
Securities Lending Report

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

Report as at 20/05/2025

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 IE00B5KQNG97

Total net assets (AuM) 7,235,675,871

Reference currency of the fund USD

Securities lending data - as at 20/05/2025

Currently on loan in USD (base currency) 367,637,877.93

Current percentage on loan (in % of the fund AuM) 5.08%

Collateral value (cash and securities) in  USD (base currency) 395,213,705.59

Collateral value (cash and securities) in % of loan 108%

Collateral data - as at 20/05/2025

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

BE0003565737 KBC GROEP ODSH KBC GROEP COM BE EUR AA3 1,710,883.00 1,915,162.53 0.48%

CA0636711016 BMO ODSH BMO COM CA CAD AAA 35,491,690.51 25,317,705.77 6.41%

CA0641491075 BANK NOVA ODSH BANK NOVA COM CA CAD AAA 35,491,761.24 25,317,756.22 6.41%

CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 10,999,659.53 7,846,516.73 1.99%

CA1366812024 CDN TIRE ODSH CDN TIRE COM CA CAD AAA 71,890.98 51,282.84 0.01%

CA6330671034 NATL BK CANADA ODSH NATL BK CANADA COM CA CAD AAA 3,489,864.72 2,489,466.32 0.63%

CA7800871021 RBC ODSH RBC COM CA CAD AAA 71,918.54 51,302.50 0.01%

CA87807B1076 TC ENERGY ODSH TC ENERGY COM CA CAD AAA 32,002,003.28 22,828,366.05 5.78%

CA8911605092 TD ODSH TD COM CA CAD AAA 32,001,937.49 22,828,319.12 5.78%

CH1216478797 DSM-FIRMENICH ODSH DSM-FIRMENICH COM NL EUR AAA 10,203,374.37 11,421,657.87 2.89%

Securities lending statistics

12-month average on loan in USD (base currency) 493,106,889.40

12-month average on loan as a % of the fund AuM 6.69%

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) 527,862.52

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0072%

* 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 20/05/2025

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

CNE1000003W8 PETROCHINA ODSH PETROCHINA COM CN HKD 23,005,507.81 2,923,193.05 0.74%

DE0005785604 FRESENIUS ODSH FRESENIUS COM DE EUR AAA 1,710,938.79 1,915,224.98 0.48%

DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 1,141,123.69 1,277,373.93 0.32%

FR0000120644 DANONE ODSH DANONE COM FR EUR AA2 10,203,366.10 11,421,648.61 2.89%

FR0000121014 LVMH ODSH LVMH COM FR EUR AA2 9,331,429.65 10,445,602.90 2.64%

FR0000121972 SCHNEIDER ODSH SCHNEIDER COM FR EUR AA2 11,914,117.02 13,336,663.28 3.37%

GB0002875804 ORD 25P BRITISH AMERICAN TOBACCO CST GB GBP AA3 38,623.52 51,305.53 0.01%

GB0006825383 ORD GBP0.10 PERSIMMON CST GB GBP AA3 38,623.45 51,305.44 0.01%

GB0007980591 ORD USD0.25 BP PLC CST GB GBP AA3 1,473,173.33 1,956,888.91 0.50%

GB0009895292 ORD USD0.25 ASTRAZENECA CST GB GBP AA3 38,583.84 51,252.82 0.01%

GB0031274896 ORD GBP0.25 MARKS & SPENCER CST GB GBP AA3 25,916.14 34,425.69 0.01%

GB0031348658 ORD 25P BARCLAYS BANK PLC CST GB GBP AA3 1,441,808.76 1,915,225.80 0.48%

GB0032089863 ORD GBP0.50 NEXT PLC CST GB GBP AA3 8,134.40 10,805.33 0.00%

GB00B0SWJX34 ORD GBP5 LONDON STOCK EXCHANGE CST GB GBP AA3 38,608.75 51,285.91 0.01%

GB00B84Z9V04 UKT 3 1/4 01/22/44 UK TREASURY GIL GB GBP AA3 5,078.28 6,745.73 0.00%

GB00BDR05C01 NATIONAL GRID ODSH NATIONAL GRID CST GB GBP AA3 6,724,126.10 8,931,988.87 2.26%

IE000S9YS762 LINDE ODSH LINDE COM US USD AAA 2,489,331.33 2,489,331.33 0.63%

JP3116000005 ASAHI GROUP ODSH ASAHI GROUP COM JP JPY A1 52,591,499.20 360,706.69 0.09%

JP3209000003 CASIO COMPUTER ODSH CASIO COMPUTER COM JP JPY A1 489,801,648.81 3,359,378.12 0.85%

JP3294460005 INPEX ODSH INPEX COM JP JPY A1 163,617,348.48 1,122,194.14 0.28%

JP3371200001 SHIN-ETSU CHEM ODSH SHIN-ETSU CHEM COM JP JPY A1 164,314,299.77 1,126,974.29 0.29%

JP3435000009 SONY GROUP ODSH SONY GROUP COM JP JPY A1 164,299,499.12 1,126,872.78 0.29%

JP3463000004 TAKEDA PHARMA ODSH TAKEDA PHARMA COM JP JPY A1 110,321,999.29 756,659.99 0.19%

JP3475350009 DAIICHI SANKYO ODSH DAIICHI SANKYO COM JP JPY A1 164,183,098.48 1,126,074.42 0.28%

JP3538800008 TDK ODSH TDK COM JP JPY A1 164,213,199.46 1,126,280.88 0.28%

JP3574200006 TOKYU ODSH TOKYU COM JP JPY A1 163,560,148.49 1,121,801.83 0.28%

JP3732000009 SOFTBANK ODSH SOFTBANK COM JP JPY A1 152,171,459.03 1,043,690.79 0.26%

JP3789000001 KANADEVIA ODSH KANADEVIA COM JP JPY A1 191,692,499.22 1,314,751.78 0.33%

JP3820000002 FUJI ELECTRIC ODSH FUJI ELECTRIC COM JP JPY A1 210,671,999.50 1,444,925.53 0.37%

JP3888300005 MITSUI CHEMICALS ODSH MITSUI CHEMICALS COM JP JPY A1 282,927,599.61 1,940,501.41 0.49%

SE0000108656 ERICSSON ODSH ERICSSON COM SE SEK AAA 27,794,391.24 2,851,280.65 0.72%

US00724F1012 ADOBE ODSH ADOBE COM US USD AAA 11,421,587.81 11,421,587.81 2.89%

US0079031078 AMD ODSH AMD COM US USD AAA 8,070,944.26 8,070,944.26 2.04%

US02079K3059 ALPHABET ODSH ALPHABET COM US USD AAA 8,932,010.04 8,932,010.04 2.26%

US0231351067 AMAZON.COM ODSH AMAZON.COM COM US USD AAA 23,323,646.28 23,323,646.28 5.90%

US0255371017 AEP INC ODSH AEP INC COM US USD AAA 5,284,165.88 5,284,165.88 1.34%

US0378331005 APPLE ODSH APPLE COM US USD AAA 29,488,133.07 29,488,133.07 7.46%

US0404132054 ARISTA NETWORKS ODSH ARISTA NETWORKS COM US USD AAA 8,928,704.67 8,928,704.67 2.26%

US0527691069 AUTODESK ODSH AUTODESK COM US USD AAA 1,791,294.48 1,791,294.48 0.45%



Collateral data - as at 20/05/2025

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

US0605051046 BOFAML ODSH BOFAML COM US USD AAA 1,660,229.65 1,660,229.65 0.42%

US1491231015 CATERPILLAR ODSH CATERPILLAR COM US USD AAA 2,042,916.08 2,042,916.08 0.52%

US1696561059 CHIPOTLE ODSH CHIPOTLE COM US USD AAA 81,704.00 81,704.00 0.02%

US17275R1023 CISCO SYSTEMS ODSH CISCO SYSTEMS COM US USD AAA 495,353.82 495,353.82 0.13%

US2358511028 DANAHER ODSH DANAHER COM US USD AAA 495,451.20 495,451.20 0.13%

US2371941053 DARDEN ODSH DARDEN COM US USD AAA 99,145.93 99,145.93 0.03%

US2600031080 DOVER ODSH DOVER COM US USD AAA 331,064.75 331,064.75 0.08%

US35671D8570 FREEPORT MCMORAN ODSH FREEPORT MCMORAN COM US USD AAA 516,228.52 516,228.52 0.13%

US3695501086 GENERAL DYNAMICS ODSH GENERAL DYNAMICS COM US USD AAA 1,770,158.82 1,770,158.82 0.45%

US3696043013 GE ODSH GE COM US USD AAA 162,265.08 162,265.08 0.04%

US42809H1077 HESS ODSH HESS COM US USD AAA 3,308,124.41 3,308,124.41 0.84%

US4385161066 HONEYWELL INTL ODSH HONEYWELL INTL COM US USD AAA 11,421,528.41 11,421,528.41 2.89%

US4595061015 INTL FLAVORS ODSH INTL FLAVORS COM US USD AAA 845.39 845.39 0.00%

US46625H1005 JP MORGAN ODSH JP MORGAN COM US USD AAA 2,984,770.60 2,984,770.60 0.76%

US5949181045 MICROSOFT ODSH MICROSOFT COM US USD AAA 9,119.72 9,119.72 0.00%

US6174464486 MORGAN STANLEY ODSH MORGAN STANLEY COM US USD AAA 495,333.52 495,333.52 0.13%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 10,848,977.75 10,848,977.75 2.75%

US7234841010 PINNACLE WEST ODSH PINNACLE WEST COM US USD AAA 3,361,383.27 3,361,383.27 0.85%

US7475251036 QUALCOMM ODSH QUALCOMM COM US USD AAA 6,637,060.13 6,637,060.13 1.68%

US75886F1075 REGENERON PHARMS ODSH REGENERON PHARMS COM US USD AAA 50,387.24 50,387.24 0.01%

US912810RH32 UST 3.125 08/15/44 US TREASURY GOV US USD AAA 5,900,719.93 5,900,719.93 1.49%

US912810SU34 UST 1.875 02/15/51 US TREASURY GOV US USD AAA 8,865,135.61 8,865,135.61 2.24%

US912810UA42 UST 4.625 05/15/54 US TREASURY GOV US USD AAA 3,603,354.45 3,603,354.45 0.91%

US912828X885 UST 2.375 05/15/27 US TREASURY GOV US USD AAA 51,754.07 51,754.07 0.01%

US91282CDK45 UST 1.250 11/30/26 US TREASURY GOV US USD AAA 7,105,634.76 7,105,634.76 1.80%

US91282CEF41 UST 2.500 03/31/27 US TREASURY GOV US USD AAA 7,105,632.70 7,105,632.70 1.80%

US91282CEM91 UST 2.875 04/30/29 US TREASURY GOV US USD AAA 1,920,734.36 1,920,734.36 0.49%

US91282CFJ53 UST 3.125 08/31/29 US TREASURY GOV US USD AAA 7,105,698.32 7,105,698.32 1.80%

US91282CFV81 UST 4.125 11/15/32 US TREASURY GOV US USD AAA 227,664.81 227,664.81 0.06%

US91282CHE49 UST 3.625 05/31/28 US TREASURY GOV US USD AAA 7,105,664.55 7,105,664.55 1.80%

US91282CKD29 UST 4.250 02/28/29 US TREASURY GOV US USD AAA 52,955.33 52,955.33 0.01%

US9311421039 WALMART ODSH WALMART COM US USD AAA 5,396,324.55 5,396,324.55 1.37%

Total: 395,213,705.59 100.00%



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 HEALTHCARE OF ONTARIO PENSION PLAN TRUST FUND (PARENT) 100,294,426.27

2 RBC DOMINION SECURITIES INC (PARENT) 96,358,249.70

3 HSBC BANK PLC (PARENT) 71,533,845.75

4 SKANDINAVISKA ENSKILDA BANKEN AB (PARENT) 58,265,511.19

5 UBS AG 27,286,880.63
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