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

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)

8,034,784,302

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 08/08/2025

Currently on loan in USD (base currency)

485,708,271.85

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

6.05%

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

533,135,638.51

Collateral value (cash and securities) in % of loan

110%

Securities lending statistics

12-month average on loan in USD (base currency)

468,516,788.41

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

6.26%

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) 502,110.76
Gross Return for the fund over the last 12 months in % of the fund AuM 0.0067%

Collateral data - as at 08/08/2025

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

BE0974293251 ABIODSHABI COM BE EUR AA3 6,495,585.47 7,549,456.48 1.42%
CA0636711016 BMO ODSH BMO COM CA CAD AAA 62,549,635.76 45,449,027.87 8.52%
CA0641491075 BANK NOVA ODSH BANK NOVA COM CA CAD AAA 53,604,862.98 38,949,689.83 7.31%
CA11271J1075 BROOKFIELD CO ODSH BROOKFIELD CO COM CA CAD AAA 2,172,579.69 1,578,612.47 0.30%
CA56501R1064 MANULIFE FINANCI ODSH MANULIFE FINANCI COM CA CAD AAA 7,722,102.42 5,610,936.72 1.05%
CA6330671034 NATL BK CANADA ODSH NATL BK CANADA COM CA CAD AAA 11,581,154.33 8,414,952.37 1.58%
CA8672241079 SUNCOR ENERGY ODSH SUNCOR ENERGY COM CA CAD AAA 397,324.18 288,698.69 0.05%
CA87807B1076 TC ENERGY ODSH TC ENERGY COM CA CAD AAA 50,968,723.72 37,034,251.55 6.95%
CA8911605092 TD ODSH TD COM CA CAD AAA 50,968,732.08 37,034,257.62 6.95%
CH0012214059 HOLCIM ODSH HOLCIM COM CH CHF 49,882.50 61,730.77 0.01%




Collateral data - as at 08/08/2025

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

CNE1000001Z5 BANK OF CHINA ODSH BANK OF CHINA COM CN HKD 9,482.68 1,208.03 0.00%
CNE1000002L3 CHINA LIFE INS ODSH CHINA LIFE INS COM CN HKD 12,892.01 1,642.35 0.00%
CNE1000003G1 ICBC ODSH ICBC COM CN HKD 512,481.17 65,286.43 0.01%
CNE1000003W8 PETROCHINA ODSH PETROCHINA COM CN HKD 681,103.13 86,767.66 0.02%
CNE100003F19 WUXI APPTEC ODSH WUXI APPTEC COM CN HKD 31,133.01 3,966.12 0.00%
DE0005557508 DEUTSCHE TELEKOM ODSH DEUTSCHE TELEKOM COM DE EUR AAA 3,403,666.49 3,955,891.60 0.74%
DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 3,403,616.29 3,955,833.26 0.74%
DE0007236101 SIEMENS ODSH SIEMENS COM DE EUR AAA 3,403,479.50 3,955,674.27 0.74%
DE0008404005 ALLIANZ ODSH ALLIANZ COM DE EUR AAA 3,249,658.80 3,776,897.06 0.71%
FR0000052292 HERMES INTL ODSH HERMES INTL COM FR EUR AA2 946,411.99 1,099,961.84 0.21%
FR0000073272 SAFRAN ODSH SAFRAN COM FR EUR AA2 34,652.80 40,275.01 0.01%
FR0000120271 TOTALENERGIES ODSH TOTALENERGIES COM FR EUR AA2 571,256.28 663,939.29 0.12%
FR0000130809 SOCIETE GENERALE ODSH SOCIETE GENERALE COM FR EUR AA2 2,423,625.59 2,816,844.77 0.53%
GB0002374006 ORD 28 101/108P DIAGEO CST GB GBP AA3 837,467.36 1,122,457.50 0.21%
GB0003718474 GAMES WORKSHOP ODSH GAMES WORKSHOP CST GB GBP AA3 569,045.40 762,691.55 0.14%
GB0007669376 ORD GBPO0.15 ST.JAMES PLACE CAP CST GB GBP AA3 1,199,471.00 1,607,650.98 0.30%
GB0009895292 ORD USDO0.25 ASTRAZENECA CST GB GBP AA3 129,210.00 173,180.16 0.03%
GB00OBOSWJX34 ORD GBP5 LONDON STOCK EXCHANGE CST GB GBP AA3 617,837.22 828,087.23 0.16%
GB00B63H8491 ROLLS ROYCE ODSH ROLLS ROYCE CST GB GBP AA3 1,232,884.98 1,652,435.74 0.31%
GB00B6460505 UKT 4 1/4 12/07/40 UK TREASURY GIL GB GBP AA3 7,679,820.97 10,293,264.05 1.93%
GBOOBFX0ZL78 GBGV 1.625 10/22/28 UNITED KINGDOM GIL GB GBP AA3 4,129,433.13 5,534,679.22 1.04%
GB0OOBHJYCO057 INTERCONTINENTAL ODSH INTERCONTINENTAL CST GB GBP AA3 361,587.16 484,635.27 0.09%
GB0OBLH38158 UKT 1 1/4 07/31/51 UK Treasury GIL GB GBP AA3 638,067.79 855,202.26 0.16%
GB0OOBM8PJY71 NATWEST GRP ODSH NATWEST GRP CST GB GBP AA3 1,208,494.33 1,619,744.95 0.30%
GB00BMJ6DW54 INFORMA ODSH INFORMA CST GB GBP AA3 1,232,881.16 1,652,430.62 0.31%
GB00BT7J0241 UKT 5 3/8 01/31/56 UK Treasury GIL GB GBP AA3 7,521,440.06 10,080,986.11 1.89%
GB00BZB26Y51 UKT 1T 09/07/37 UK TREASURY GIL GB GBP AA3 8,890,559.99 11,916,017.55 2.24%
IEO00S9YS762 LINDE ODSH LINDE COM us usD AAA 8,414,613.59 8,414,613.59 1.58%
ITO000066123 BPER BANCA ODSH BPER BANCA COM IT EUR 895,993.92 1,041,363.72 0.20%
IT0O003261697 AZIMUT ODSH AZIMUT COM IT EUR 2,138,522.05 2,485,484.82 0.47%
JP3111200006 ASAHI KASEI ODSH ASAHI KASEI COM JP JPY A1l 1,340,999.90 9,090.60 0.00%
JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1l 74,418,749.15 504,482.47 0.09%
JP3242800005 CANON ODSH CANON COM JP JPY A1l 5,281,198.77 35,801.09 0.01%
JP3249600002 KYOCERA ODSH KYOCERA COM JP JPY A1l 41,419,998.31 280,784.93 0.05%
JP3300200007 KONAMI GROUP ODSH KONAMI GROUP COM JP JPY A1l 2,455,998.39 16,649.14 0.00%
JP3475350009 DAIICHI SANKYO ODSH DAIICHI SANKYO COM JP JPY A1l 1,064,998.50 7,219.59 0.00%
JP3494600004 SCREEN HLDG ODSH SCREEN HLDG COM JP JPY A1l 21,689,999.25 147,035.86 0.03%
JP3495000006 SUMITOMOPHARMA ODSH SUMITOMOPHARMA COM JP JPY A1l 1,349,999.85 9,151.61 0.00%
JP3496400007 KDDI ODSH KDDI COM JP JPY A1l 29,142,699.22 197,557.49 0.04%




Collateral data - as at 08/08/2025

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

JP3502200003 DAIWA SECS GRP ODSH DAIWA SECS GRP COM JP JPY A1l 12,418,698.49 84,185.99 0.02%
JP3505000004 DAIWA HOUSE ODSH DAIWA HOUSE COM JP JPY A1l 1,584,599.85 10,741.95 0.00%
JP3511800009 CHIBA BANK ODSH CHIBA BANK COM JP JPY A1l 12,865,598.28 87,215.51 0.02%
JP3519400000 CHUGAI PHARM ODSH CHUGAI PHARM COM JP JPY A1l 3,045,999.91 20,648.74 0.00%
JP3526600006 CHUBU ELEC ODSH CHUBU ELEC COM JP JPY A1l 4,341,699.48 29,432.25 0.01%
JP3566800003 CENTRAL JPN RAIL ODSH CENTRAL JPN RAIL COM JP JPY A1l 9,131,999.10 61,905.55 0.01%
JP3633400001 TOYOTA ODSH TOYOTA COM JP JPY A1l 5,823,298.04 39,475.96 0.01%
JP3726800000 JAPAN TOBACCO ODSH JAPAN TOBACCO COM JP JPY A1l 477,699.74 3,238.31 0.00%
JP3732000009 SOFTBANK ODSH SOFTBANK COM JP JPY A1l 15,821,999.96 107,256.86 0.02%
JP3735400008 NTT ODSH NTT COM JP JPY A1l 271,999.65 1,843.88 0.00%
JP3783600004 EAST JAPAN RAIL ODSH EAST JAPAN RAIL COM JP JPY A1l 55,201,198.14 374,207.27 0.07%
JP3788600009 HITACHI ODSH HITACHI COM JP JPY A1l 8,878,798.13 60,189.11 0.01%
JP3854600008 HONDA ODSH HONDA COM JP JPY A1l 49,158,899.76 333,246.71 0.06%
JP3890350006 SMFG ODSH SMFG COM JP JPY A1l 4,621,198.44 31,326.97 0.01%
JP3902900004 MUFG ODSH MUFG COM JP JPY A1l 17,461,898.55 118,373.69 0.02%
JP3910660004 TOKIO MARINEHLDG ODSH TOKIO MARINEHLDG COM JP JPY A1l 22,499,999.55 152,526.82 0.03%
KYG017191142 ALIBABA ODSH ALIBABA COM HK HKD 57,219.51 7,289.36 0.00%
KYG3066L1014 ENN ENERGY ODSH ENN ENERGY COM HK HKD 2,799,920.69 356,689.83 0.07%
KYG8208B1014 JD.COM ODSH JD.COM COM HK HKD 491.54 62.62 0.00%
KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 4,827,404.93 614,976.79 0.12%
KYG9830T1067 XIAOMI ODSH XIAOMI COM HK HKD 179,118.66 22,818.43 0.00%
LU2598331598 TENARIS ODSH TENARIS COM IT EUR 26,860.27 31,218.19 0.01%
NL0000226223 STMICROELECTRON ODSH STMICROELECTRON COM FR EUR AA2 3,403,673.27 3,955,899.48 0.74%
NLO0015000LU4 IVECO GROUP ODSH IVECO GROUP COM IT EUR 294.87 342.71 0.00%
SE0000115446 VOLVO ODSH VOLVO COM SE SEK AAA 59,015.63 6,145.30 0.00%
US0028241000 ABBOTT ODSH ABBOTT COM us usD AAA 11,352,273.77 11,352,273.77 2.13%
US0079031078 AMD ODSH AMD COM us usD AAA 2,801,696.11 2,801,696.11 0.53%
US02079K1079 ALPHABET ODSH ALPHABET COM us usD AAA 214,640.63 214,640.63 0.04%
US02079K3059 ALPHABET ODSH ALPHABET COM us usD AAA 28,495.39 28,495.39 0.01%
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us usD AAA 39,879,116.83 39,879,116.83 7.48%
US0258161092 AMERICAN EXPRESS ODSH AMERICAN EXPRESS COM us usD AAA 244,920.62 244,920.62 0.05%
US03076C1062 AMERIPRISE FIN ODSH AMERIPRISE FIN COM us usD AAA 27,414.74 27,414.74 0.01%
US0320951017 AMPHENOL ODSH AMPHENOL COM us usD AAA 17,582,060.59 17,582,060.59 3.30%
US0378331005 APPLE ODSH APPLE COM us usD AAA 2,801,608.99 2,801,608.99 0.53%
US0605051046 BOFAML ODSH BOFAML COM us usD AAA 15,868,255.51 15,868,255.51 2.98%
US09857L1089 BOOKING HLDG ODSH BOOKING HLDG COM us usD AAA 2,471,605.49 2,471,605.49 0.46%
US11135F1012 BROADCOM ODSH BROADCOM COM us uUsD AAA 2,786,998.00 2,786,998.00 0.52%
US12572Q1058 CME GRP ODSH CME GRP COM us uUsD AAA 40,175.84 40,175.84 0.01%
US1667641005 CHEVRON ODSH CHEVRON COM us uUsD AAA 3,829.00 3,829.00 0.00%




Collateral data - as at 08/08/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
US1729674242 CITIGROUP ODSH CITIGROUP COM us usD AAA 10,283,253.08 10,283,253.08 1.93%
US1912161007 COCA-COLA ODSH COCA-COLA COM us usD AAA 504,630.94 504,630.94 0.09%
US2435371073 DECKERS OUTDOOR ODSH DECKERS OUTDOOR COM us usD AAA 8,118,595.20 8,118,595.20 1.52%
US30303M1027 META PLATFORMS ODSH META PLATFORMS COM us usD AAA 11,929,495.96 11,929,495.96 2.24%
US36828A1016 GE VERNOVA ODSH GE VERNOVA COM us usD AAA 81,378.35 81,378.35 0.02%
US37045V1008 GM ODSH GM COM us usD AAA 504,613.49 504,613.49 0.09%
US4606901001 INTERPUBLIC GRP ODSH INTERPUBLIC GRP COM us usD AAA 1,722,059.81 1,722,059.81 0.32%
US46625H1005 JP MORGAN ODSH JP MORGAN COM us usD AAA 43,446,976.90 43,446,976.90 8.15%
US57060D1081 MARKETAXESS ODSH MARKETAXESS COM us usD AAA 40,205.73 40,205.73 0.01%
US5949181045 MICROSOFT ODSH MICROSOFT COM us usD AAA 12,054,320.94 12,054,320.94 2.26%
US6174464486 MORGAN STANLEY ODSH MORGAN STANLEY COM us usD AAA 2,801,584.00 2,801,584.00 0.53%
US6311031081 NASDAQ ODSH NASDAQ COM us usD AAA 1,668,777.88 1,668,777.88 0.31%
US67066G1040 NVIDIA ODSH NVIDIA COM us uUsD AAA 5,405,926.83 5,405,926.83 1.01%
US7475251036 QUALCOMM ODSH QUALCOMM COM us uUsD AAA 11,930,097.10 11,930,097.10 2.24%
US79466L.3024 SALESFORCE ODSH SALESFORCE COM us uUsD AAA 1,232,823.84 1,232,823.84 0.23%
US8318652091 A O SMITH ODSH A O SMITH COM us uUsD AAA 504,579.90 504,579.90 0.09%
US8740541094 TAKE-TWO ODSH TAKE-TWO COM us uUsD AAA 2,444,280.07 2,444,280.07 0.46%
US88160R1014 TESLA ODSH TESLA COM us uUsD AAA 6,375,789.68 6,375,789.68 1.20%
US91282CCS89 UST 1.250 08/15/31 US TREASURY GOV us uUsD AAA 11,387,954.34 11,387,954.34 2.14%
US91282CFF32 UST 2.750 08/15/32 US TREASURY GOV us uUsD AAA 11,387,921.26 11,387,921.26 2.14%
US91282CHJ36 UST 3.750 06/30/30 US TREASURY GOV us uUsD AAA 10,455,303.51 10,455,303.51 1.96%
US91282CMP31 UST 4.125 02/28/27 US TREASURY GOV us uUsD AAA 2,563,781.44 2,563,781.44 0.48%
US9581021055 WESTERN DIGITAL ODSH WESTERN DIGITAL COM us usD AAA 4,185,314.55 4,185,314.55 0.79%
US9699041011 WILLIAMS-SONOMA ODSH WILLIAMS-SONOMA COM us usD AAA 22,554.80 22,554.80 0.00%
US9892071054 ZEBRA TECH ODSH ZEBRA TECH COM us usD AAA 5,340,568.99 5,340,568.99 1.00%
Total: 533,135,638.51 100.00%
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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)

182,354,384.43

SKANDINAVISKA ENSKILDA BANKEN AB (PARENT)

66,728,610.28

HSBC BANK PLC (PARENT)

54,706,544.03

HEALTHCARE OF ONTARIO PENSION PLAN TRUST FUND (PARENT)

34,770,976.64

a B~ Ww DN

JP MORGAN SECS PLC (PARENT)

34,001,076.58
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