4X) Hsec

Securities Lending Report

HSBC CONTINENTAL EUROPE / HSBC FTSE 250 UCITS ETF - 704021

Report as at 23/10/2025

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) 49,824,145
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 23/10/2025

Currently on loan in GBP (base currency) 4,764,543.72

Current percentage on loan (in % of the fund AuM) 9.56%

Collateral value (cash and securities) in GBP (base currency) 5,353,969.62

Collateral value (cash and securities) in % of loan 112%

Securities lending statistics

12-month average on loan in GBP (base currency) 4,477,321.57
12-month average on loan as a % of the fund AuM 9.12%

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) 13,295.56
Gross Return for the fund over the last 12 months in % of the fund AuM 0.0271%

Collateral data - as at 23/10/2025

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

ATO000A04967 ATGV 4.150 03/15/37 AUSTRIA GOV AT EUR AA1 1,131.00 983.31 0.02%
ATOO00A1PEF7 ATGV 1.500 11/02/86 AUSTRIA GOV AT EUR AA1 1,544.19 1,342.54 0.03%
BE0974293251 ABIODSHABI COM BE EUR AA3 323,127.47 280,931.55 5.25%
CH0198251305 COCA COLA ODSH COCA COLA CST GB GBP AA3 177,590.88 177,590.88 3.32%
DEOOOCBK1001 COMMERZBANK ODSH COMMERZBANK COM DE EUR AAA 304,838.30 265,030.69 4.95%
FR0000125486 VINCI ODSH VINCI COM FR EUR AA2 304,766.79 264,968.52 4.95%
FR0010070060 FRGV 4.750 04/25/35 FRANCE GOV FR EUR AA2 620.72 539.66 0.01%
FR0010171975 FRGV 4.000 04/25/55 FRANCE GOV FR EUR AA2 20.77 18.06 0.00%
FR0010916924 FRGV 3.500 04/25/26 FRANCE GOV FR EUR AA2 1,408.82 1,224.85 0.02%
FR0014007L00 FRGV 05/25/32 FRANCE GOV FR EUR AA2 1,216.69 1,057.81 0.02%




Collateral data - as at 23/10/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
FR001400PM68 FRGV 2.750 02/25/30 FRANCE GOV FR EUR AA2 1,591.61 1,383.77 0.03%
GBOOBOCNHZ09 UKTI 1 1/4 11/22/55 UK TREASURY GIL GB GBP AA3 144,700.99 144,700.99 2.70%
GB00B24FFM16 UKTI 0 3/4 11/22/47 UK TREASURY GIL GB GBP AA3 145,622.06 145,622.06 2.72%
GB00B39R3707 UKT 4 1/4 12/07/49 UK TREASURY GIL GB GBP AA3 2,318.49 2,318.49 0.04%
GB00B421JZ66 UKTI 0 1/2 03/22/50 UK TREASURY GIL GB GBP AA3 144,549.08 144,549.08 2.70%
GB00B63H8491 ROLLS ROYCE ODSH ROLLS ROYCE CST GB GBP AA3 265,052.02 265,052.02 4.95%
GB00B6460505 UKT 4 1/4 12/07/40 UK TREASURY GIL GB GBP AA3 352,544 .42 352,544 .42 6.58%
GBOOB6RNH572 UKT 3 3/4 07/22/52 UK TREASURY GIL GB GBP AA3 356,206.30 356,206.30 6.65%
GB00B73ZYW09 UKTI 0 1/4 03/22/52 UK TREASURY GIL GB GBP AA3 145,658.82 145,658.82 2.72%
GB00OBP6MXD84 SHELL ODSH SHELL COM NL EUR AAA 219,648.04 190,965.08 3.57%
GB00OBP9DLZ64 UKTI 0 1/8 03/22/58 UK TREASURY GIL GB GBP AA3 145,239.46 145,239.46 2.71%
GB00BT7J0241 UKT 5 3/8 01/31/56 UK Treasury GIL GB GBP AA3 85,053.35 85,053.35 1.59%
GBOOBYYMZX75 UKT 2 1/2 07/22/65 UK TREASURY GIL GB GBP AA3 145,727.00 145,727.00 2.72%
IEOOBLP1HW54 AON ODSH AON COM us uUsD AAA 379,811.70 284,385.98 5.31%
JP1201451D66 JPGV 1.700 06/20/33 JAPAN GOV JP JPY A1l 51,158.77 252.20 0.00%
JP1201461D98 JPGV 1.700 09/20/33 JAPAN GOV JP JPY A1l 254,426.64 1,254.26 0.02%
JP1201641J38 JPGV 0.500 03/20/38 JAPAN GOV JP JPY A1l 42,111.66 207.60 0.00%
JP1400091G59 JPGV 0.400 03/20/56 JAPAN GOV JP JPY A1l 240,669.35 1,186.44 0.02%
KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 256,997.97 24,763.37 0.46%
NL0010273215 ASML HOLDING ODSH ASML HOLDING COM NL EUR AAA 304,534.99 264,766.99 4.95%
NL0011585146 FERRARI ODSH FERRARI COM IT EUR 2,379.99 2,069.20 0.04%
NL0015002CX3 QIAGEN ODSH QIAGEN COM DE EUR AAA 2,477.99 2,154.40 0.04%
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us usD AAA 368,771.40 276,119.50 5.16%
US0378331005 APPLE ODSH APPLE COM us usD AAA 2,842.95 2,128.67 0.04%
US09290D1019 BLACKROCK ODSH BLACKROCK COM us usD AAA 355,849.19 266,443.93 4.98%
US30303M1027 META PLATFORMS ODSH META PLATFORMS COM us usD AAA 353,503.62 264,687.67 4.94%
US45866F 1049 INTERCONTI EXC ODSH INTERCONTI EXC COM us usD AAA 379,975.94 284,508.96 5.31%
US48251W1045 KKR & CO ODSH KKR & CO COM us usD AAA 379,147.50 283,888.66 5.30%
US5949181045 MICROSOFT ODSH MICROSOFT COM us usD AAA 2,602.69 1,948.78 0.04%
US67066G1040 NVIDIA ODSH NVIDIA COM us usD AAA 7,211.20 5,399.42 0.10%
US8725901040 T-MOBILE US ODSH T-MOBILE US COM us usD AAA 353,834.39 264,935.34 4.95%
US912810TR95 UST 3.625 05/15/53 US TREASURY GOV us usD AAA 1,818.93 1,361.93 0.03%
US91282CHF 14 UST 3.750 05/31/30 US TREASURY GOV us usD AAA 818.12 612.57 0.01%
US91282CLH24 UST 3.750 08/31/26 US TREASURY GOV us usD AAA 2,918.23 2,185.04 0.04%
Total: 5,353,969.62 100.00%
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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 1,789,902.82
2 | NATIXIS (PARENT) 1,666,492.07

Top 5 borrowers in last Month

No. | Counterparty Market Value
1 | NATIXIS (PARENT) 1,650,077.91
2 | BNP PARIBAS FINANCIAL MARKETS (PARENT) 1,193,010.31
3 | BARCLAYS CAPITAL SECURITIES LIMITED (PARENT) 677,208.08
4 | GOLDMAN SACHS INTERNATIONAL (PARENT) 454,781.22
5 | JP MORGAN SECS PLC (PARENT) 250,359.08
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