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Securities Lending Report
HSBC CONTINENTAL EUROPE / HSBC S&P 500 UCITS ETF - 706157
Report as at 02/07/2025

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

IEOOBSKQNG97

Total net assets (AuM)

7,797,466,719

Reference currency of the fund

usSD

* 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 02/07/2025

Currently on loan in USD (base currency)

426,747,762.96

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

5.47%

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

475,842,689.77

Collateral value (cash and securities) in % of loan

112%

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

6.33%

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 02/07/2025

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

BE0003739530 UCB SA ODSH UCB SA COM BE EUR AA3 1,981,844.29 2,334,259.14 0.49%
CA0636711016 BMO ODSH BMO COM CA CAD AAA 56,891,650.67 41,663,039.16 8.76%
CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 10,503,780.39 7,692,155.33 1.62%
CA1363751027 CA NATL RLWY ODSH CA NATL RLWY COM CA CAD AAA 8,893,948.98 6,513,239.47 1.37%
CA13646K1084 CP ODSH CP COM CA CAD AAA 36,463,042.61 26,702,708.64 5.61%
CA6330671034 NATL BK CANADA ODSH NATL BK CANADA COM CA CAD AAA 10,503,785.82 7,692,159.31 1.62%
CA7800871021 RBC ODSH RBC COM CA CAD AAA 3,051,887.35 2,234,965.95 0.47%
CA87971M1032 TELUS ODSH TELUS COM CA CAD AAA 35,650,177.64 26,107,429.29 5.49%
CA8911605092 TD ODSH TD COM CA CAD AAA 46,387,902.07 33,970,907.11 7.14%
CNE1000003W8 PETROCHINA ODSH PETROCHINA COM CN HKD 4,009,823.97 510,805.01 0.11%




Collateral data - as at 02/07/2025

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

DEO0007030009 RHEINMETALL ODSH RHEINMETALL COM DE EUR AAA 1,980,818.99 2,333,051.52 0.49%
DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 1,981,940.95 2,334,372.98 0.49%
DE0008404005 ALLIANZ ODSH ALLIANZ COM DE EUR AAA 1,981,811.19 2,334,220.16 0.49%
FR0000120172 CARREFOUR ODSH CARREFOUR COM FR EUR AA2 1,981,972.11 2,334,409.69 0.49%
FR0000121329 THALES ODSH THALES COM FR EUR AA2 2,886,640.79 3,399,948.05 0.71%
FR0000130809 SOCIETE GENERALE ODSH SOCIETE GENERALE COM FR EUR AA2 433,659.79 510,773.90 0.11%
GB0003718474 GAMES WORKSHOP ODSH GAMES WORKSHOP CST GB GBP AA3 1,387,945.40 1,903,914.10 0.40%
GB0006825383 ORD GBP0.10 PERSIMMON CST GB GBP AA3 925,531.84 1,269,598.30 0.27%
GB0007669376 ORD GBPO0.15 ST.JAMES PLACE CAP CST GB GBP AA3 1,388,069.40 1,904,084.20 0.40%
GB00OBOSWJX34 ORD GBP5 LONDON STOCK EXCHANGE CST GB GBP AA3 1,388,014.50 1,904,008.89 0.40%
GB00OB10RZP78 ORD SHARES OF 3 1/9 PENCE UNILEVER PLC CST GB GBP AA3 5,394,681.60 7,400,154.48 1.56%
GB00B6460505 UKT 4 1/4 12/07/40 UK TREASURY GIL GB GBP AA3 410,173.39 562,655.35 0.12%
GB0OOBJLR0J16 UKT 158 10/22/54 UK Tresury GIL GB GBP AA3 5,700,066.04 7,819,065.59 1.64%
ITO000062957 MEDIOBANCA ODSH MEDIOBANCA COM IT EUR 433,680.70 510,798.52 0.11%
IT0O003261697 AZIMUT ODSH AZIMUT COM IT EUR 1,616,602.80 1,904,069.80 0.40%
ITO003856405 LEONARDO ODSH LEONARDO COM IT EUR 433,656.05 510,769.49 0.11%
IT0005211237 ITALGAS ODSH ITALGAS COM IT EUR 1,616,606.30 1,904,073.93 0.40%
JP3566800003 CENTRAL JPN RAIL ODSH CENTRAL JPN RAIL COM JP JPY A1l 73,230,199.66 510,368.33 0.11%
JP3802300008 FAST RETAILING ODSH FAST RETAILING COM JP JPY A1l 72,029,998.79 502,003.68 0.11%
KYG3066L1014 ENN ENERGY ODSH ENN ENERGY COM HK HKD 2,746,547.91 349,878.31 0.07%
KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 65,284,266.97 8,316,457.48 1.75%
NLO0000395903 WOLTERS KLUWER ODSH WOLTERS KLUWER COM NL EUR AAA 1,322,914.24 1,558,157.05 0.33%
NLO0015000LU4 IVECO GROUP ODSH IVECO GROUP COM IT EUR 1,616,602.33 1,904,069.25 0.40%
SE0000108656 ERICSSON ODSH ERICSSON COM SE SEK AAA 22,932,007.98 2,415,958.06 0.51%
SE0005190238 TELE2 ODSH TELE2 COM SE SEK AAA 71,937,220.47 7,578,808.97 1.59%
US00724F1012 ADOBE ODSH ADOBE COM us usD AAA 33,970,759.79 33,970,759.79 7.14%
US0079031078 AMD ODSH AMD COM us usD AAA 10,915,613.67 10,915,613.67 2.29%
US02079K3059 ALPHABET ODSH ALPHABET COM us usD AAA 7,400,050.55 7,400,050.55 1.56%
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us usD AAA 43,632,158.40 43,632,158.40 9.17%
US0311001004 AMETEK ODSH AMETEK COM us usD AAA 6,343,578.18 6,343,578.18 1.33%
US03662Q1058 ANSYS ODSH ANSYS COM us usD AAA 21,391,102.35 21,391,102.35 4.50%
US0378331005 APPLE ODSH APPLE COM us usD AAA 9,661,326.62 9,661,326.62 2.03%
US0605051046 BOFAML ODSH BOFAML COM us usD AAA 9,037,258.75 9,037,258.75 1.90%
US0970231058 BOEING ODSH BOEING COM us usD AAA 8,316,285.38 8,316,285.38 1.75%
US1152361010 BROWN & BROWN ODSH BROWN & BROWN COM us usD AAA 7,692,235.55 7,692,235.55 1.62%
US17275R1023 CISCO SYSTEMS ODSH CISCO SYSTEMS COM us usD AAA 1,345,040.66 1,345,040.66 0.28%
US1729674242 CITIGROUP ODSH CITIGROUP COM us uUsD AAA 1,344,944.02 1,344,944.02 0.28%
US2310211063 CUMMINS ODSH CUMMINS COM us uUsD AAA 4,982,865.54 4,982,865.54 1.05%
US23331A1097 DR HORTON ODSH DR HORTON COM us uUsD AAA 1,461,786.29 1,461,786.29 0.31%




Collateral data - as at 02/07/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
US2358511028 DANAHER ODSH DANAHER COM us usD AAA 7,416,567.99 7,416,567.99 1.56%
US25278X1090 DIAMONDBACK ODSH DIAMONDBACK COM us usD AAA 761,846.79 761,846.79 0.16%
US30303M1027 META PLATFORMS ODSH META PLATFORMS COM us usD AAA 7,578,421.13 7,578,421.13 1.59%
US42809H1077 HESS ODSH HESS COM us usD AAA 5,473,091.24 5,473,091.24 1.15%
US4581401001 INTEL ODSH INTEL COM us usD AAA 7,578,728.05 7,578,728.05 1.59%
US4612021034 INTUIT ODSH INTUIT COM us usD AAA 7,578,588.80 7,578,588.80 1.59%
US5128073062 LAM RESEARCH ODSH LAM RESEARCH COM us usD AAA 7,400,156.39 7,400,156.39 1.56%
US5949181045 MICROSOFT ODSH MICROSOFT COM us usD AAA 7,578,554.10 7,578,554.10 1.59%
US6092071058 MONDELEZ INTL ODSH MONDELEZ INTL COM us usD AAA 5,197,997.91 5,197,997.91 1.09%
US6174464486 MORGAN STANLEY ODSH MORGAN STANLEY COM us usD AAA 1,344,913.77 1,344,913.77 0.28%
US6293775085 NRG ENERGY ODSH NRG ENERGY COM us usD AAA 8,316,411.03 8,316,411.03 1.75%
US6658591044 NORTHERN TRUST ODSH NORTHERN TRUST COM us usD AAA 33,405.38 33,405.38 0.01%
US67066G1040 NVIDIA ODSH NVIDIA COM us uUsD AAA 6,769,421.38 6,769,421.38 1.42%
US6974351057 PALO ALTO ODSH PALO ALTO COM us uUsD AAA 234,725.04 234,725.04 0.05%
US79466L.3024 SALESFORCE ODSH SALESFORCE COM us uUsD AAA 897,420.06 897,420.06 0.19%
US8725901040 T-MOBILE US ODSH T-MOBILE US COM us uUsD AAA 579,865.50 579,865.50 0.12%
US9029733048 US BANCORP ODSH US BANCORP COM us uUsD AAA 5,128,597.12 5,128,597.12 1.08%
US9497461015 WELLS FARGO ODSH WELLS FARGO COM us uUsD AAA 7,692,186.03 7,692,186.03 1.62%
US98138H1014 WORKDAY ODSH WORKDAY COM us uUsD AAA 1,389,447.82 1,389,447.82 0.29%
Total: 475,842,689.77 100.00%
Geographical allocation of collateral Currency allocation of collateral
0.49 % Origin
H AT
AU c
32.06 % W BE 32,06 % Hrrency
H CAD
CA
EUR
H CH
B GBP
CH HKD
53.89 % B DE
m JPY
DK
M Fl SEK
5.02 %
FR -4.T8 % W usD
1.93 %
GB
" 0.21 %

2.1 %

21 %

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

RBC DOMINION SECURITIES INC (PARENT) 160,313,028.01




SKANDINAVISKA ENSKILDA BANKEN AB (PARENT)

48,154,837.59

HSBC BANK PLC (PARENT)

46,239,703.34

JP MORGAN SECS PLC (PARENT)

26,772,619.28
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NATIXIS (PARENT)

14,863,410.82
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