
Securities Lending Report

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

Report as at 03/09/2025

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 IE00B5KQNG97

Total net assets (AuM) 8,300,172,232

Reference currency of the fund USD

Securities lending data - as at 03/09/2025

Currently on loan in USD (base currency) 496,817,861.28

Current percentage on loan (in % of the fund AuM) 5.99%

Collateral value (cash and securities) in  USD (base currency) 552,093,814.17

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

Collateral data - as at 03/09/2025

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 6,249,317.75 7,288,604.10 1.32%

BMG4593F1389 HISCOX ODSH HISCOX CST GB GBP AA3 92,452.98 123,873.13 0.02%

CA0636711016 BMO ODSH BMO COM CA CAD AAA 50,063,994.23 36,292,840.62 6.57%

CA0641491075 BANK NOVA ODSH BANK NOVA COM CA CAD AAA 49,975,103.50 36,228,401.15 6.56%

CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 703,234.34 509,794.96 0.09%

CA6330671034 NATL BK CANADA ODSH NATL BK CANADA COM CA CAD AAA 14,500,646.35 10,511,938.87 1.90%

CA7800871021 RBC ODSH RBC COM CA CAD AAA 2,660,333.48 1,928,552.85 0.35%

CA82509L1076 SHOPIFY ODSH SHOPIFY COM CA CAD AAA 38,035,072.28 27,572,726.42 4.99%

CA8667961053 SUN LIFE ODSH SUN LIFE COM CA CAD AAA 11,939,960.76 8,655,623.66 1.57%

CA8672241079 SUNCOR ENERGY ODSH SUNCOR ENERGY COM CA CAD AAA 38,035,179.78 27,572,804.34 4.99%

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%

* 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 03/09/2025

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

CA87807B1076 TC ENERGY ODSH TC ENERGY COM CA CAD AAA 38,035,221.82 27,572,834.82 4.99%

CA8911605092 TD ODSH TD COM CA CAD AAA 38,037,433.48 27,574,438.11 4.99%

CH0012214059 HOLCIM ODSH HOLCIM COM CH CHF 35,828.29 44,634.62 0.01%

CH0038863350 NESTLE ODSH NESTLE COM CH CHF 19,856.44 24,737.01 0.00%

DE0005140008 DEUTSCHE BANK ODSH DEUTSCHE BANK COM DE EUR AAA 145,750.50 169,989.38 0.03%

DE0005557508 DEUTSCHE TELEKOM ODSH DEUTSCHE TELEKOM COM DE EUR AAA 97,498.95 113,713.42 0.02%

DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 145,723.95 169,958.42 0.03%

DE0007236101 SIEMENS ODSH SIEMENS COM DE EUR AAA 145,676.00 169,902.49 0.03%

FR0000125007 CIE SAINT GOBAIN ODSH CIE SAINT GOBAIN COM FR EUR AA2 36,290.49 42,325.74 0.01%

GB0002634946 ORD 2.5P BAE SYSTEMS CST GB GBP AA3 9,738.92 13,048.69 0.00%

GB0003718474 GAMES WORKSHOP ODSH GAMES WORKSHOP CST GB GBP AA3 550,181.40 737,160.55 0.13%

GB0007669376 ORD GBP0.15 ST.JAMES PLACE CAP CST GB GBP AA3 1,166,260.98 1,562,614.77 0.28%

GB0007980591 ORD USD0.25 BP PLC CST GB GBP AA3 1,439,416.42 1,928,602.09 0.35%

GB0008706128 ORD GBP0.25 LLOYDS BANKING GROUP CST GB GBP AA3 758,806.90 1,016,687.42 0.18%

GB00B39R3707 UKT 4 1/4 12/07/49 UK TREASURY GIL GB GBP AA3 12,946,500.92 17,346,369.26 3.14%

GB00BFX0ZL78 GBGV 1.625 10/22/28 UNITED KINGDOM GIL GB GBP AA3 408.35 547.13 0.00%

GB00BJQWYH73 UKT 1 1/4 10/22/41 UNITED KINGDOM GIL GB GBP AA3 17,178,335.95 23,016,393.42 4.17%

GB00BL6K5J42 ENDEAVOUR MING ODSH ENDEAVOUR MING CST GB GBP AA3 3,223.44 4,318.93 0.00%

GB00BM8Z2T38 UKT 1 01/31/32 UK Treasury GIL GB GBP AA3 0.81 1.09 0.00%

GB00BNNGP775 UKT 07/8 01/31/46 UK Treasury GIL GB GBP AA3 5,995,737.79 8,033,389.28 1.46%

GB00BPCJD997 UKT 3 3/4 10/22/53 UK Treasury GIL GB GBP AA3 1.48 1.98 0.00%

GB00BPSNBB36 UKT 4 3/8 07/31/54 UK Treasury GIL GB GBP AA3 7,396.28 9,909.91 0.00%

GB00BQC4R999 UKT 3 3/4 01/29/38 UK Treasury GIL GB GBP AA3 178.72 239.46 0.00%

GB00BSQNRD01 UKT 4 3/8 03/07/30 Corp UK TREASURY GIL GB GBP AA3 5,118,529.49 6,858,061.74 1.24%

GB00BZB26Y51 UKT 1T 09/07/37 UK TREASURY GIL GB GBP AA3 8,870,510.82 11,885,153.92 2.15%

IM00B5VQMV65 GVC HOLDINGS ODSH GVC HOLDINGS CST GB GBP AA3 1,366,879.96 1,831,414.11 0.33%

JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1 65,276,149.70 440,801.87 0.08%

JP3249600002 KYOCERA ODSH KYOCERA COM JP JPY A1 65,220,149.99 440,423.71 0.08%

JP3305530002 COMSYS HOLDINGS ODSH COMSYS HOLDINGS COM JP JPY A1 65,274,998.92 440,794.10 0.08%

JP3311400000 CYBERAGENT ODSH CYBERAGENT COM JP JPY A1 43,495,199.78 293,717.78 0.05%

JP3629000005 TOPPAN HOLDINGS ODSH TOPPAN HOLDINGS COM JP JPY A1 65,084,799.48 439,509.71 0.08%

JP3720800006 NSK ODSH NSK COM JP JPY A1 65,274,199.32 440,788.70 0.08%

KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 22,344,398.90 2,863,140.55 0.52%

NL0000395903 WOLTERS KLUWER ODSH WOLTERS KLUWER COM NL EUR AAA 145,672.60 169,898.53 0.03%

US00724F1012 ADOBE ODSH ADOBE COM US USD AAA 1,013,041.52 1,013,041.52 0.18%

US0231351067 AMAZON.COM ODSH AMAZON.COM COM US USD AAA 39,638,576.34 39,638,576.34 7.18%

US0320951017 AMPHENOL ODSH AMPHENOL COM US USD AAA 3,070,252.74 3,070,252.74 0.56%

US0378331005 APPLE ODSH APPLE COM US USD AAA 19,964,736.79 19,964,736.79 3.62%

US0605051046 BOFAML ODSH BOFAML COM US USD AAA 7,210,981.11 7,210,981.11 1.31%



Collateral data - as at 03/09/2025

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

US1101221083 BRISTOL-MYERS ODSH BRISTOL-MYERS COM US USD AAA 11,578,707.25 11,578,707.25 2.10%

US1270971039 COTERRA ENERGY ODSH COTERRA ENERGY COM US USD AAA 548,386.83 548,386.83 0.10%

US14040H1059 CAPITAL ONE FIN ODSH CAPITAL ONE FIN COM US USD AAA 5,770,870.04 5,770,870.04 1.05%

US14149Y1082 CARDINAL HEALTH ODSH CARDINAL HEALTH COM US USD AAA 1,036,381.49 1,036,381.49 0.19%

US17275R1023 CISCO SYSTEMS ODSH CISCO SYSTEMS COM US USD AAA 7,211,024.47 7,211,024.47 1.31%

US1729674242 CITIGROUP ODSH CITIGROUP COM US USD AAA 7,210,928.99 7,210,928.99 1.31%

US20030N1019 COMCAST ODSH COMCAST COM US USD AAA 1,612,403.59 1,612,403.59 0.29%

US2091151041 CONSOLIDATED EDI ODSH CONSOLIDATED EDI COM US USD AAA 29,645.99 29,645.99 0.01%

US21036P1084 CONSTELLATION ODSH CONSTELLATION COM US USD AAA 672,199.44 672,199.44 0.12%

US2193501051 CORNING ODSH CORNING COM US USD AAA 2,422,194.71 2,422,194.71 0.44%

US30231G1022 EXXON MOBIL ODSH EXXON MOBIL COM US USD AAA 2,422,711.54 2,422,711.54 0.44%

US3755581036 GILEAD SCIENCES ODSH GILEAD SCIENCES COM US USD AAA 2,422,137.89 2,422,137.89 0.44%

US4448591028 HUMANA DE ODSH HUMANA DE COM US USD AAA 2,422,188.71 2,422,188.71 0.44%

US45168D1046 IDEXX LABS ODSH IDEXX LABS COM US USD AAA 2,421,597.14 2,421,597.14 0.44%

US4581401001 INTEL ODSH INTEL COM US USD AAA 1,718.91 1,718.91 0.00%

US4592001014 IBM ODSH IBM COM US USD AAA 58,443.00 58,443.00 0.01%

US4612021034 INTUIT ODSH INTUIT COM US USD AAA 2,421,559.41 2,421,559.41 0.44%

US46625H1005 JP MORGAN ODSH JP MORGAN COM US USD AAA 25,385,235.31 25,385,235.31 4.60%

US5324571083 LILLY ODSH LILLY COM US USD AAA 44,111.40 44,111.40 0.01%

US5949181045 MICROSOFT ODSH MICROSOFT COM US USD AAA 1,629,517.10 1,629,517.10 0.30%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 19,023,800.32 19,023,800.32 3.45%

US6826801036 ONEOK ODSH ONEOK COM US USD AAA 512,191.67 512,191.67 0.09%

US74762E1029 QUANTA SERVICES ODSH QUANTA SERVICES COM US USD AAA 821,298.55 821,298.55 0.15%

US79466L3024 SALESFORCE ODSH SALESFORCE COM US USD AAA 4,334,778.97 4,334,778.97 0.79%

US9113631090 UNITED RENTALS ODSH UNITED RENTALS COM US USD AAA 1,476,505.79 1,476,505.79 0.27%

US912828YS30 UST 1.750 11/15/29 US TREASURY GOV US USD AAA 7,456,647.75 7,456,647.75 1.35%

US91282CEM91 UST 2.875 04/30/29 US TREASURY GOV US USD AAA 21,812,119.17 21,812,119.17 3.95%

US91282CGM73 UST 3.500 02/15/33 US TREASURY GOV US USD AAA 21,917,510.73 21,917,510.73 3.97%

US91282CGT27 UST 3.625 03/31/28 US TREASURY GOV US USD AAA 14,001,400.00 14,001,400.00 2.54%

US91282CKZ31 UST 4.375 07/15/27 US TREASURY GOV US USD AAA 11,514,714.46 11,514,714.46 2.09%

US92343V1044 VERIZON ODSH VERIZON COM US USD AAA 7,007.99 7,007.99 0.00%

US9497461015 WELLS FARGO ODSH WELLS FARGO COM US USD AAA 8,655,604.27 8,655,604.27 1.57%

Total: 552,093,814.17 100.00%



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) 226,218,486.07

2 HSBC BANK PLC (PARENT) 95,965,810.60

3 SKANDINAVISKA ENSKILDA BANKEN AB (PARENT) 73,213,622.16

4 HEALTHCARE OF ONTARIO PENSION PLAN TRUST FUND (PARENT) 50,975,309.88

5 ROYAL BANK OF CANADA TORONTO BRANCH (PARENT) 17,333,804.30
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