
Securities Lending Report

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

Report as at 06/10/2025

Summary of policy

% limit on maximum percentage of book on loan 30%

Revenue Split 75/25 *

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

Replication Mode Physical replication

ISIN Code IE00B5KQNG97

Total net assets (AuM) 8,487,599,462

Reference currency of the fund USD

Securities lending data - as at 06/10/2025

Currently on loan in USD (base currency) 663,495,671.63

Current percentage on loan (in % of the fund AuM) 7.82%

Collateral value (cash and securities) in  USD (base currency) 739,044,645.58

Collateral value (cash and securities) in % of loan 111%

Collateral data - as at 06/10/2025

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 36,077.79 42,356.15 0.01%

BMG0171K1018 ALI HEALTH ODSH ALI HEALTH COM HK HKD 4,371,692.78 561,871.62 0.08%

CA0636711016 BMO ODSH BMO COM CA CAD AAA 46,204,514.82 33,115,591.22 4.48%

CA0641491075 BANK NOVA ODSH BANK NOVA COM CA CAD AAA 31,623,913.01 22,665,416.58 3.07%

CA11271J1075 BROOKFIELD CO ODSH BROOKFIELD CO COM CA CAD AAA 879,419.63 630,295.57 0.09%

CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 31,623,908.03 22,665,413.01 3.07%

CA21037X1006 CONSTEL SOFTWARE ODSH CONSTEL SOFTWARE COM CA CAD AAA 21,086,530.49 15,113,088.55 2.04%

CA56501R1064 MANULIFE FINANCI ODSH MANULIFE FINANCI COM CA CAD AAA 33,521,230.69 24,025,257.64 3.25%

CA6330671034 NATL BK CANADA ODSH NATL BK CANADA COM CA CAD AAA 12,203,111.47 8,746,185.36 1.18%

CA7800871021 RBC ODSH RBC COM CA CAD AAA 2,993,465.88 2,145,469.83 0.29%

Securities lending statistics

12-month average on loan in USD (base currency) 473,629,866.00

12-month average on loan as a % of the fund AuM 6.17%

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) 719,189.62

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0094%

* 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 06/10/2025

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

CA8672241079 SUNCOR ENERGY ODSH SUNCOR ENERGY COM CA CAD AAA 10,149,372.30 7,274,234.25 0.98%

CA87971M1032 TELUS BC ODSH TELUS BC COM CA CAD AAA 31,623,891.96 22,665,401.49 3.07%

CA8911605092 TD ODSH TD COM CA CAD AAA 34,613,615.09 24,808,188.82 3.36%

CH0012005267 NOVARTIS ODSH NOVARTIS COM CH CHF 105.22 132.31 0.00%

CH0012214059 HOLCIM ODSH HOLCIM COM CH CHF 33,721.79 42,406.01 0.01%

CH0198251305 COCA COLA ODSH COCA COLA CST GB GBP AA3 3,258,525.84 4,390,048.94 0.59%

CNE1000048K8 HAIER SMART HOME ODSH HAIER SMART HOME COM CN HKD 4,369,171.76 561,547.61 0.08%

DE000CBK1001 COMMERZBANK ODSH COMMERZBANK COM DE EUR AAA 7,429,920.78 8,722,897.28 1.18%

FR0000120578 SANOFI FR ODSH SANOFI FR COM FR EUR AA2 30,720,256.00 36,066,284.60 4.88%

FR0000571218 FRGV 5.500 04/25/29 FRANCE GOV FR EUR AA2 129,038.30 151,493.92 0.02%

GB0003718474 GAMES WORKSHOP ODSH GAMES WORKSHOP CST GB GBP AA3 27,265.00 36,732.77 0.00%

GB0004544929 ORD GBP0.10 IMPERIAL TOBACCO CST GB GBP AA3 57,182.40 77,038.99 0.01%

GB0007669376 ORD GBP0.15 ST.JAMES PLACE CAP CST GB GBP AA3 1,136.52 1,531.18 0.00%

GB0007980591 ORD USD0.25 BP PLC CST GB GBP AA3 1,623,856.60 2,187,740.80 0.30%

GB0008706128 ORD GBP0.25 LLOYDS BANKING GROUP CST GB GBP AA3 1,117,557.41 1,505,629.22 0.20%

GB00B19NLV48 ORD USD0.10 EXPERIAN GROUP LIMITED CST GB GBP AA3 26,782,209.09 36,082,331.20 4.88%

GB00B1VWPJ53 UKT 4 1/2 12/07/42 UK TREASURY GIL GB GBP AA3 28,286,833.70 38,109,436.70 5.16%

GB00B63H8491 ROLLS ROYCE ODSH ROLLS ROYCE CST GB GBP AA3 5,430,790.71 7,316,632.78 0.99%

GB00B6460505 UKT 4 1/4 12/07/40 UK TREASURY GIL GB GBP AA3 10,116,178.53 13,629,021.52 1.84%

GB00BPJJKP77 UKT 43/4 10/22/43 UK Treasury GIL GB GBP AA3 11,201,027.93 15,090,584.88 2.04%

GB00BZB26Y51 UKT 1T 09/07/37 UK TREASURY GIL GB GBP AA3 28,303,126.84 38,131,387.64 5.16%

HK0027032686 GALAXY ENT ODSH GALAXY ENT COM HK HKD 2,914,743.90 374,617.33 0.05%

HK1093012172 CSPC PHARMA ODSH CSPC PHARMA COM HK HKD 4,371,702.64 561,872.89 0.08%

IE000S9YS762 LINDE ODSH LINDE COM US USD AAA 4,643,073.91 4,643,073.91 0.63%

KYG211501005 CHINA HONGQIAO ODSH CHINA HONGQIAO COM HK HKD 4,371,689.32 561,871.18 0.08%

KYG5496K1242 LI NING ODSH LI NING COM HK HKD 4,370,871.38 561,766.05 0.08%

KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 4,371,229.98 561,812.14 0.08%

NL0010273215 ASML HOLDING ODSH ASML HOLDING COM NL EUR AAA 6,195,903.99 7,274,133.28 0.98%

NL0012171458 NLGV 0.750 07/15/27 NETHERLANDS GOV NL EUR AAA 943,075.07 1,107,191.74 0.15%

NL0015002CX3 QIAGEN ODSH QIAGEN COM DE EUR AAA 11,137.45 13,075.63 0.00%

US00287Y1091 ABBVIE ODSH ABBVIE COM US USD AAA 7,274,133.18 7,274,133.18 0.98%

US02079K3059 ALPHABET ODSH ALPHABET COM US USD AAA 17,488,548.00 17,488,548.00 2.37%

US0231351067 AMAZON.COM ODSH AMAZON.COM COM US USD AAA 13,014,478.77 13,014,478.77 1.76%

US0378331005 APPLE ODSH APPLE COM US USD AAA 15,144,052.54 15,144,052.54 2.05%

US0605051046 BOFAML ODSH BOFAML COM US USD AAA 8,746,275.22 8,746,275.22 1.18%

US1152361010 BROWN & BROWN ODSH BROWN & BROWN COM US USD AAA 8,746,241.11 8,746,241.11 1.18%

US1258961002 CMS ENERGY ODSH CMS ENERGY COM US USD AAA 1,671,632.70 1,671,632.70 0.23%

US1270971039 COTERRA ENERGY ODSH COTERRA ENERGY COM US USD AAA 433,519.79 433,519.79 0.06%

US14040H1059 CAPITAL ONE FIN ODSH CAPITAL ONE FIN COM US USD AAA 8,746,101.26 8,746,101.26 1.18%



Collateral data - as at 06/10/2025

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

US14149Y1082 CARDINAL HEALTH ODSH CARDINAL HEALTH COM US USD AAA 288,685.74 288,685.74 0.04%

US1667641005 CHEVRON ODSH CHEVRON COM US USD AAA 1,931,351.89 1,931,351.89 0.26%

US1713401024 CHURCH & DWIGHT ODSH CHURCH & DWIGHT COM US USD AAA 594,907.19 594,907.19 0.08%

US17275R1023 CISCO SYSTEMS ODSH CISCO SYSTEMS COM US USD AAA 12,972,237.51 12,972,237.51 1.76%

US1890541097 CLOROX ODSH CLOROX COM US USD AAA 793,220.41 793,220.41 0.11%

US1912161007 COCA-COLA ODSH COCA-COLA COM US USD AAA 11,564,441.49 11,564,441.49 1.56%

US1941621039 COLGATE ODSH COLGATE COM US USD AAA 4,179,942.00 4,179,942.00 0.57%

US2091151041 CONSOLIDATED EDI ODSH CONSOLIDATED EDI COM US USD AAA 3,351,239.96 3,351,239.96 0.45%

US21036P1084 CONSTELLATION ODSH CONSTELLATION COM US USD AAA 494,856.00 494,856.00 0.07%

US2193501051 CORNING ODSH CORNING COM US USD AAA 1,020,852.51 1,020,852.51 0.14%

US2310211063 CUMMINS ODSH CUMMINS COM US USD AAA 1,317,875.99 1,317,875.99 0.18%

US2358511028 DANAHER ODSH DANAHER COM US USD AAA 9,146,104.57 9,146,104.57 1.24%

US2435371073 DECKERS OUTDOOR ODSH DECKERS OUTDOOR COM US USD AAA 426,523.94 426,523.94 0.06%

US2441991054 DEERE ODSH DEERE COM US USD AAA 135,160.96 135,160.96 0.02%

US2546871060 WALT DISNEY ODSH WALT DISNEY COM US USD AAA 5,983,853.87 5,983,853.87 0.81%

US30212P3038 EXPEDIA GROUP ODSH EXPEDIA GROUP COM US USD AAA 769,716.53 769,716.53 0.10%

US30303M1027 META PLATFORMS ODSH META PLATFORMS COM US USD AAA 459,732.32 459,732.32 0.06%

US3030751057 FACTSET RESEARCH ODSH FACTSET RESEARCH COM US USD AAA 212,029.83 212,029.83 0.03%

US3167731005 FIFTH THIRD ODSH FIFTH THIRD COM US USD AAA 212,279.80 212,279.80 0.03%

US3377381088 FISERV ODSH FISERV COM US USD AAA 212,259.83 212,259.83 0.03%

US3546131018 FRANKLIN RSC ODSH FRANKLIN RSC COM US USD AAA 142,395.39 142,395.39 0.02%

US45784P1012 INSULET ODSH INSULET COM US USD AAA 13,671,229.10 13,671,229.10 1.85%

US4581401001 INTEL ODSH INTEL COM US USD AAA 7,404,725.45 7,404,725.45 1.00%

US46120E6023 INTUITIVE ODSH INTUITIVE COM US USD AAA 1,931,082.15 1,931,082.15 0.26%

US46625H1005 JP MORGAN ODSH JP MORGAN COM US USD AAA 12,972,133.65 12,972,133.65 1.76%

US5324571083 LILLY ODSH LILLY COM US USD AAA 12,971,686.33 12,971,686.33 1.76%

US5404241086 LOEWS ODSH LOEWS COM US USD AAA 508.40 508.40 0.00%

US5717481023 MARSH MCLENNAN ODSH MARSH MCLENNAN COM US USD AAA 42,239.40 42,239.40 0.01%

US5949181045 MICROSOFT ODSH MICROSOFT COM US USD AAA 3,176,109.16 3,176,109.16 0.43%

US6092071058 MONDELEZ INTL ODSH MONDELEZ INTL COM US USD AAA 5,496,472.34 5,496,472.34 0.74%

US6153691059 MOODY S ODSH MOODY S COM US USD AAA 1,103,951.04 1,103,951.04 0.15%

US6293775085 NRG ENERGY ODSH NRG ENERGY COM US USD AAA 784,176.47 784,176.47 0.11%

US64110L1061 NETFLIX ODSH NETFLIX COM US USD AAA 1,930,657.67 1,930,657.67 0.26%

US6658591044 NORTHERN TRUST ODSH NORTHERN TRUST COM US USD AAA 132.39 132.39 0.00%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 15,783,883.34 15,783,883.34 2.14%

US69331C1080 PG&E US ODSH PG&E US COM US USD AAA 223,076.99 223,076.99 0.03%

US6974351057 PALO ALTO ODSH PALO ALTO COM US USD AAA 17,488,700.70 17,488,700.70 2.37%

US7433151039 PROGRESSIVE ODSH PROGRESSIVE COM US USD AAA 1,188,359.38 1,188,359.38 0.16%

US74762E1029 QUANTA SERVICES ODSH QUANTA SERVICES COM US USD AAA 697,878.68 697,878.68 0.09%



Collateral data - as at 06/10/2025

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

US7607591002 REPUBLIC SERVS ODSH REPUBLIC SERVS COM US USD AAA 623,809.45 623,809.45 0.08%

US83088M1027 SKYWORKS SOLUTNS ODSH SKYWORKS SOLUTNS COM US USD AAA 2,081.69 2,081.69 0.00%

US8447411088 SOUTHWEST ODSH SOUTHWEST COM US USD AAA 1,931,460.35 1,931,460.35 0.26%

US8725901040 T-MOBILE US ODSH T-MOBILE US COM US USD AAA 7,274,229.29 7,274,229.29 0.98%

US91282CHC82 UST 3.375 05/15/33 US TREASURY GOV US USD AAA 36,205,070.21 36,205,070.21 4.90%

US91282CMD01 UST 4.375 12/31/29 US TREASURY GOV US USD AAA 24,416,075.11 24,416,075.11 3.30%

US9297401088 WESTINGHOUSE AIR ODSH WESTINGHOUSE AIR COM US USD AAA 1,931,372.24 1,931,372.24 0.26%

US9311421039 WALMART ODSH WALMART COM US USD AAA 1,931,470.60 1,931,470.60 0.26%

US94106L1098 WASTE MGMT ODSH WASTE MGMT COM US USD AAA 1,931,470.63 1,931,470.63 0.26%

US9497461015 WELLS FARGO ODSH WELLS FARGO COM US USD AAA 8,746,236.86 8,746,236.86 1.18%

US9581021055 WESTERN DIGITAL ODSH WESTERN DIGITAL COM US USD AAA 17,488,653.65 17,488,653.65 2.37%

Total: 739,044,645.58 100.00%

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) 170,688,860.94

2 HSBC BANK PLC (PARENT) 166,574,477.59

3 SKANDINAVISKA ENSKILDA BANKEN AB (PARENT) 96,774,739.88

4 ROYAL BANK OF CANADA TORONTO BRANCH (PARENT) 45,887,465.28

5 HEALTHCARE OF ONTARIO PENSION PLAN TRUST FUND (PARENT) 41,490,891.34
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