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

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 S&P 500 UCITS ETF - 706157

Replication Mode Physical replication

ISIN Code IE00B5KQNG97

Total net assets (AuM) 6,740,634,495

Reference currency of the fund USD

Securities lending data - as at 29/04/2025

Currently on loan in USD (base currency) 403,127,830.23

Current percentage on loan (in % of the fund AuM) 5.98%

Collateral value (cash and securities) in  USD (base currency) 463,265,725.25

Collateral value (cash and securities) in % of loan 115%

Collateral data - as at 29/04/2025

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

AU000000CSL8 CSL ODSH CSL COM AU AUD AAA 4,431,238.63 2,829,188.92 0.61%

AU000000NST8 NORTHERN STAR ODSH NORTHERN STAR COM AU AUD AAA 6,776,097.99 4,326,298.57 0.93%

AU000000TLS2 TELSTRA GROUP ODSH TELSTRA GROUP COM AU AUD AAA 4.48 2.86 0.00%

BE0974293251 A B I ODSH A B I COM BE EUR AA3 5,845,398.06 6,638,618.93 1.43%

CA0641491075 BANK NOVA ODSH BANK NOVA COM CA CAD AAA 26,726,742.00 19,205,089.67 4.15%

CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 31,463,094.12 22,608,499.90 4.88%

CA56501R1064 MANULIFE FINANCI ODSH MANULIFE FINANCI COM CA CAD AAA 28,035,447.00 20,145,488.49 4.35%

CA6330671034 NATL BK CANADA ODSH NATL BK CANADA COM CA CAD AAA 30,154,378.35 21,668,093.33 4.68%

CA7800871021 RBC ODSH RBC COM CA CAD AAA 30,680,775.88 22,046,347.88 4.76%

CA87807B1076 TC ENERGY ODSH TC ENERGY COM CA CAD AAA 26,726,703.39 19,205,061.93 4.15%

Securities lending statistics

12-month average on loan in USD (base currency) 498,816,252.66

12-month average on loan as a % of the fund AuM 6.76%

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) 478,678.59

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0065%

* 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 29/04/2025

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

CH0012032048 ROCHE HLDG PART ROCHE HLDG COM CH CHF 5,141,084.30 6,191,544.00 1.34%

GB0002634946 ORD 2.5P BAE SYSTEMS CST GB GBP AA3 706,431.78 940,446.14 0.20%

GB0004544929 ORD GBP0.10 IMPERIAL TOBACCO CST GB GBP AA3 1,637,781.87 2,180,317.59 0.47%

GB0006825383 ORD GBP0.10 PERSIMMON CST GB GBP AA3 706,427.28 940,440.15 0.20%

GB0007980591 ORD USD0.25 BP PLC CST GB GBP AA3 1,450,874.28 1,931,494.52 0.42%

GB0009895292 ORD USD0.25 ASTRAZENECA CST GB GBP AA3 6,811,479.86 9,067,867.71 1.96%

GB00B0SWJX34 ORD GBP5 LONDON STOCK EXCHANGE CST GB GBP AA3 706,394.55 940,396.57 0.20%

GB00B19NLV48 ORD USD0.10 EXPERIAN GROUP LIMITED CST GB GBP AA3 6,518,568.00 8,677,925.13 1.87%

GB00B1XZS820 ORD USD0.54945054 ANGLO AMERICAN ORD CST GB GBP AA3 189,208.93 251,886.75 0.05%

GB00B2B0DG97 RELX ODSH RELX COM NL EUR AAA 334,615.04 380,022.33 0.08%

GB00BM8PJY71 NATWEST GRP ODSH NATWEST GRP CST GB GBP AA3 3,414,523.59 4,545,627.21 0.98%

IE0002424939 DCC ODSH DCC CST GB GBP AA3 65,518.54 87,222.38 0.02%

IE000S9YS762 LINDE ODSH LINDE COM US USD AAA 2,092,190.84 2,092,190.84 0.45%

JP3143600009 ITOCHU ODSH ITOCHU COM JP JPY A1 231,344,999.73 1,609,900.68 0.35%

JP3164720009 RENESAS ODSH RENESAS COM JP JPY A1 343,239,749.49 2,388,562.13 0.52%

JP3190000004 OBAYASHI ODSH OBAYASHI COM JP JPY A1 1,090,499.55 7,588.65 0.00%

JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1 653,145,499.50 4,545,157.17 0.98%

JP3249600002 KYOCERA ODSH KYOCERA COM JP JPY A1 653,206,399.31 4,545,580.96 0.98%

JP3256000005 KYOWA KIRIN ODSH KYOWA KIRIN COM JP JPY A1 77,536,449.66 539,566.38 0.12%

JP3292200007 JTEKT ODSH JTEKT COM JP JPY A1 336,749.13 2,343.39 0.00%

JP3371200001 SHIN-ETSU CHEM ODSH SHIN-ETSU CHEM COM JP JPY A1 1,293,898.11 9,004.07 0.00%

JP3381000003 NIPPON STEEL ODSH NIPPON STEEL COM JP JPY A1 155,443,199.40 1,081,709.62 0.23%

JP3720800006 NSK ODSH NSK COM JP JPY A1 557,189.08 3,877.41 0.00%

JP3735400008 NTT ODSH NTT COM JP JPY A1 231,426,799.53 1,610,469.91 0.35%

JP3756600007 NINTENDO ODSH NINTENDO COM JP JPY A1 230,986,998.60 1,607,409.40 0.35%

JP3788600009 HITACHI ODSH HITACHI COM JP JPY A1 7,119,299.61 49,542.31 0.01%

JP3885780001 MIZUHO ODSH MIZUHO COM JP JPY A1 354,999.56 2,470.40 0.00%

JP3890310000 MS&AD INSURANCE ODSH MS&AD INSURANCE COM JP JPY A1 229,329,999.19 1,595,878.55 0.34%

JP3893600001 MITSUI CO ODSH MITSUI CO COM JP JPY A1 231,411,198.67 1,610,361.35 0.35%

JP3902400005 MITSUBISHI ELEC ODSH MITSUBISHI ELEC COM JP JPY A1 231,083,999.45 1,608,084.41 0.35%

JP3906000009 MINEBEA MITSUMI ODSH MINEBEA MITSUMI COM JP JPY A1 231,284,549.48 1,609,480.01 0.35%

KYG2108Y1052 CHINA RSRCS LND ODSH CHINA RSRCS LND COM HK HKD 67,729.41 8,680.50 0.00%

KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 35,081,463.91 4,496,193.60 0.97%

LU2598331598 TENARIS ODSH TENARIS COM IT EUR 17,268.08 19,611.36 0.00%

NL0010273215 ASML HOLDING ODSH ASML HOLDING COM NL EUR AAA 5,845,170.26 6,638,360.21 1.43%

US0079031078 AMD ODSH AMD COM US USD AAA 19,205,082.56 19,205,082.56 4.15%

US02079K1079 ALPHABET ODSH ALPHABET COM US USD AAA 6,638,565.93 6,638,565.93 1.43%

US0231351067 AMAZON.COM ODSH AMAZON.COM COM US USD AAA 3,881,724.55 3,881,724.55 0.84%

US0311621009 AMGEN ODSH AMGEN COM US USD AAA 3,881,662.18 3,881,662.18 0.84%



Collateral data - as at 29/04/2025

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

US0378331005 APPLE ODSH APPLE COM US USD AAA 19,205,014.23 19,205,014.23 4.15%

US04621X1081 ASSURANT ODSH ASSURANT COM US USD AAA 1,031,867.78 1,031,867.78 0.22%

US0605051046 BOFAML ODSH BOFAML COM US USD AAA 21,668,087.76 21,668,087.76 4.68%

US0865161014 BEST BUY ODSH BEST BUY COM US USD AAA 8,825,245.78 8,825,245.78 1.91%

US0970231058 BOEING ODSH BOEING COM US USD AAA 3,881,685.37 3,881,685.37 0.84%

US1011371077 BOSTON ODSH BOSTON COM US USD AAA 23,035,591.95 23,035,591.95 4.97%

US11135F1012 BROADCOM ODSH BROADCOM COM US USD AAA 6,638,606.52 6,638,606.52 1.43%

US12541W2098 CH ROBINSON ODSH CH ROBINSON COM US USD AAA 13,209,709.26 13,209,709.26 2.85%

US1258961002 CMS ENERGY ODSH CMS ENERGY COM US USD AAA 1,122,691.49 1,122,691.49 0.24%

US1264081035 CSX ODSH CSX COM US USD AAA 3,881,810.90 3,881,810.90 0.84%

US1729081059 CINTAS ODSH CINTAS COM US USD AAA 207.05 207.05 0.00%

US1912161007 COCA-COLA ODSH COCA-COLA COM US USD AAA 6,638,573.40 6,638,573.40 1.43%

US2358511028 DANAHER ODSH DANAHER COM US USD AAA 3,303,647.79 3,303,647.79 0.71%

US25179M1036 DEVON ENERGY ODSH DEVON ENERGY COM US USD AAA 987,908.71 987,908.71 0.21%

US30303M1027 META PLATFORMS ODSH META PLATFORMS COM US USD AAA 6,638,360.64 6,638,360.64 1.43%

US3755581036 GILEAD SCIENCES ODSH GILEAD SCIENCES COM US USD AAA 5,890,365.40 5,890,365.40 1.27%

US46625H1005 JP MORGAN ODSH JP MORGAN COM US USD AAA 21,668,004.40 21,668,004.40 4.68%

US5324571083 LILLY ODSH LILLY COM US USD AAA 10,998,340.90 10,998,340.90 2.37%

US58933Y1055 MERCK & CO ODSH MERCK & CO COM US USD AAA 1,209,074.24 1,209,074.24 0.26%

US5949181045 MICROSOFT ODSH MICROSOFT COM US USD AAA 1,931,448.22 1,931,448.22 0.42%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 10,008,339.21 10,008,339.21 2.16%

US7433151039 PROGRESSIVE ODSH PROGRESSIVE COM US USD AAA 633,533.54 633,533.54 0.14%

US75886F1075 REGENERON PHARMS ODSH REGENERON PHARMS COM US USD AAA 1,227,276.65 1,227,276.65 0.26%

US7607591002 REPUBLIC SERVS ODSH REPUBLIC SERVS COM US USD AAA 3,284,810.92 3,284,810.92 0.71%

US7739031091 ROCKWELL AUTOMAT ODSH ROCKWELL AUTOMAT COM US USD AAA 783,546.00 783,546.00 0.17%

US8085131055 CHARLES SCHWAB ODSH CHARLES SCHWAB COM US USD AAA 12,353,519.75 12,353,519.75 2.67%

US8740541094 TAKE-TWO ODSH TAKE-TWO COM US USD AAA 3,511,981.76 3,511,981.76 0.76%

US9029733048 US BANCORP ODSH US BANCORP COM US USD AAA 1,931,460.32 1,931,460.32 0.42%

US9497461015 WELLS FARGO ODSH WELLS FARGO COM US USD AAA 21,668,075.81 21,668,075.81 4.68%

Total: 463,265,725.25 100.00%



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 HEALTHCARE OF ONTARIO PENSION PLAN TRUST FUND (PARENT) 123,708,195.85

2 SKANDINAVISKA ENSKILDA BANKEN AB (PARENT) 122,890,745.66

3 RBC DOMINION SECURITIES INC (PARENT) 115,743,261.47

4 HSBC BANK PLC (PARENT) 71,124,163.64

5 UBS AG 38,632,803.67
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