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Securities Lending Report
HSBC CONTINENTAL EUROPE / HSBC S&P 500 UCITS ETF - 706157
Report as at 19/06/2025

Summary of policy

% limit on maximum percentage of book on loan

25%

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)

7,581,120,364

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 19/06/2025

Currently on loan in USD (base currency)

326,351,806.84

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

4.30%

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

350,926,495.16

Collateral value (cash and securities) in % of loan

108%

Securities lending statistics

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

484,723,527.79

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

6.55%

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) 521,329.04
Gross Return for the fund over the last 12 months in % of the fund AuM 0.0070%

Collateral data - as at 19/06/2025

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

BE0003739530 UCB SA ODSH UCB SA COM BE EUR AA3 2,022,845.69 2,327,955.59 0.66%
CA0636711016 BMO ODSH BMO COM CA CAD AAA 36,759,865.36 26,852,498.24 7.65%
CA0641491075 BANK NOVA ODSH BANK NOVA COM CA CAD AAA 36,759,924.89 26,852,541.73 7.65%
CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 36,759,957.94 26,852,565.87 7.65%
CA1366812024 CDN TIRE ODSH CDN TIRE COM CA CAD AAA 1,267,618.99 925,975.55 0.26%
CA15135U1093 CENOVUS ENERGY ODSH CENOVUS ENERGY COM CA CAD AAA 33,484,956.23 24,460,229.10 6.97%
CA6330671034 NATL BK CANADA ODSH NATL BK CANADA COM CA CAD AAA 3,275,073.11 2,392,388.93 0.68%
CA7063271034 PEMBINA PIPE ODSH PEMBINA PIPE COM CA CAD AAA 33,484,984.49 24,460,249.74 6.97%
CA87807B1076 TC ENERGY ODSH TC ENERGY COM CA CAD AAA 22,323,724.54 16,307,126.48 4.65%
CA8911605092 TD ODSH TD COM CA CAD AAA 33,484,908.22 24,460,194.03 6.97%




Collateral data - as at 19/06/2025

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

DE0006047004 HEIDELBERG MATER ODSH HEIDELBERG MATER COM DE EUR AAA 892,030.49 1,026,577.25 0.29%
DEO0007100000 MERCEDES BENZ GR ODSH MERCEDES BENZ GR COM DE EUR AAA 2,022,930.82 2,328,053.55 0.66%
DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 891,825.00 1,026,340.76 0.29%
DE0007236101 SIEMENS ODSH SIEMENS COM DE EUR AAA 1,349,221.50 1,5652,727.29 0.44%
DE0008404005 ALLIANZ ODSH ALLIANZ COM DE EUR AAA 2,022,852.30 2,327,963.19 0.66%
F10009013403 KONE ODSH KONE COM Fl EUR AA1 1,705,056.71 1,962,233.85 0.56%
FR0000120578 SANOFI FR ODSH SANOFI FR COM FR EUR AA2 9,985,561.02 11,491,703.31 3.27%
GB0003718474 GAMES WORKSHOP ODSH GAMES WORKSHOP CST GB GBP AA3 703,115.40 945,795.68 0.27%
GB0006825383 ORD GBP0.10 PERSIMMON CST GB GBP AA3 688,352.85 925,937.84 0.26%
GB0007188757 ORD GBPO0.10(REGD) RIO TINTO CST GB GBP AA3 3,304,621.65 4,445,211.81 1.27%
GB0007669376 ORD GBPO0.15 ST.JAMES PLACE CAP CST GB GBP AA3 688,462.90 926,085.87 0.26%
GB0007980591 ORD USDO0.25 BP PLC CST GB GBP AA3 4,751,781.73 6,391,859.19 1.82%
GB0008706128 ORD GBPO0.25 LLOYDS BANKING GROUP CST GB GBP AA3 3,304,536.25 4,445,096.94 1.27%
GB0009465807 ORD GBP0.125 WEIR GROUP CST GB GBP AA3 3,304,640.90 4,445,237.71 1.27%
GB0009697037 ORD GBP0.60 BABCOCK INTL CST GB GBP AA3 3,304,654.26 4,445,255.68 1.27%
GB0009895292 ORD USDO0.25 ASTRAZENECA CST GB GBP AA3 2,582,783.28 3,474,230.93 0.99%
GB00OB10RZP78 ORD SHARES OF 3 1/9 PENCE UNILEVER PLC CST GB GBP AA3 6,188.12 8,323.95 0.00%
GB00B63H8491 ROLLS ROYCE ODSH ROLLS ROYCE CST GB GBP AA3 688,466.79 926,091.10 0.26%
GB00BD6K4575 COMPASS GROUP ODSH COMPASS GROUP CST GB GBP AA3 42,424.03 57,066.68 0.02%
GB0OOBJLR0J16 UKT 158 10/22/54 UK Tresury GIL GB GBP AA3 6,054,325.07 8,143,975.37 2.32%
GB0OOBTK05J60 ANGLO AMERCN ODSH ANGLO AMERCN CST GB GBP AA3 3,176.80 4,273.27 0.00%
IEO00S9YS762 LINDE ODSH LINDE COM us uUsD AAA 2,392,187.72 2,392,187.72 0.68%
IEOOBTN1Y115 MEDTRONIC ODSH MEDTRONIC COM us usD AAA 2,361,055.73 2,361,055.73 0.67%
JEOOB4T3BW64 ORD USDO0.01 GLENCORE INTERNATIONAL CST GB GBP AA3 6,054,164.48 8,143,759.35 2.32%
JP3122800000 AMADA ODSH AMADA COM JP JPY A1l 61,619,798.66 425,565.78 0.12%
JP3201200007 OLYMPUS ODSH OLYMPUS COM JP JPY A1l 61,164,998.63 422,424.79 0.12%
JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1l 61,140,299.72 422,254.21 0.12%
JP3249600002 KYOCERA ODSH KYOCERA COM JP JPY A1l 170,449.95 1,177.18 0.00%
JP3256000005 KYOWA KIRIN ODSH KYOWA KIRIN COM JP JPY A1l 247,898.69 1,712.07 0.00%
JP3633400001 TOYOTA ODSH TOYOTA COM JP JPY A1l 1,180,166,148.64 8,150,599.91 2.32%
JP3811000003 FUJIKURA ODSH FUJIKURA COM JP JPY A1l 61,392,199.00 423,993.90 0.12%
JP3942400007 ASTELLAS PHARMA ODSH ASTELLAS PHARMA COM JP JPY A1l 60,184,198.10 415,651.07 0.12%
KYG017191142 ALIBABA ODSH ALIBABA COM HK HKD 8,058,819.96 1,026,613.66 0.29%
KYG5496K1242 LI NING ODSH LI NING COM HK HKD 99,284.98 12,647.92 0.00%
KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 46,117,289.76 5,874,884.92 1.67%
NL0000235190 AIRBUS NL ODSH AIRBUS NL COM FR EUR AA2 2,022,907.75 2,328,027.00 0.66%
SE0000108656 ERICSSON ODSH ERICSSON COM SE SEK AAA 6,579,470.91 684,812.15 0.20%
US00130H1059 AES CORP ODSH AES CORP COM us uUsD AAA 126,061.15 126,061.15 0.04%
US0079031078 AMD ODSH AMD COM us uUsD AAA 1,230,802.70 1,230,802.70 0.35%




Collateral data - as at 19/06/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
US0091581068 AIR PRDCTS ODSH AIR PRDCTS COM us usD AAA 908,203.23 908,203.23 0.26%
US0126531013 ALBEMARLE ODSH ALBEMARLE COM us usD AAA 1,306.80 1,306.80 0.00%
UsS0200021014 ALLSTATE ODSH ALLSTATE COM us usD AAA 1,997,399.35 1,997,399.35 0.57%
US02079K1079 ALPHABET ODSH ALPHABET COM us usD AAA 7,249,746.59 7,249,746.59 2.07%
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us usD AAA 4,194,506.37 4,194,506.37 1.20%
US0236081024 AMEREN ODSH AMEREN COM us usD AAA 354,358.26 354,358.26 0.10%
US0258161092 AMERICAN EXPRESS ODSH AMERICAN EXPRESS COM us usD AAA 5,618,344.68 5,618,344.68 1.60%
US0268747849 AlIG ODSH AIG COM us usD AAA 1,882,987.50 1,882,987.50 0.54%
US0378331005 APPLE ODSH APPLE COM us usD AAA 1,237,113.94 1,237,113.94 0.35%
US0394831020 ARCHER DANIELS ODSH ARCHER DANIELS COM us usD AAA 377.92 377.92 0.00%
US0605051046 BOFAML ODSH BOFAML COM us usD AAA 821,163.58 821,163.58 0.23%
US09857L1089 BOOKING HLDG ODSH BOOKING HLDG COM us usD AAA 269,599.25 269,599.25 0.08%
US17275R1023 CISCO SYSTEMS ODSH CISCO SYSTEMS COM us uUsD AAA 1,230,828.36 1,230,828.36 0.35%
US1729081059 CINTAS ODSH CINTAS COM us uUsD AAA 7,249,834.21 7,249,834.21 2.07%
US3755581036 GILEAD SCIENCES ODSH GILEAD SCIENCES COM us uUsD AAA 755.99 755.99 0.00%
US42809H1077 HESS ODSH HESS COM us uUsD AAA 764,702.17 764,702.17 0.22%
US4612021034 INTUIT ODSH INTUIT COM us uUsD AAA 7,249,387.32 7,249,387.32 2.07%
US46625H1005 JP MORGAN ODSH JP MORGAN COM us uUsD AAA 3,836,154.70 3,836,154.70 1.09%
US5949181045 MICROSOFT ODSH MICROSOFT COM us uUsD AAA 6,107,212.07 6,107,212.07 1.74%
US6174464486 MORGAN STANLEY ODSH MORGAN STANLEY COM us uUsD AAA 1,230,708.63 1,230,708.63 0.35%
US64110L1061 NETFLIX ODSH NETFLIX COM us uUsD AAA 15,386,186.50 15,386,186.50 4.38%
US67066G1040 NVIDIA ODSH NVIDIA COM us uUsD AAA 10,481,106.59 10,481,106.59 2.99%
US69331C1080 PG&E US ODSH PG&E US COM us usD AAA 617,574.51 617,574.51 0.18%
US7234841010 PINNACLE WEST ODSH PINNACLE WEST COM us usD AAA 339,170.32 339,170.32 0.10%
US7782961038 ROSS STORES ODSH ROSS STORES COM us usD AAA 255,587.79 255,587.79 0.07%
US9311421039 WALMART ODSH WALMART COM us usD AAA 6,180.84 6,180.84 0.00%
Total: 350,926,495.16 100.00%
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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)

151,661,793.63

HSBC BANK PLC (PARENT)

71,192,566.91

SKANDINAVISKA ENSKILDA BANKEN AB (PARENT)

68,329,236.97

JP MORGAN SECS PLC (PARENT)

41,819,329.38
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UBS AG

36,471,033.67
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