,498.37 26,381.81 0.40%
JP3802300008 FAST RETAILING ODSH FAST RETAILING COM JP JPY A1l 4,800,999.19 24,788.94 0.38%
NL0015001AM2 NLGV 2.500 07/15/33 NETHERLANDS GOV NL EUR AAA 1.00 0.84 0.00%
NLO0015001XZ6 NLGV 2.500 07/15/34 NETHERLANDS GOV NL EUR AAA 79,155.27 66,704.15 1.02%
SE0000108656 ERICSSON ODSH ERICSSON COM SE SEK AAA 466,482.46 36,025.15 0.55%
US02079K3059 ALPHABET ODSH ALPHABET COM us uUsD AAA 71,658.63 53,945.62 0.83%
US0378331005 APPLE ODSH APPLE COM us uUsD AAA 404,769.97 304,716.49 4.66%
US5949181045 MICROSOFT ODSH MICROSOFT COM us uUsD AAA 911.96 686.54 0.01%




Collateral data - as at 20/05/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
US67066G1040 NVIDIA ODSH NVIDIA COM us UsSD AAA 428,403.32 322,508.01 4.93%
US8636671013 STRYKER ODSH STRYKER COM us UsSD AAA 71,774.36 54,032.74 0.83%
uUsS8807701029 TERADYNE ODSH TERADYNE COM us UsSD AAA 71,728.80 53,998.44 0.83%
US912810RH32 UST 3.125 08/15/44 US TREASURY GOV us UsSD AAA 317,810.33 239,252.06 3.66%
US912810TJ79 UST 3.000 08/15/52 US TREASURY GOV us UsSD AAA 110,727.46 83,357.18 1.28%
US912810TV08 UST 4.750 11/15/53 US TREASURY GOV us UsSD AAA 427,742.03 322,010.18 4.93%
US912828X885 UST 2.375 05/15/27 US TREASURY GOV us UsSD AAA 4,144 .17 3,119.79 0.05%
US91282CEW73 UST 3.250 06/30/27 US TREASURY GOV us UsSD AAA 427,750.05 322,016.22 4.93%
US91282CFJ53 UST 3.125 08/31/29 US TREASURY GOV us UsSD AAA 427,761.33 322,024.71 4.93%
US91282CFV81 UST 4.125 11/15/32 US TREASURY GOV us UsSD AAA 46,967.53 35,357.81 0.54%
US91282CHE49 UST 3.625 05/31/28 US TREASURY GOV us UsSD AAA 427,772.45 322,033.08 4.93%
US91282CKD29 UST 4.250 02/28/29 US TREASURY GOV us UsSD AAA 5,052.99 3,803.96 0.06%
US91282CLW90 UST 4.250 11/15/34 US TREASURY GOV us UsSD AAA 39,950.48 30,075.28 0.46%
Total: 6,537,700.97 100.00%
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Counterparts

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

No. | Major Name

Market Value

1 | JP MORGAN SECS PLC (PARENT) 1,916,244.19

2 | NATIXIS (PARENT) 1,590,321.86
Top 5 borrowers in last Month
No. | Counterparty Market Value

1 | NATIXIS (PARENT) 1,237,147.43

2 | JP MORGAN SECS PLC (PARENT) 1,178,543.63

3 | GOLDMAN SACHS INTERNATIONAL (PARENT) 570,186.24

4 | BARCLAYS CAPITAL SECURITIES LIMITED (PARENT) 569,996.97

5 | BNP PARIBAS ARBITRAGE LONDON/PARIS (PARENT) 539,495.06
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