
Securities Lending Report

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

Report as at 21/08/2025

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 IE00B5KQNG97

Total net assets (AuM) 8,322,169,980

Reference currency of the fund USD

Securities lending data - as at 21/08/2025

Currently on loan in USD (base currency) 554,926,395.04

Current percentage on loan (in % of the fund AuM) 6.67%

Collateral value (cash and securities) in  USD (base currency) 617,685,475.89

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

Collateral data - as at 21/08/2025

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 1,595,864.71 1,861,243.52 0.30%

CA0636711016 BMO ODSH BMO COM CA CAD AAA 17,343,653.76 12,513,846.04 2.03%

CA0641491075 BANK NOVA ODSH BANK NOVA COM CA CAD AAA 52,200,472.00 37,663,844.01 6.10%

CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 52,211,561.46 37,671,845.32 6.10%

CA6330671034 NATL BK CANADA ODSH NATL BK CANADA COM CA CAD AAA 20,054,351.12 14,469,676.68 2.34%

CA7800871021 RBC ODSH RBC COM CA CAD AAA 2,874,332.99 2,073,897.52 0.34%

CA87807B1076 TC ENERGY ODSH TC ENERGY COM CA CAD AAA 52,200,444.49 37,663,824.17 6.10%

CA8911605092 TD ODSH TD COM CA CAD AAA 52,200,472.32 37,663,844.24 6.10%

CH0012214059 HOLCIM ODSH HOLCIM COM CH CHF 219,213.91 272,699.23 0.04%

DE0005557508 DEUTSCHE TELEKOM ODSH DEUTSCHE TELEKOM COM DE EUR AAA 1,378,471.49 1,607,699.65 0.26%

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%

* 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 21/08/2025

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

DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 116,516.50 135,892.21 0.02%

DE0007236101 SIEMENS ODSH SIEMENS COM DE EUR AAA 116,556.90 135,939.32 0.02%

FR0000073272 SAFRAN ODSH SAFRAN COM FR EUR AA2 233,673.59 272,531.53 0.04%

FR0000130809 SOCIETE GENERALE ODSH SOCIETE GENERALE COM FR EUR AA2 78,263.46 91,278.01 0.01%

FR0000131104 BNP ODSH BNP COM FR EUR AA2 9,342,716.63 10,896,331.47 1.76%

GB0003718474 GAMES WORKSHOP ODSH GAMES WORKSHOP CST GB GBP AA3 1,540,977.00 2,076,158.31 0.34%

GB0004544929 ORD GBP0.10 IMPERIAL TOBACCO CST GB GBP AA3 1,500,487.11 2,021,606.28 0.33%

GB0007669376 ORD GBP0.15 ST.JAMES PLACE CAP CST GB GBP AA3 1,541,015.91 2,076,210.74 0.34%

GB0007980591 ORD USD0.25 BP PLC CST GB GBP AA3 1,540,969.72 2,076,148.50 0.34%

GB0008706128 ORD GBP0.25 LLOYDS BANKING GROUP CST GB GBP AA3 1,153,114.24 1,553,590.82 0.25%

GB00B39R3707 UKT 4 1/4 12/07/49 UK TREASURY GIL GB GBP AA3 16,636,172.48 22,413,915.18 3.63%

GB00B6460505 UKT 4 1/4 12/07/40 UK TREASURY GIL GB GBP AA3 15,952,631.89 21,492,980.95 3.48%

GB00BFWFPP71 UKT 1 3/4 01/22/49 UK TREASURY GIL GB GBP AA3 8,236,640.97 11,097,226.38 1.80%

GB00BPSNBB36 UKT 4 3/8 07/31/54 UK Treasury GIL GB GBP AA3 16,659,047.73 22,444,735.01 3.63%

JP3142500002 IDEMITSU ODSH IDEMITSU COM JP JPY A1 67,657,448.29 460,254.75 0.07%

JP3164720009 RENESAS ODSH RENESAS COM JP JPY A1 45,909,898.88 312,312.24 0.05%

JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1 67,658,848.53 460,264.28 0.07%

JP3401400001 SUMITOMO CHEM ODSH SUMITOMO CHEM COM JP JPY A1 67,647,999.18 460,190.47 0.07%

KYG532631028 KUAISHOU TECH ODSH KUAISHOU TECH COM HK HKD 11,497,435.23 1,471,669.09 0.24%

KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 15,082,361.98 1,930,538.89 0.31%

NL0000226223 STMICROELECTRON ODSH STMICROELECTRON COM FR EUR AA2 116,629.30 136,023.77 0.02%

NL0010773842 NN GROUP ODSH NN GROUP COM NL EUR AAA 9,342,687.51 10,896,297.51 1.76%

US0028241000 ABBOTT ODSH ABBOTT COM US USD AAA 3,482,377.36 3,482,377.36 0.56%

US02079K3059 ALPHABET ODSH ALPHABET COM US USD AAA 199.32 199.32 0.00%

US0231351067 AMAZON.COM ODSH AMAZON.COM COM US USD AAA 44,783,634.44 44,783,634.44 7.25%

US0320951017 AMPHENOL ODSH AMPHENOL COM US USD AAA 25,109,775.54 25,109,775.54 4.07%

US0378331005 APPLE ODSH APPLE COM US USD AAA 48,111,558.12 48,111,558.12 7.79%

US0527691069 AUTODESK ODSH AUTODESK COM US USD AAA 124,976.79 124,976.79 0.02%

US0530151036 ADP ODSH ADP COM US USD AAA 10,896,088.76 10,896,088.76 1.76%

US0605051046 BOFAML ODSH BOFAML COM US USD AAA 17,889,935.10 17,889,935.10 2.90%

US1264081035 CSX ODSH CSX COM US USD AAA 10,896,332.39 10,896,332.39 1.76%

US1273871087 CADENCE DESIGN ODSH CADENCE DESIGN COM US USD AAA 5,103,678.30 5,103,678.30 0.83%

US14040H1059 CAPITAL ONE FIN ODSH CAPITAL ONE FIN COM US USD AAA 4,368,109.62 4,368,109.62 0.71%

US17275R1023 CISCO SYSTEMS ODSH CISCO SYSTEMS COM US USD AAA 5,376,032.00 5,376,032.00 0.87%

US1729674242 CITIGROUP ODSH CITIGROUP COM US USD AAA 14,600,907.99 14,600,907.99 2.36%

US30231G1022 EXXON MOBIL ODSH EXXON MOBIL COM US USD AAA 1,471,666.80 1,471,666.80 0.24%

US3695501086 GENERAL DYNAMICS ODSH GENERAL DYNAMICS COM US USD AAA 1,189,597.55 1,189,597.55 0.19%

US3755581036 GILEAD SCIENCES ODSH GILEAD SCIENCES COM US USD AAA 6,141,071.79 6,141,071.79 0.99%

US37940X1028 GLOBAL PAYMENTS ODSH GLOBAL PAYMENTS COM US USD AAA 182,261.25 182,261.25 0.03%



Collateral data - as at 21/08/2025

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

US4404521001 HORMEL FOODS ODSH HORMEL FOODS COM US USD AAA 305,531.52 305,531.52 0.05%

US46625H1005 JP MORGAN ODSH JP MORGAN COM US USD AAA 17,889,741.28 17,889,741.28 2.90%

US5717481023 MARSH MCLENNAN ODSH MARSH MCLENNAN COM US USD AAA 6,809,029.04 6,809,029.04 1.10%

US58155Q1031 MCKESSON ODSH MCKESSON COM US USD AAA 1,471,253.42 1,471,253.42 0.24%

US5949181045 MICROSOFT ODSH MICROSOFT COM US USD AAA 460,205.20 460,205.20 0.07%

US6174464486 MORGAN STANLEY ODSH MORGAN STANLEY COM US USD AAA 4,039,572.51 4,039,572.51 0.65%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 6,786,050.58 6,786,050.58 1.10%

US6826801036 ONEOK ODSH ONEOK COM US USD AAA 3,168.23 3,168.23 0.00%

US7433151039 PROGRESSIVE ODSH PROGRESSIVE COM US USD AAA 272,641.72 272,641.72 0.04%

US75886F1075 REGENERON PHARMS ODSH REGENERON PHARMS COM US USD AAA 459,805.78 459,805.78 0.07%

US8740541094 TAKE-TWO ODSH TAKE-TWO COM US USD AAA 10,896,125.50 10,896,125.50 1.76%

US91282CHC82 UST 3.375 05/15/33 US TREASURY GOV US USD AAA 21,346,533.40 21,346,533.40 3.46%

US91282CJT99 UST 4.000 01/15/27 US TREASURY GOV US USD AAA 10,105,493.97 10,105,493.97 1.64%

US91282CLP40 UST 3.500 09/30/26 US TREASURY GOV US USD AAA 21,346,558.50 21,346,558.50 3.46%

US91282CMP31 UST 4.125 02/28/27 US TREASURY GOV US USD AAA 4,877,130.21 4,877,130.21 0.79%

US9497461015 WELLS FARGO ODSH WELLS FARGO COM US USD AAA 12,513,915.87 12,513,915.87 2.03%

Total: 617,685,475.89 100.00%

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) 183,306,768.74

2 SKANDINAVISKA ENSKILDA BANKEN AB (PARENT) 67,077,114.55

3 HSBC BANK PLC (PARENT) 54,992,260.52

4 HEALTHCARE OF ONTARIO PENSION PLAN TRUST FUND (PARENT) 34,952,575.41

5 JP MORGAN SECS PLC (PARENT) 34,178,654.39
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