
Securities Lending Report

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

Report as at 08/10/2025

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) 8,486,288,752

Reference currency of the fund USD

Securities lending data - as at 08/10/2025

Currently on loan in USD (base currency) 658,837,085.63

Current percentage on loan (in % of the fund AuM) 7.76%

Collateral value (cash and securities) in  USD (base currency) 733,266,569.56

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

Collateral data - as at 08/10/2025

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 36,058.88 42,059.82 0.01%

BMG0171K1018 ALI HEALTH ODSH ALI HEALTH COM HK HKD 4,630,849.45 595,021.88 0.08%

CA05534B7604 BCE ODSH BCE COM CA CAD AAA 21,660,335.72 15,530,717.39 2.12%

CA0636711016 BMO ODSH BMO COM CA CAD AAA 14,460,419.50 10,368,292.14 1.41%

CA0641491075 BANK NOVA ODSH BANK NOVA COM CA CAD AAA 32,486,313.28 23,293,071.59 3.18%

CA11271J1075 BROOKFIELD CO ODSH BROOKFIELD CO COM CA CAD AAA 866,851.26 621,542.62 0.08%

CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 33,730,231.06 24,184,975.38 3.30%

CA21037X1006 CONSTEL SOFTWARE ODSH CONSTEL SOFTWARE COM CA CAD AAA 32,483,844.95 23,291,301.76 3.18%

CA56501R1064 MANULIFE FINANCI ODSH MANULIFE FINANCI COM CA CAD AAA 34,394,741.57 24,661,437.29 3.36%

CA6330671034 NATL BK CANADA ODSH NATL BK CANADA COM CA CAD AAA 15,052,497.26 10,792,818.91 1.47%

Securities lending statistics

12-month average on loan in USD (base currency) 473,629,866.00

12-month average on loan as a % of the fund AuM 6.17%

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) 719,189.62

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 08/10/2025

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

CA7800871021 RBC ODSH RBC COM CA CAD AAA 2,988,791.19 2,142,998.70 0.29%

CA8672241079 SUNCOR ENERGY ODSH SUNCOR ENERGY COM CA CAD AAA 14,162,554.52 10,154,719.42 1.38%

CA87971M1032 TELUS BC ODSH TELUS BC COM CA CAD AAA 32,486,335.88 23,293,087.79 3.18%

CA8911605092 TD ODSH TD COM CA CAD AAA 32,486,287.47 23,293,053.08 3.18%

CH0012214059 HOLCIM ODSH HOLCIM COM CH CHF 33,714.23 42,245.00 0.01%

CNE1000003G1 ICBC ODSH ICBC COM CN HKD 77,347.11 9,938.40 0.00%

DE000CBK1001 COMMERZBANK ODSH COMMERZBANK COM DE EUR AAA 1,159,656.25 1,352,646.97 0.18%

FR0000120578 SANOFI FR ODSH SANOFI FR COM FR EUR AA2 27,387,454.91 31,945,292.47 4.36%

FR0000121485 KERING ODSH KERING COM FR EUR AA2 2,164.40 2,524.60 0.00%

GB0002634946 ORD 2.5P BAE SYSTEMS CST GB GBP AA3 1,653,296.80 2,220,790.93 0.30%

GB0003718474 GAMES WORKSHOP ODSH GAMES WORKSHOP CST GB GBP AA3 27,208.00 36,547.15 0.00%

GB0004052071 ORD GBP0.10 HALMA CST GB GBP AA3 194,758.74 261,609.68 0.04%

GB0004544929 ORD GBP0.10 IMPERIAL TOBACCO CST GB GBP AA3 58,405.05 78,452.58 0.01%

GB0007669376 ORD GBP0.15 ST.JAMES PLACE CAP CST GB GBP AA3 1,425.79 1,915.19 0.00%

GB0007980591 ORD USD0.25 BP PLC CST GB GBP AA3 1,626,627.02 2,184,966.74 0.30%

GB0008706128 ORD GBP0.25 LLOYDS BANKING GROUP CST GB GBP AA3 1,103,470.93 1,482,237.33 0.20%

GB00B24FF097 UKT 4 3/4 12/07/30 UK TREASURY GIL GB GBP AA3 25,128,263.65 33,753,540.15 4.60%

GB00B63H8491 ROLLS ROYCE ODSH ROLLS ROYCE CST GB GBP AA3 7,591,218.10 10,196,903.71 1.39%

GB00B8C3BL03 SAGE GROUP ODSH SAGE GROUP CST GB GBP AA3 5,282,563.00 7,095,802.75 0.97%

GB00BDR05C01 NATIONAL GRID ODSH NATIONAL GRID CST GB GBP AA3 2,233,889.37 3,000,671.90 0.41%

GB00BNNGP775 UKT 07/8 01/31/46 UK Treasury GIL GB GBP AA3 7,120,988.62 9,565,267.96 1.30%

GB00BZB26Y51 UKT 1T 09/07/37 UK TREASURY GIL GB GBP AA3 6,274,749.69 8,428,557.52 1.15%

HK0388045442 HKEX ODSH HKEX COM HK HKD 1,827,169.94 234,774.66 0.03%

HK1093012172 CSPC PHARMA ODSH CSPC PHARMA COM HK HKD 4,632,516.24 595,236.05 0.08%

IE000S9YS762 LINDE ODSH LINDE COM US USD AAA 6,259,485.35 6,259,485.35 0.85%

IE00BLP1HW54 AON ODSH AON COM US USD AAA 28,620.53 28,620.53 0.00%

JP1201711L13 JPGV 0.300 12/20/39 JAPAN GOV JP JPY A1 3,780,604.86 25,008.13 0.00%

JP1300371C98 JPGV 1.900 09/20/42 JAPAN GOV JP JPY A1 13,003,963.39 86,019.26 0.01%

KYG210961051 CHINA MENGNIU ODSH CHINA MENGNIU COM HK HKD 4,634,108.92 595,440.70 0.08%

KYG3777B1032 GEELY AUTOMOBILE ODSH GEELY AUTOMOBILE COM HK HKD 3,809,803.42 489,524.96 0.07%

KYG5496K1242 LI NING ODSH LI NING COM HK HKD 4,630,040.10 594,917.89 0.08%

KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 4,633,874.96 595,410.63 0.08%

KYG960071028 WH GROUP ODSH WH GROUP COM HK HKD 4,622,096.07 593,897.15 0.08%

KYG9830T1067 XIAOMI ODSH XIAOMI COM HK HKD 1,178,722.57 151,455.09 0.02%

US0079031078 AMD ODSH AMD COM US USD AAA 209,606.40 209,606.40 0.03%

US0231351067 AMAZON.COM ODSH AMAZON.COM COM US USD AAA 12,833,050.31 12,833,050.31 1.75%

US0320951017 AMPHENOL ODSH AMPHENOL COM US USD AAA 209,708.51 209,708.51 0.03%

US0378331005 APPLE ODSH APPLE COM US USD AAA 14,752,735.55 14,752,735.55 2.01%

US0605051046 BOFAML ODSH BOFAML COM US USD AAA 15,906,074.14 15,906,074.14 2.17%



Collateral data - as at 08/10/2025

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

US1101221083 BRISTOL-MYERS ODSH BRISTOL-MYERS COM US USD AAA 209,723.36 209,723.36 0.03%

US11135F1012 BROADCOM ODSH BROADCOM COM US USD AAA 2,495,489.38 2,495,489.38 0.34%

US1152361010 BROWN & BROWN ODSH BROWN & BROWN COM US USD AAA 8,186,647.68 8,186,647.68 1.12%

US12514G1085 CDW CORP ODSH CDW CORP COM US USD AAA 11,435,559.74 11,435,559.74 1.56%

US1264081035 CSX ODSH CSX COM US USD AAA 32,786.88 32,786.88 0.00%

US14040H1059 CAPITAL ONE FIN ODSH CAPITAL ONE FIN COM US USD AAA 8,667,145.40 8,667,145.40 1.18%

US1667641005 CHEVRON ODSH CHEVRON COM US USD AAA 1,942,571.40 1,942,571.40 0.26%

US17275R1023 CISCO SYSTEMS ODSH CISCO SYSTEMS COM US USD AAA 12,623,630.51 12,623,630.51 1.72%

US1924461023 COGNIZANT TECH ODSH COGNIZANT TECH COM US USD AAA 17,189,907.03 17,189,907.03 2.34%

US20030N1019 COMCAST ODSH COMCAST COM US USD AAA 211,384.79 211,384.79 0.03%

US30303M1027 META PLATFORMS ODSH META PLATFORMS COM US USD AAA 10,154,259.19 10,154,259.19 1.38%

US35671D8570 FREEPORT MCMORAN ODSH FREEPORT MCMORAN COM US USD AAA 2,635,771.57 2,635,771.57 0.36%

US37045V1008 GM ODSH GM COM US USD AAA 10,154,717.43 10,154,717.43 1.38%

US38141G1040 GOLDMAN SACHS ODSH GOLDMAN SACHS COM US USD AAA 2,183,975.87 2,183,975.87 0.30%

US4581401001 INTEL ODSH INTEL COM US USD AAA 8,981,606.38 8,981,606.38 1.22%

US45866F1049 INTERCONTI EXC ODSH INTERCONTI EXC COM US USD AAA 41,952.81 41,952.81 0.01%

US46120E6023 INTUITIVE ODSH INTUITIVE COM US USD AAA 1,882,372.86 1,882,372.86 0.26%

US46625H1005 JP MORGAN ODSH JP MORGAN COM US USD AAA 12,623,562.17 12,623,562.17 1.72%

US5949181045 MICROSOFT ODSH MICROSOFT COM US USD AAA 19,104,310.80 19,104,310.80 2.61%

US5951121038 MICRON TECH ODSH MICRON TECH COM US USD AAA 61,834.75 61,834.75 0.01%

US6092071058 MONDELEZ INTL ODSH MONDELEZ INTL COM US USD AAA 17,189,897.40 17,189,897.40 2.34%

US64110L1061 NETFLIX ODSH NETFLIX COM US USD AAA 1,949,765.21 1,949,765.21 0.27%

US65249B1098 NEWS CORP ODSH NEWS CORP COM US USD AAA 1,505,899.99 1,505,899.99 0.21%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 63,663,563.58 63,663,563.58 8.68%

US69331C1080 PG&E US ODSH PG&E US COM US USD AAA 226,605.59 226,605.59 0.03%

US6974351057 PALO ALTO ODSH PALO ALTO COM US USD AAA 23,519,774.87 23,519,774.87 3.21%

US81762P1021 SERVICENOW ODSH SERVICENOW COM US USD AAA 6,152,448.95 6,152,448.95 0.84%

US8447411088 SOUTHWEST ODSH SOUTHWEST COM US USD AAA 1,917,811.89 1,917,811.89 0.26%

US88160R1014 TESLA ODSH TESLA COM US USD AAA 7,501,551.88 7,501,551.88 1.02%

US89832Q1094 TRUIST FINANCIAL ODSH TRUIST FINANCIAL COM US USD AAA 41,810.00 41,810.00 0.01%

US912797QS94 UST BILL 12/04/25 US TREASURY GOV US USD AAA 3,977,384.10 3,977,384.10 0.54%

US91282CEM91 UST 2.875 04/30/29 US TREASURY GOV US USD AAA 3,082,054.38 3,082,054.38 0.42%

US91282CFZ95 UST 3.875 11/30/27 US TREASURY GOV US USD AAA 7,353,072.60 7,353,072.60 1.00%

US91282CGM73 UST 3.500 02/15/33 US TREASURY GOV US USD AAA 6,896,485.77 6,896,485.77 0.94%

US91282CJQ50 UST 3.750 12/31/30 US TREASURY GOV US USD AAA 30,398,687.64 30,398,687.64 4.15%

US91282CKN01 UST 4.625 04/30/31 US TREASURY GOV US USD AAA 106.21 106.21 0.00%

US91282CKU44 UST 4.625 05/31/31 US TREASURY GOV US USD AAA 17,726,545.43 17,726,545.43 2.42%

US91282CLL36 UST 3.375 09/15/27 US TREASURY GOV US USD AAA 6,485,261.99 6,485,261.99 0.88%

US91282CMX64 UST 4.048 04/30/27 FRN US TREASURY GOV US USD AAA 45,494.00 45,494.00 0.01%



Collateral data - as at 08/10/2025

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

US912834DV73 UST IO STR 05/15/39 US TREASURY GOV US USD AAA 16,986,950.87 16,986,950.87 2.32%

US92343E1029 VERISIGN ODSH VERISIGN COM US USD AAA 107,575.41 107,575.41 0.01%

US9297401088 WESTINGHOUSE AIR ODSH WESTINGHOUSE AIR COM US USD AAA 1,898,088.79 1,898,088.79 0.26%

US9311421039 WALMART ODSH WALMART COM US USD AAA 1,941,634.67 1,941,634.67 0.26%

US94106L1098 WASTE MGMT ODSH WASTE MGMT COM US USD AAA 1,912,134.83 1,912,134.83 0.26%

US9497461015 WELLS FARGO ODSH WELLS FARGO COM US USD AAA 8,667,315.55 8,667,315.55 1.18%

US9581021055 WESTERN DIGITAL ODSH WESTERN DIGITAL COM US USD AAA 12,325,086.16 12,325,086.16 1.68%

US98138H1014 WORKDAY ODSH WORKDAY COM US USD AAA 888,377.69 888,377.69 0.12%

Total: 733,266,569.56 100.00%

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) 170,182,083.84

2 HSBC BANK PLC (PARENT) 166,079,916.15

3 SKANDINAVISKA ENSKILDA BANKEN AB (PARENT) 96,487,414.62

4 ROYAL BANK OF CANADA TORONTO BRANCH (PARENT) 45,751,224.90

5 HEALTHCARE OF ONTARIO PENSION PLAN TRUST FUND (PARENT) 41,367,704.43
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