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Securities Lending Report
HSBC CONTINENTAL EUROPE / HSBC S&P 500 UCITS ETF - 706157
Report as at 11/09/2025

Summary of policy

% limit on maximum percentage of book on loan

30%

Revenue Split

75/25*

Name of the Fund

HSBC CONTINENTAL EUROPE / HSBC S&P 500 UCITS ETF - 706157

Replication Mode

Physical replication

ISIN Code

IEOOBSKQNG97

Total net assets (AuM)

8,311,050,809

Reference currency of the fund

usSD

* 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 11/09/2025

Currently on loan in USD (base currency)

579,238,001.84

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

6.97%

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

649,020,844.18

Collateral value (cash and securities) in % of loan

112%

Securities lending statistics

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

470,539,465.21

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

6.21%

12-month maximum on loan in USD

710,432,591.43

12-month maximum on loan as a % of the fund AuM 8.83%
Gross Return for the fund over the last 12 months in (base currency fund) 715,778.46
Gross Return for the fund over the last 12 months in % of the fund AuM 0.0094%

Collateral data - as at 11/09/2025

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

BE0974293251 ABIODSHABI COM BE EUR AA3 39,494.52 46,317.06 0.01%
BMGO0450A1053 ARCH CAPITAL GRP ODSH ARCH CAPITAL GRP COM us uUsD AAA 46,296.60 46,296.60 0.01%
BMG4593F1389 HISCOX ODSH HISCOX CST GB GBP AA3 92,433.33 125,251.78 0.02%
CA0636711016 BMO ODSH BMO COM CA CAD AAA 55,821,248.88 40,329,814.34 6.21%
CA0641491075 BANK NOVA ODSH BANK NOVA COM CA CAD AAA 55,727,924.13 40,262,388.95 6.20%
CA135087N266 CAGV 1.500 12/01/31 CANADA GOV CA CAD AAA 9,301,397.43 6,720,086.69 1.04%
CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 1,327,424.15 959,039.27 0.15%
CA1363851017 CANADIAN NATURAL ODSH CANADIAN NATURAL COM CA CAD AAA 42,435,303.58 30,658,717.77 4.72%
CA56501R1064 MANULIFE FINANCI ODSH MANULIFE FINANCI COM CA CAD AAA 138,608.32 100,141.93 0.02%
CA6330671034 NATL BK CANADA ODSH NATL BK CANADA COM CA CAD AAA 16,459,591.64 11,891,748.90 1.83%




Collateral data - as at 11/09/2025

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

CA7392391016 POWER CORP CA ODSH POWER CORP CA COM CA CAD AAA 509,459.75 368,075.20 0.06%
CA7800871021 RBC ODSH RBC COM CA CAD AAA 2,803,758.61 2,025,663.46 0.31%
CA8667961053 SUN LIFE ODSH SUN LIFE COM CA CAD AAA 13,834,861.86 9,995,430.44 1.54%
CA87807B1076 TC ENERGY ODSH TC ENERGY COM CA CAD AAA 16,853,832.31 12,176,580.45 1.88%
CA8911605092 TD ODSH TD COM CA CAD AAA 42,435,293.75 30,658,710.67 4.72%
CA89156V 1067 TOURMALIN OIL ODSH TOURMALIN OIL COM CA CAD AAA 2,279,491.91 1,646,890.52 0.25%
CHO0010645932 GIVAUDAN ODSH GIVAUDAN COM CH CHF 572,039.99 717,525.49 0.11%
CHO0012221716 ABB ODSH ABB COM CH CHF 785,545.87 985,331.79 0.15%
CHO0244767585 UBS GROUP ODSH UBS GROUP COM CH CHF 6,283,057.67 7,881,012.03 1.21%
CH1430134226 AMRIZE ODSH AMRIZE COM CH CHF 2,417,946.29 3,032,896.53 0.47%
DE0005557508 DEUTSCHE TELEKOM ODSH DEUTSCHE TELEKOM COM DE EUR AAA 13,342,891.14 15,647,829.53 2.41%
DE0007037129 RWE ODSH RWE COM DE EUR AAA 530,034.71 621,596.38 0.10%
DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 614,575.40 720,741.18 0.11%
FR0000121014 LVMH ODSH LVMH COM FR EUR AA2 681,242.24 798,924.49 0.12%
FR0000121485 KERING ODSH KERING COM FR EUR AA2 3,372,673.99 3,955,291.79 0.61%
FR0000131104 BNP ODSH BNP COM FR EUR AA2 592,765.43 695,163.62 0.11%
FR0000571218 FRGV 5.500 04/25/29 FRANCE GOV FR EUR AA2 409,685.83 480,457.64 0.07%
GB0003718474 GAMES WORKSHOP ODSH GAMES WORKSHOP CST GB GBP AA3 544,331.20 737,595.99 0.11%
GB0007669376 ORD GBPO0.15 ST.JAMES PLACE CAP CST GB GBP AA3 1,134,353.43 1,537,105.62 0.24%
GB0007980591 ORD USDO0.25 BP PLC CST GB GBP AA3 1,527,618.75 2,069,999.79 0.32%
GB0008706128 ORD GBPO0.25 LLOYDS BANKING GROUP CST GB GBP AA3 383,969.86 520,298.36 0.08%
GB0031348658 ORD 25P BARCLAYS BANK PLC CST GB GBP AA3 1,374,580.75 1,862,625.65 0.29%
GB00OB10RZP78 UNILEV ODSH UNILEV COM NL EUR AAA 4,428,783.50 5,193,840.56 0.80%
GB00B1VWPJ53 UKT 4 1/2 12/07/42 UK TREASURY GIL GB GBP AA3 19,924,746.27 26,999,027.43 4.16%
IMOOB5VQMV65 GVC HOLDINGS ODSH GVC HOLDINGS CST GB GBP AA3 979,857.69 1,327,756.16 0.20%
JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1l 69,813,598.47 473,585.44 0.07%
JP3242800005 CANON ODSH CANON COM JP JPY A1l 106,160,498.26 720,147.18 0.11%
JP3399310006 Z0Z0O ODSH z0zO COM JP JPY A1l 37,427,398.92 253,891.38 0.04%
JP3475350009 DAIICHI SANKYO ODSH DAIICHI SANKYO COM JP JPY A1l 144,836,398.01 982,507.85 0.15%
JP3505000004 DAIWA HOUSE ODSH DAIWA HOUSE COM JP JPY A1l 3,274,798.53 22,214.83 0.00%
JP3569200003 TOKYU FUDOSAN ODSH TOKYU FUDOSAN COM JP JPY A1l 536,613,299.57 3,640,153.91 0.56%
JP3758190007 NEXON ODSH NEXON COM JP JPY A1l 2,200,167,199.15 14,924,988.31 2.30%
JP3811000003 FUJIKURA ODSH FUJIKURA COM JP JPY A1l 72,747,999.01 493,491.15 0.08%
JP3902900004 MUFG ODSH MUFG COM JP JPY A1l 106,182,748.93 720,298.12 0.11%
KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 21,978,992.45 2,821,540.88 0.43%
NL0010273215 ASML HOLDING ODSH ASML HOLDING COM NL EUR AAA 1,765,119.00 2,070,037.21 0.32%
US02079K1079 ALPHABET ODSH ALPHABET COM us uUsD AAA 86,960.28 86,960.28 0.01%
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us uUsD AAA 38,570,814.65 38,570,814.65 5.94%
US0378331005 APPLE ODSH APPLE COM us uUsD AAA 40,740,378.84 40,740,378.84 6.28%




Collateral data - as at 11/09/2025

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

US0605051046 BOFAML ODSH BOFAML COM us usD AAA 35,057,687.76 35,057,687.76 5.40%
US0970231058 BOEING ODSH BOEING COM us usD AAA 27,302.39 27,302.39 0.00%
US1011371077 BOSTON ODSH BOSTON COM us usD AAA 474,797.76 474,797.76 0.07%
US1101221083 BRISTOL-MYERS ODSH BRISTOL-MYERS COM us usD AAA 1,345,236.65 1,345,236.65 0.21%
US12504L1098 CBRE GROUP ODSH CBRE GROUP COM us usD AAA 727,399.25 727,399.25 0.11%
US17275R1023 CISCO SYSTEMS ODSH CISCO SYSTEMS COM us usD AAA 9,470,232.43 9,470,232.43 1.46%
US1729674242 CITIGROUP ODSH CITIGROUP COM us usD AAA 38,684,374.06 38,684,374.06 5.96%
US2358511028 DANAHER ODSH DANAHER COM us usD AAA 474,156.58 474,156.58 0.07%
US29364G1031 ENTERGY ODSH ENTERGY COM us usD AAA 2,347,374.47 2,347,374.47 0.36%
US30231G1022 EXXON MOBIL ODSH EXXON MOBIL COM us usD AAA 2,347,424 .99 2,347,424 .99 0.36%
US30303M1027 META PLATFORMS ODSH META PLATFORMS COM us usD AAA 1,331,004.60 1,331,004.60 0.21%
US3119001044 FASTENAL ODSH FASTENAL COM us usD AAA 2,347,316.00 2,347,316.00 0.36%
US3377381088 FISERV ODSH FISERV COM us uUsD AAA 2,347,334.96 2,347,334.96 0.36%
US3546131018 FRANKLIN RSC ODSH FRANKLIN RSC COM us uUsD AAA 1,062,322.68 1,062,322.68 0.16%
US35671D8570 FREEPORT MCMORAN ODSH FREEPORT MCMORAN COM us uUsD AAA 945,397.19 945,397.19 0.15%
US3696043013 GE ODSH GE COM us uUsD AAA 343,209.50 343,209.50 0.05%
US3802371076 GODADDY ODSH GODADDY COM us uUsD AAA 144.96 144.96 0.00%
US4370761029 HOME DEPOT ODSH HOME DEPOT COM us uUsD AAA 46,281.76 46,281.76 0.01%
US4464131063 HUNTINGTON US ODSH HUNTINGTON US COM us uUsD AAA 340,456.35 340,456.35 0.05%
US45784P1012 INSULET ODSH INSULET COM us uUsD AAA 1,331,196.23 1,331,196.23 0.21%
US46625H1005 JP MORGAN ODSH JP MORGAN COM us uUsD AAA 19,465,579.06 19,465,579.06 3.00%
US4781601046 JOHNSON&JOHNSON ODSH JOHNSON&JOHNSON COM us uUsD AAA 9,493,363.16 9,493,363.16 1.46%
US4878361082 KELLANOVA ODSH KELLANOVA COM us usD AAA 474.23 474.23 0.00%
US5324571083 LILLY ODSH LILLY COM us usD AAA 26,026,089.16 26,026,089.16 4.01%
US5949181045 MICROSOFT ODSH MICROSOFT COM us usD AAA 12,652,355.81 12,652,355.81 1.95%
US65339F1012 NEXTERA ENERGY ODSH NEXTERA ENERGY COM us usD AAA 8,254,279.66 8,254,279.66 1.27%
US65473P1057 NISOURCE ODSH NISOURCE COM us usD AAA 40.72 40.72 0.00%
US67066G1040 NVIDIA ODSH NVIDIA COM us usD AAA 6,314,127.04 6,314,127.04 0.97%
US69331C1080 PG&E US ODSH PG&E US COM us usD AAA 15.26 15.26 0.00%
US7181721090 PHILIP MORRIS ODSH PHILIP MORRIS COM us usD AAA 2,298,966.16 2,298,966.16 0.35%
US74251V1026 PRINCIPAL FINCL ODSH PRINCIPAL FINCL COM us usD AAA 31,307.36 31,307.36 0.00%
US7427181091 PROCTER GAMBLE ODSH PROCTER GAMBLE COM us usD AAA 25,544,356.34 25,544,356.34 3.94%
US7433151039 PROGRESSIVE ODSH PROGRESSIVE COM us usD AAA 46,078.66 46,078.66 0.01%
US79466L.3024 SALESFORCE ODSH SALESFORCE COM us usD AAA 2,347,349.89 2,347,349.89 0.36%
US8725901040 T-MOBILE US ODSH T-MOBILE US COM us usD AAA 25,544,221.08 25,544,221.08 3.94%
US9024941034 TYSON FOODS ODSH TYSON FOODS COM us usD AAA 55.41 55.41 0.00%
US912810UC08 UST 4.250 08/15/54 US TREASURY GOV us uUsD AAA 25,724,845.87 25,724,845.87 3.96%
US9311421039 WALMART ODSH WALMART COM us uUsD AAA 7,234,339.68 7,234,339.68 1.11%
US9497461015 WELLS FARGO ODSH WELLS FARGO COM us uUsD AAA 6,664,099.99 6,664,099.99 1.03%




Collateral data - as at 11/09/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
Unknown Company Description UNK CAD 1,958.99 1,415.34 0.00%
Unknown Company Description UNK EUR 8,228.25 9,649.65 0.00%
Total: 649,020,844.18 100.00%
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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 | RBC DOMINION SECURITIES INC (PARENT) 228,784,833.79
2 | HSBC BANK PLC (PARENT) 97,054,499.87
3 | SKANDINAVISKA ENSKILDA BANKEN AB (PARENT) 74,044,198.01
4 | HEALTHCARE OF ONTARIO PENSION PLAN TRUST FUND (PARENT) 51,553,602.01
5 | ROYAL BANK OF CANADA TORONTO BRANCH (PARENT) 17,530,448.57
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