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Securities Lending Report
HSBC CONTINENTAL EUROPE / HSBC S&P 500 UCITS ETF - 706157
Report as at 08/07/2025

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 IEOOB5KQNG97
Total net assets (AuM) 7,732,629,565
Reference currency of the fund UsD

* 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 08/07/2025

Currently on loan in USD (base currency)

387,416,005.65

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

5.01%

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

426,547,099.90

Collateral value (cash and securities) in % of loan

110%

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%

Collateral data - as at 08/07/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
BE0003739530 UCB SA ODSH UCB SA COM BE EUR AA3 1,970,160.39 2,312,653.20 0.54%
CA0636711016 BMO ODSH BMO COM CA CAD AAA 48,095,094.31 35,251,209.54 8.26%
CA0641491075 BANK NOVA ODSH BANK NOVA COM CA CAD AAA 48,095,090.81 35,251,206.98 8.26%
CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 13,441,322.55 9,851,792.26 2.31%
CA6330671034 NATL BK CANADA ODSH NATL BK CANADA COM CA CAD AAA 10,402,187.91 7,624,264.20 1.79%
CA8672241079 SUNCOR ENERGY ODSH SUNCOR ENERGY COM CA CAD AAA 9,943,955.51 7,288,403.62 1.71%
CA87807B1076 TC ENERGY ODSH TC ENERGY COM CA CAD AAA 37,692,982.25 27,627,000.94 6.48%
CA8911605092 TD ODSH TD COM CA CAD AAA 37,692,896.53 27,626,938.11 6.48%
DE0007030009 RHEINMETALL ODSH RHEINMETALL COM DE EUR AAA 1,969,000.00 2,311,291.08 0.54%
DE0007100000 MERCEDES BENZ GR ODSH MERCEDES BENZ GR COM DE EUR AAA 1,970,264.37 2,312,775.25 0.54%




Collateral data - as at 08/07/2025

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

DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 1,970,224.19 2,312,728.09 0.54%
DE0008404005 ALLIANZ ODSH ALLIANZ COM DE EUR AAA 1,970,115.60 2,312,600.62 0.54%
FR0000052292 HERMES INTL ODSH HERMES INTL COM FR EUR AA2 1,219,199.99 1,431,145.79 0.34%
FR0000120578 SANOFI FR ODSH SANOFI FR COM FR EUR AA2 49,134.23 57,675.73 0.01%
GB0003718474 GAMES WORKSHOP ODSH GAMES WORKSHOP CST GB GBP AA3 1,633,559.40 2,227,603.28 0.52%
GB0006825383 ORD GBP0.10 PERSIMMON CST GB GBP AA3 1,086,636.60 1,481,792.00 0.35%
GB0007669376 ORD GBPO0.15 ST.JAMES PLACE CAP CST GB GBP AA3 1,633,557.04 2,227,600.06 0.52%
GB0007980591 ORD USDO0.25 BP PLC CST GB GBP AA3 6,976,825.55 9,513,948.16 2.23%
GB0009895292 ORD USDO0.25 ASTRAZENECA CST GB GBP AA3 5,355,049.44 7,302,413.17 1.71%
GB00OBOSWJX34 ORD GBP5 LONDON STOCK EXCHANGE CST GB GBP AA3 1,633,500.00 2,227,522.28 0.52%
GB00B39R3707 UKT 4 1/4 12/07/49 UK TREASURY GIL GB GBP AA3 3,479,192.57 4,744,400.95 1.11%
GB00BLGZ9862 TESCO ODSH TESCO CST GB GBP AA3 5,356,866.78 7,304,891.38 1.71%
JEOOB4T3BW64 ORD USDO0.01 GLENCORE INTERNATIONAL CST GB GBP AA3 5,354,731.64 7,301,979.80 1.71%
JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1l 74,121,098.85 508,392.47 0.12%
JP3300200007 KONAMI GROUP ODSH KONAMI GROUP COM JP JPY A1l 41,039,998.44 281,491.06 0.07%
JP3720800006 NSK ODSH NSK COM JP JPY A1l 74,116,999.32 508,364.36 0.12%
KYG6427A1022 NETEASE ODSH NETEASE COM HK HKD 3,991,959.97 508,532.43 0.12%
KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 61,205,435.37 7,796,908.99 1.83%
NLO0000395903 WOLTERS KLUWER ODSH WOLTERS KLUWER COM NL EUR AAA 47,151.00 55,347.73 0.01%
US00724F1012 ADOBE ODSH ADOBE COM us uUsD AAA 27,626,707.41 27,626,707.41 6.48%
US0079031078 AMD ODSH AMD COM us uUsD AAA 2,587,216.39 2,587,216.39 0.61%
US02079K1079 ALPHABET ODSH ALPHABET COM us uUsD AAA 4,824,127.63 4,824,127.63 1.13%
US02079K3059 ALPHABET ODSH ALPHABET COM us usD AAA 2,966,005.83 2,966,005.83 0.70%
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us usD AAA 36,229,497.74 36,229,497.74 8.49%
US0378331005 APPLE ODSH APPLE COM us usD AAA 21,648,472.96 21,648,472.96 5.08%
US0530151036 ADP ODSH ADP COM us usD AAA 7,288,108.79 7,288,108.79 1.71%
US0605051046 BOFAML ODSH BOFAML COM us usD AAA 8,938,643.85 8,938,643.85 2.10%
US0846707026 BERKSHIRE ODSH BERKSHIRE COM us usD AAA 4,861,565.09 4,861,565.09 1.14%
US11135F1012 BROADCOM ODSH BROADCOM COM us usD AAA 7,790,002.15 7,790,002.15 1.83%
US17275R1023 CISCO SYSTEMS ODSH CISCO SYSTEMS COM us usD AAA 1,314,539.58 1,314,539.58 0.31%
US1729674242 CITIGROUP ODSH CITIGROUP COM us usD AAA 1,314,252.05 1,314,252.05 0.31%
US1941621039 COLGATE ODSH COLGATE COM us usD AAA 3,682,708.47 3,682,708.47 0.86%
US20030N1019 COMCAST ODSH COMCAST COM us usD AAA 508,599.44 508,599.44 0.12%
US2091151041 CONSOLIDATED EDI ODSH CONSOLIDATED EDI COM us usD AAA 426,060.82 426,060.82 0.10%
US22160K1051 COSTCO WHOLESALE ODSH COSTCO WHOLESALE COM us usD AAA 7,789,605.17 7,789,605.17 1.83%
US4165151048 HARTFORD INSUR ODSH HARTFORD INSUR COM us usD AAA 4,530,279.82 4,530,279.82 1.06%
US42809H1077 HESS ODSH HESS COM us uUsD AAA 5,077,684.26 5,077,684.26 1.19%
US46625H1005 JP MORGAN ODSH JP MORGAN COM us uUsD AAA 7,624,076.51 7,624,076.51 1.79%
US5949181045 MICROSOFT ODSH MICROSOFT COM us uUsD AAA 7,793,299.75 7,793,299.75 1.83%




Collateral data - as at 08/07/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
US60855R1005 MOLINA HEALTH ODSH MOLINA HEALTH COM us USD AAA 183,296.68 183,296.68 0.04%
US6092071058 MONDELEZ INTL ODSH MONDELEZ INTL COM us USD AAA 508,579.80 508,579.80 0.12%
US6174464486 MORGAN STANLEY ODSH MORGAN STANLEY COM us USD AAA 1,314,450.11 1,314,450.11 0.31%
US6293775085 NRG ENERGY ODSH NRG ENERGY COM us USD AAA 902,946.10 902,946.10 0.21%
US64110L1061 NETFLIX ODSH NETFLIX COM us USD AAA 7,294,090.72 7,294,090.72 1.71%
US67066G1040 NVIDIA ODSH NVIDIA COM us USD AAA 2,312,677.59 2,312,677.59 0.54%
US7475251036 QUALCOMM ODSH QUALCOMM COM us USD AAA 7,790,042.83 7,790,042.83 1.83%
US75886F1075 REGENERON PHARMS ODSH REGENERON PHARMS COM us USD AAA 7,789,680.36 7,789,680.36 1.83%
US79466L.3024 SALESFORCE ODSH SALESFORCE COM us USD AAA 877,471.96 877,471.96 0.21%
US91282CAL54 UST 0.375 09/30/27 US TREASURY GOV us USD AAA 7,339,968.10 7,339,968.10 1.72%
US9311421039 WALMART ODSH WALMART COM us USD AAA 7,296,462.69 7,296,462.69 1.71%
US9497461015 WELLS FARGO ODSH WELLS FARGO COM us USD AAA 553,105.77 553,105.77 0.13%
Total: 426,547,099.9 100.00%
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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)

159,366,401.06

SKANDINAVISKA ENSKILDA BANKEN AB (PARENT)

47,870,489.73

HSBC BANK PLC (PARENT)

45,966,664.09

JP MORGAN SECS PLC (PARENT)

26,614,530.55

g w N

NATIXIS (PARENT)

14,775,644.37
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