
Securities Lending Report

HSBC CONTINENTAL EUROPE / HSBC FTSE 250 UCITS ETF - 704021

Report as at 01/07/2025

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) 48,778,769

Reference currency of the fund GBP

Securities lending data - as at 01/07/2025

Currently on loan in GBP (base currency) 3,650,183.47

Current percentage on loan (in % of the fund AuM) 7.48%

Collateral value (cash and securities) in  GBP (base currency) 3,864,774.87

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

Collateral data - as at 01/07/2025

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

BE0974293251 A B I ODSH A B I COM BE EUR AA3 88,699.52 75,980.40 1.97%

CA8672241079 SUNCOR ENERGY ODSH SUNCOR ENERGY COM CA CAD AAA 50,703.94 27,116.58 0.70%

CH0010645932 GIVAUDAN ODSH GIVAUDAN COM CH CHF 165,162.99 151,414.55 3.92%

DE0005140008 DEUTSCHE BANK ODSH DEUTSCHE BANK COM DE EUR AAA 260,030.39 222,743.18 5.76%

DE0005439004 CONTINENT ODSH CONTINENT COM DE EUR AAA 6,357.11 5,445.53 0.14%

DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 108,338.99 92,803.66 2.40%

DE0007236101 SIEMENS ODSH SIEMENS COM DE EUR AAA 259,935.75 222,662.11 5.76%

DE0008404005 ALLIANZ ODSH ALLIANZ COM DE EUR AAA 259,870.99 222,606.64 5.76%

ES0177542018 ORD EUR0.5 (CREST LINE) INTERNATIONAL CONSOLIDATED AIRLINES CST GB GBP AA3 92,973.58 92,973.58 2.41%

FR0000120404 ACCOR ODSH ACCOR COM FR EUR AA2 260,039.77 222,751.22 5.76%

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 01/07/2025

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

FR0000120578 SANOFI FR ODSH SANOFI FR COM FR EUR AA2 260,030.22 222,743.04 5.76%

FR0000121014 LVMH ODSH LVMH COM FR EUR AA2 99,590.39 85,309.57 2.21%

GB00B3MYD345 UKTI 0 5/8 11/22/42 UK TREASURY GIL GB GBP AA3 33,648.01 33,648.01 0.87%

GB00BBJNQY21 UKT 3 1/2 07/22/68 UK TREASURY GIL GB GBP AA3 86,049.85 86,049.85 2.23%

GB00BJQWYH73 UKT 1 1/4 10/22/41 UNITED KINGDOM GIL GB GBP AA3 50,898.66 50,898.66 1.32%

GB00BMF9LJ15 UKTI 0 3/4 11/22/33 UK Treasury GIL GB GBP AA3 110,194.23 110,194.23 2.85%

GB00BN65R313 UKT 3 1/2 01/22/45 UK TREASURY GIL GB GBP AA3 80,303.99 80,303.99 2.08%

GB00BNNGP775 UKT 07/8 01/31/46 UK Treasury GIL GB GBP AA3 20,076.02 20,076.02 0.52%

GB00BPCJD997 UKT 3 3/4 10/22/53 UK Treasury GIL GB GBP AA3 18,778.54 18,778.54 0.49%

GB00BYYMZX75 UKT 2 1/2 07/22/65 UK TREASURY GIL GB GBP AA3 63,342.49 63,342.49 1.64%

JP1051671Q49 JPGV 0.400 03/20/29 JAPAN GOV JP JPY A1 98,455.46 497.40 0.01%

JP1103431G66 JPGV 0.100 06/20/26 JAPAN GOV JP JPY A1 995,565.97 5,029.63 0.13%

JP12009817B7 JPGV 2.100 09/20/27 JAPAN GOV JP JPY A1 984,354.64 4,972.99 0.13%

JP1201001839 JPGV 2.200 03/20/28 JAPAN GOV JP JPY A1 313,428.41 1,583.45 0.04%

JP1201431D38 JPGV 1.600 03/20/33 JAPAN GOV JP JPY A1 21,821,919.33 110,245.01 2.85%

JP1201521F37 JPGV 1.200 03/20/35 JAPAN GOV JP JPY A1 986,357.79 4,983.11 0.13%

JP1201541F90 JPGV 1.200 09/20/35 JAPAN GOV JP JPY A1 833,809.24 4,212.43 0.11%

JP1201621H91 JPGV 0.600 09/20/37 JAPAN GOV JP JPY A1 21,747,636.33 109,869.73 2.84%

JP1201641J38 JPGV 0.500 03/20/38 JAPAN GOV JP JPY A1 816,709.18 4,126.04 0.11%

JP1201671K12 JPGV 0.500 12/20/38 JAPAN GOV JP JPY A1 42,062.29 212.50 0.01%

JP1201791N14 JPGV 0.500 12/20/41 JAPAN GOV JP JPY A1 19,946,010.36 100,767.86 2.61%

JP1300671L78 JPGV 0.600 06/20/50 JAPAN GOV JP JPY A1 189,951.33 959.64 0.02%

JP1300841QA6 JPGV 2.100 09/20/54 JAPAN GOV JP JPY A1 21,841,887.54 110,345.89 2.86%

JP14000117B7 JPGV 2.400 03/20/48 JAPAN GOV JP JPY A1 2,732,505.08 13,804.70 0.36%

JP1480021Q54 JPGV 1.000 03/20/34 JAPAN GOV JP JPY A1 21,818,540.49 110,227.94 2.85%

JP3188220002 OTSUKA HOLDINGS ODSH OTSUKA HOLDINGS COM JP JPY A1 682,998.60 3,450.53 0.09%

JP3205800000 KAO ODSH KAO COM JP JPY A1 641,199.57 3,239.36 0.08%

JP3224200000 KAWASAKI HEAVY ODSH KAWASAKI HEAVY COM JP JPY A1 1,100,998.82 5,562.28 0.14%

KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 801,781.95 74,534.10 1.93%

NL0010273215 ASML HOLDING ODSH ASML HOLDING COM NL EUR AAA 88,088.00 75,456.57 1.95%

US02079K1079 ALPHABET ODSH ALPHABET COM US USD AAA 104,127.92 75,986.37 1.97%

US0231351067 AMAZON.COM ODSH AMAZON.COM COM US USD AAA 102,016.35 74,445.47 1.93%

US0378331005 APPLE ODSH APPLE COM US USD AAA 102,174.65 74,560.99 1.93%

US0605051046 BOFAML ODSH BOFAML COM US USD AAA 68,472.03 49,966.82 1.29%

US1491231015 CATERPILLAR ODSH CATERPILLAR COM US USD AAA 104,040.27 75,922.41 1.96%

US2546871060 WALT DISNEY ODSH WALT DISNEY COM US USD AAA 102,184.23 74,567.98 1.93%

US2786421030 EBAY ODSH EBAY COM US USD AAA 102,159.11 74,549.65 1.93%

US6174464486 MORGAN STANLEY ODSH MORGAN STANLEY COM US USD AAA 102,123.50 74,523.66 1.93%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 305,236.68 222,743.59 5.76%



Collateral data - as at 01/07/2025

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

US912810RF75 UST 1.375 02/15/44 US TREASURY GOV US USD AAA 74,951.90 54,695.44 1.42%

US91282CHT18 UST 3.875 08/15/33 US TREASURY GOV US USD AAA 151,114.91 110,274.68 2.85%

US98138H1014 WORKDAY ODSH WORKDAY COM US USD AAA 69,359.99 50,614.80 1.31%

Total: 3,864,774.87 100.00%

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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