
Securities Lending Report

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

Report as at 10/07/2025

Summary of policy

% limit on maximum percentage of book on loan 30%

Revenue Split 75/25 *

Name of the Fund HSBC CONTINENTAL EUROPE / HSBC S&P 500 UCITS ETF - 706157

Replication Mode Physical replication

ISIN Code IE00B5KQNG97

Total net assets (AuM) 7,854,291,671

Reference currency of the fund USD

Securities lending data - as at 10/07/2025

Currently on loan in USD (base currency) 406,494,043.67

Current percentage on loan (in % of the fund AuM) 5.18%

Collateral value (cash and securities) in  USD (base currency) 446,493,663.73

Collateral value (cash and securities) in % of loan 110%

Collateral data - as at 10/07/2025

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

CA0636711016 BMO ODSH BMO COM CA CAD AAA 46,370,138.86 33,856,118.31 7.58%

CA0641491075 BANK NOVA ODSH BANK NOVA COM CA CAD AAA 46,370,235.11 33,856,188.58 7.58%

CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 10,197,339.56 7,445,359.08 1.67%

CA6330671034 NATL BK CANADA ODSH NATL BK CANADA COM CA CAD AAA 10,197,341.44 7,445,360.45 1.67%

CA8672241079 SUNCOR ENERGY ODSH SUNCOR ENERGY COM CA CAD AAA 10,450,730.65 7,630,366.91 1.71%

CH0010645932 GIVAUDAN ODSH GIVAUDAN COM CH CHF 2,647,912.00 3,331,216.45 0.75%

CNE1000002L3 CHINA LIFE INS ODSH CHINA LIFE INS COM CN HKD 139,832.97 17,813.13 0.00%

DE0007037129 RWE ODSH RWE COM DE EUR AAA 1,986,854.26 2,327,717.23 0.52%

DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 1,986,796.35 2,327,649.38 0.52%

DE0008404005 ALLIANZ ODSH ALLIANZ COM DE EUR AAA 1,986,862.29 2,327,726.63 0.52%

Securities lending statistics

12-month average on loan in USD (base currency) 469,860,083.83

12-month average on loan as a % of the fund AuM 6.32%

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) 502,912.52

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0068%

* 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 10/07/2025

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

DE0008430026 MUNICH RE GROUP ODSH MUNICH RE GROUP COM DE EUR AAA 1,325,603.40 1,553,022.75 0.35%

DE000BAY0017 BAYER ODSH BAYER COM DE EUR AAA 1,986,860.35 2,327,724.36 0.52%

FR0000052292 HERMES INTL ODSH HERMES INTL COM FR EUR AA2 1,986,143.99 2,326,885.10 0.52%

GB0003718474 GAMES WORKSHOP ODSH GAMES WORKSHOP CST GB GBP AA3 1,596,583.20 2,169,676.74 0.49%

GB0006825383 ORD GBP0.10 PERSIMMON CST GB GBP AA3 1,683,329.44 2,287,560.54 0.51%

GB0007188757 ORD GBP0.10(REGD) RIO TINTO CST GB GBP AA3 5,614,916.20 7,630,390.37 1.71%

GB0007669376 ORD GBP0.15 ST.JAMES PLACE CAP CST GB GBP AA3 1,683,330.32 2,287,561.74 0.51%

GB0007980591 ORD USD0.25 BP PLC CST GB GBP AA3 7,298,217.57 9,917,912.77 2.22%

GB0008706128 ORD GBP0.25 LLOYDS BANKING GROUP CST GB GBP AA3 4,996,679.28 6,790,237.31 1.52%

GB0009465807 ORD GBP0.125 WEIR GROUP CST GB GBP AA3 5,614,913.28 7,630,386.40 1.71%

GB0009697037 ORD GBP0.60 BABCOCK INTL CST GB GBP AA3 4,348,496.64 5,909,389.51 1.32%

GB00B0SWJX34 ORD GBP5 LONDON STOCK EXCHANGE CST GB GBP AA3 1,683,235.20 2,287,432.48 0.51%

GB00B10RZP78 ORD SHARES OF 3 1/9 PENCE UNILEVER PLC CST GB GBP AA3 5,328,932.70 7,241,753.09 1.62%

GB00B63H8491 ROLLS ROYCE ODSH ROLLS ROYCE CST GB GBP AA3 1,209,118.83 1,643,132.03 0.37%

GB00B6460505 UKT 4 1/4 12/07/40 UK TREASURY GIL GB GBP AA3 1,857.91 2,524.81 0.00%

GB00BD6K4575 COMPASS GROUP ODSH COMPASS GROUP CST GB GBP AA3 1,683,331.50 2,287,563.34 0.51%

GB00BL6K5J42 ENDEAVOUR MING ODSH ENDEAVOUR MING CST GB GBP AA3 5,115.24 6,951.36 0.00%

GB00BVYVFW23 AUTO TRADER ODSH AUTO TRADER CST GB GBP AA3 5,329,039.12 7,241,897.71 1.62%

HK0002007356 CLP HOLDINGS ODSH CLP HOLDINGS COM HK HKD 4,245,283.28 540,800.80 0.12%

IT0003132476 ENI ODSH ENI COM IT EUR 1,276,602.48 1,495,615.28 0.33%

JP3164720009 RENESAS ODSH RENESAS COM JP JPY A1 52,814,699.44 360,596.06 0.08%

JP3190000004 OBAYASHI ODSH OBAYASHI COM JP JPY A1 79,019,399.01 539,510.49 0.12%

JP3538800008 TDK ODSH TDK COM JP JPY A1 79,022,398.52 539,530.97 0.12%

JP3888300005 MITSUI CHEMICALS ODSH MITSUI CHEMICALS COM JP JPY A1 78,889,998.04 538,626.99 0.12%

JP3902400005 MITSUBISHI ELEC ODSH MITSUBISHI ELEC COM JP JPY A1 78,947,999.88 539,023.01 0.12%

KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 64,141,352.52 8,170,878.68 1.83%

US02079K3059 ALPHABET ODSH ALPHABET COM US USD AAA 18,939,492.45 18,939,492.45 4.24%

US0231351067 AMAZON.COM ODSH AMAZON.COM COM US USD AAA 35,043,189.07 35,043,189.07 7.85%

US0320951017 AMPHENOL ODSH AMPHENOL COM US USD AAA 17,607,776.27 17,607,776.27 3.94%

US0378331005 APPLE ODSH APPLE COM US USD AAA 27,801,688.38 27,801,688.38 6.23%

US0605051046 BOFAML ODSH BOFAML COM US USD AAA 8,836,148.76 8,836,148.76 1.98%

US1011371077 BOSTON ODSH BOSTON COM US USD AAA 26,410,784.40 26,410,784.40 5.92%

US11135F1012 BROADCOM ODSH BROADCOM COM US USD AAA 11,697,922.59 11,697,922.59 2.62%

US1156372096 BROWN FORMN ODSH BROWN FORMN COM US USD AAA 7,448.15 7,448.15 0.00%

US1270971039 COTERRA ENERGY ODSH COTERRA ENERGY COM US USD AAA 524,319.83 524,319.83 0.12%

US14149Y1082 CARDINAL HEALTH ODSH CARDINAL HEALTH COM US USD AAA 1,140,949.96 1,140,949.96 0.26%

US17275R1023 CISCO SYSTEMS ODSH CISCO SYSTEMS COM US USD AAA 1,391,213.28 1,391,213.28 0.31%

US1729674242 CITIGROUP ODSH CITIGROUP COM US USD AAA 928,477.53 928,477.53 0.21%

US1912161007 COCA-COLA ODSH COCA-COLA COM US USD AAA 4,955,522.04 4,955,522.04 1.11%



Collateral data - as at 10/07/2025

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

US21036P1084 CONSTELLATION ODSH CONSTELLATION COM US USD AAA 752,904.15 752,904.15 0.17%

US22160K1051 COSTCO WHOLESALE ODSH COSTCO WHOLESALE COM US USD AAA 11,697,673.99 11,697,673.99 2.62%

US31428X1063 FEDEX ODSH FEDEX COM US USD AAA 27,399,919.99 27,399,919.99 6.14%

US38141G1040 GOLDMAN SACHS ODSH GOLDMAN SACHS COM US USD AAA 4,964,865.66 4,964,865.66 1.11%

US46625H1005 JP MORGAN ODSH JP MORGAN COM US USD AAA 8,836,168.88 8,836,168.88 1.98%

US5949181045 MICROSOFT ODSH MICROSOFT COM US USD AAA 11,697,544.32 11,697,544.32 2.62%

US6174464486 MORGAN STANLEY ODSH MORGAN STANLEY COM US USD AAA 1,391,142.98 1,391,142.98 0.31%

US6200763075 MOTOROLA ODSH MOTOROLA COM US USD AAA 7,241,860.40 7,241,860.40 1.62%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 9,569,362.87 9,569,362.87 2.14%

US7475251036 QUALCOMM ODSH QUALCOMM COM US USD AAA 11,697,883.50 11,697,883.50 2.62%

US75886F1075 REGENERON PHARMS ODSH REGENERON PHARMS COM US USD AAA 11,127,303.46 11,127,303.46 2.49%

Total: 446,493,663.73 100.00%

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 RBC DOMINION SECURITIES INC (PARENT) 158,817,123.69

2 SKANDINAVISKA ENSKILDA BANKEN AB (PARENT) 47,705,497.76

3 HSBC BANK PLC (PARENT) 45,808,233.90

4 JP MORGAN SECS PLC (PARENT) 26,522,800.05

5 NATIXIS (PARENT) 14,724,718.15
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