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Securities Lending Report

HSBC CONTINENTAL EUROPE / HSBC FTSE 100 UCITS ETF - 689111

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 100 UCITS ETF - 689111

Replication Mode

Physical replication

ISIN Code IEO0B42TW061
Total net assets (AuM) 510,935,808
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 29/04/2025

Currently on loan in GBP (base currency)

17,205,200.98

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

3.37%

Collateral value (cash and securities) in GBP (base currency)

18,239,577.03

Collateral value (cash and securities) in % of loan

106%

Securities lending statistics

12-month average on loan in GBP (base currency)

22,669,476.71

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

4.31%

12-month maximum on loan in GBP

48,240,456.72

12-month maximum on loan as a % of the fund AuM 8.62%
Gross Return for the fund over the last 12 months in (base currency fund) 26,992.08
Gross Return for the fund over the last 12 months in % of the fund AuM 0.0051%

Collateral data - as at 29/04/2025

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

CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 1,079,897.64 582,893.50 3.20%
CA56501R1064 MANULIFE FINANCI ODSH MANULIFE FINANCI COM CA CAD AAA 1,079,879.64 582,883.78 3.20%
CA7800871021 RBC ODSH RBC COM CA CAD AAA 720,088.71 388,680.38 2.13%
GB0002634946 ORD 2.5P BAE SYSTEMS CST GB GBP AA3 582,881.42 582,881.42 3.20%
GB0004544929 ORD GBPO0.10 IMPERIAL TOBACCO CST GB GBP AA3 2,078,745.00 2,078,745.00 11.40%
GB0006776081 ORD GBP0.25 PEARSON CST GB GBP AA3 74,231.85 74,231.85 0.41%
GB0006825383 ORD GBP0.10 PERSIMMON CST GB GBP AA3 582,883.02 582,883.02 3.20%
GB0007099541 ORD GBPO0.05 PRUDENTIAL PLC CST GB GBP AA3 74,252.64 74,252.64 0.41%
GB0007980591 ORD USDO0.25 BP PLC CST GB GBP AA3 2,078,763.28 2,078,763.28 11.40%
GB00BOSWJX34 ORD GBP5 LONDON STOCK EXCHANGE CST GB GBP AA3 582,852.15 582,852.15 3.20%




Collateral data - as at 29/04/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
GB00B2B0ODG97 RELX PLC GBP0.1444 RELX PLC CST GB GBP AA3 74,250.00 74,250.00 0.41%
GBOOBD3VFW73 CONVATEC GROUP ODSH CONVATEC GROUP CST GB GBP AA3 74,252.80 74,252.80 0.41%
GB00BGDT3G23 RIGHTMOVE ODSH RIGHTMOVE CST GB GBP AA3 22,273.33 22,273.33 0.12%
GBO0OBH4HKS39 VODAFONE GROUP ODSH VODAFONE GROUP CST GB GBP AA3 74,252.59 74,252.59 0.41%
GB00BMX86B70 HALEON PLC ORD GBP1.25 HALEON PLC ORD GBP1.25 CST GB GBP AA3 606.32 606.32 0.00%
JEOOB8KF9B49 WPP ODSH WPP CST GB GBP AA3 74,252.37 74,252.37 0.41%
JP3890310000 MS&AD INSURANCE ODSH MS&AD INSURANCE COM JP JPY A1l 1,937,998.65 10,130.45 0.06%
LU2598331598 TENARIS ODSH TENARIS COM IT EUR 19,362.08 16,517.79 0.09%
US5324571083 LILLY ODSH LILLY COM us uUsD AAA 2,767,245.72 2,078,662.71 11.40%
US5949181045 MICROSOFT ODSH MICROSOFT COM us uUsD AAA 2,767,099.97 2,078,553.23 11.40%
US67066G1040 NVIDIA ODSH NVIDIA COM us uUsD AAA 775,975.14 582,886.65 3.20%
US7170811035 PFIZER ODSH PFIZER COM us uUsD AAA 2,767,375.33 2,078,760.07 11.40%
US7475251036 QUALCOMM ODSH QUALCOMM COM us uUsD AAA 2,224,004.26 1,670,597.84 9.16%
US75886F 1075 REGENERON PHARMS ODSH REGENERON PHARMS COM us uUsD AAA 2,388,969.01 1,794,513.86 9.84%
Total: 18,239,577.03 100.00%
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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) 13,920,182.53

2 | BANK OF NOVA SCOTIA (PARENT) 1,933,848.44
3 | JP MORGAN SECS PLC (PARENT) 1,015,876.18
4 | BARCLAYS CAPITAL SECURITIES LIMITED (PARENT) 269,070.03
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