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

Report as at 13/05/2025

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) 7,128,722,503

Reference currency of the fund USD

Securities lending data - as at 13/05/2025

Currently on loan in USD (base currency) 535,078,546.89

Current percentage on loan (in % of the fund AuM) 7.51%

Collateral value (cash and securities) in  USD (base currency) 578,845,397.45

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

Collateral data - as at 13/05/2025

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

BMG677491539 OOIL ODSH OOIL COM HK HKD 88,659.92 11,437.72 0.00%

CA0636711016 BMO ODSH BMO COM CA CAD AAA 3,520,685.14 2,528,995.29 0.44%

CA0641491075 BANK NOVA ODSH BANK NOVA COM CA CAD AAA 45,529,923.85 32,705,271.43 5.65%

CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 3,520,591.58 2,528,928.09 0.44%

CA6330671034 NATL BK CANADA ODSH NATL BK CANADA COM CA CAD AAA 3,520,556.45 2,528,902.85 0.44%

CA87807B1076 TC ENERGY ODSH TC ENERGY COM CA CAD AAA 42,009,274.22 30,176,301.65 5.21%

DE000A1EWWW0 ADIDAS ODSH ADIDAS COM DE EUR AAA 1,098,223.04 1,235,720.60 0.21%

FI0009003727 WARTSILA ODSH WARTSILA COM FI EUR AA1 159,071.67 178,987.45 0.03%

FR0000120404 ACCOR ODSH ACCOR COM FR EUR AA2 70,224.65 79,016.78 0.01%

GB0006825383 ORD GBP0.10 PERSIMMON CST GB GBP AA3 38,317.44 50,860.90 0.01%

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 13/05/2025

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

GB0007980591 ORD USD0.25 BP PLC CST GB GBP AA3 1,395,698.26 1,852,589.02 0.32%

GB0009895292 ORD USD0.25 ASTRAZENECA CST GB GBP AA3 38,314.56 50,857.08 0.01%

GB0031348658 ORD 25P BARCLAYS BANK PLC CST GB GBP AA3 1,395,701.37 1,852,593.15 0.32%

GB0032089863 ORD GBP0.50 NEXT PLC CST GB GBP AA3 1,395,626.70 1,852,494.03 0.32%

GB00B0SWJX34 ORD GBP5 LONDON STOCK EXCHANGE CST GB GBP AA3 38,290.05 50,824.54 0.01%

GB00B19NLV48 ORD USD0.10 EXPERIAN GROUP LIMITED CST GB GBP AA3 11,982,841.80 15,905,501.75 2.75%

GB00B24CGK77 ORD GBP0.10 RECKITT BENCKISER PLC CST GB GBP AA3 38,317.76 50,861.32 0.01%

GB00B2B0DG97 RELX PLC GBP0.1444 RELX PLC CST GB GBP AA3 38,308.27 50,848.73 0.01%

GB00B2QPKJ12 ORD USD0.50 FRESNILLO PLC CST GB GBP AA3 25,597.19 33,976.59 0.01%

IE000IVNQZ81 TE CONNECTITY ODSH TE CONNECTITY COM US USD AAA 320,132.36 320,132.36 0.06%

IE000S9YS762 LINDE ODSH LINDE COM US USD AAA 2,528,519.22 2,528,519.22 0.44%

IE00B8KQN827 EATON CORP ODSH EATON CORP COM US USD AAA 1,619,118.43 1,619,118.43 0.28%

IT0000072618 INTESA SANPAOLO ODSH INTESA SANPAOLO COM IT EUR 913,734.07 1,028,133.61 0.18%

IT0005239360 UNI CREDIT ODSH UNI CREDIT COM IT EUR 914,556.82 1,029,059.37 0.18%

IT0005495657 SAIPEM ODSH SAIPEM COM IT EUR 1,918,419.66 2,158,605.87 0.37%

JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1 2,389,149,998.70 16,205,707.32 2.80%

JP3249600002 KYOCERA ODSH KYOCERA COM JP JPY A1 2,389,113,998.08 16,205,463.13 2.80%

JP3371200001 SHIN-ETSU CHEM ODSH SHIN-ETSU CHEM COM JP JPY A1 151,661,998.64 1,028,729.87 0.18%

JP3397200001 SUZUKI MOTOR ODSH SUZUKI MOTOR COM JP JPY A1 101,992,799.90 691,821.55 0.12%

JP3402600005 SUMITOMO MTL MIN ODSH SUMITOMO MTL MIN COM JP JPY A1 151,438,498.13 1,027,213.85 0.18%

JP3404600003 SUMITOMO CORP ODSH SUMITOMO CORP COM JP JPY A1 151,403,998.44 1,026,979.84 0.18%

JP3435000009 SONY GROUP ODSH SONY GROUP COM JP JPY A1 151,640,999.42 1,028,587.43 0.18%

JP3475350009 DAIICHI SANKYO ODSH DAIICHI SANKYO COM JP JPY A1 2,389,098,098.48 16,205,355.28 2.80%

JP3868400007 MAZDA ODSH MAZDA COM JP JPY A1 274,654,378.87 1,862,992.48 0.32%

KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 125,625,125.92 16,206,483.10 2.80%

NL0000235190 AIRBUS NL ODSH AIRBUS NL COM FR EUR AA2 1,646,425.40 1,852,557.92 0.32%

US00971T1016 AKAMAI TECH ODSH AKAMAI TECH COM US USD AAA 145,753.93 145,753.93 0.03%

US0231351067 AMAZON.COM ODSH AMAZON.COM COM US USD AAA 46,540,084.60 46,540,084.60 8.04%

US0378331005 APPLE ODSH APPLE COM US USD AAA 42,460,800.22 42,460,800.22 7.34%

US0605051046 BOFAML ODSH BOFAML COM US USD AAA 1,686,970.38 1,686,970.38 0.29%

US09062X1037 BIOGEN ODSH BIOGEN COM US USD AAA 11,779,680.04 11,779,680.04 2.04%

US09857L1089 BOOKING HLDG ODSH BOOKING HLDG COM US USD AAA 6,580,920.33 6,580,920.33 1.14%

US1011371077 BOSTON ODSH BOSTON COM US USD AAA 30,176,246.07 30,176,246.07 5.21%

US12541W2098 CH ROBINSON ODSH CH ROBINSON COM US USD AAA 18,630,085.48 18,630,085.48 3.22%

US1273871087 CADENCE DESIGN ODSH CADENCE DESIGN COM US USD AAA 11,779,694.48 11,779,694.48 2.04%

US17275R1023 CISCO SYSTEMS ODSH CISCO SYSTEMS COM US USD AAA 504,900.57 504,900.57 0.09%

US2310211063 CUMMINS ODSH CUMMINS COM US USD AAA 504,632.37 504,632.37 0.09%

US2358511028 DANAHER ODSH DANAHER COM US USD AAA 504,889.24 504,889.24 0.09%

US2855121099 ELECTRONIC ARTS ODSH ELECTRONIC ARTS COM US USD AAA 16,206,433.29 16,206,433.29 2.80%



Collateral data - as at 13/05/2025

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

US31428X1063 FEDEX ODSH FEDEX COM US USD AAA 13,726,689.44 13,726,689.44 2.37%

US37045V1008 GM ODSH GM COM US USD AAA 5,129,603.31 5,129,603.31 0.89%

US3755581036 GILEAD SCIENCES ODSH GILEAD SCIENCES COM US USD AAA 11,779,672.09 11,779,672.09 2.04%

US45167R1041 IDEX ODSH IDEX COM US USD AAA 8,735,927.36 8,735,927.36 1.51%

US45168D1046 IDEXX LABS ODSH IDEXX LABS COM US USD AAA 497,416.70 497,416.70 0.09%

US45337C1027 INCYTE ODSH INCYTE COM US USD AAA 68,274.12 68,274.12 0.01%

US4581401001 INTEL ODSH INTEL COM US USD AAA 11,779,650.87 11,779,650.87 2.04%

US4612021034 INTUIT ODSH INTUIT COM US USD AAA 5,108,515.55 5,108,515.55 0.88%

US46625H1005 JP MORGAN ODSH JP MORGAN COM US USD AAA 3,033,778.51 3,033,778.51 0.52%

US4824801009 KLA CORP ODSH KLA CORP COM US USD AAA 784,441.96 784,441.96 0.14%

US4878361082 KELLANOVA ODSH KELLANOVA COM US USD AAA 197,093.79 197,093.79 0.03%

US58155Q1031 MCKESSON ODSH MCKESSON COM US USD AAA 7,899,960.88 7,899,960.88 1.36%

US5949181045 MICROSOFT ODSH MICROSOFT COM US USD AAA 17,711,205.34 17,711,205.34 3.06%

US5951121038 MICRON TECH ODSH MICRON TECH COM US USD AAA 1,249,188.17 1,249,188.17 0.22%

US6174464486 MORGAN STANLEY ODSH MORGAN STANLEY COM US USD AAA 337,645.12 337,645.12 0.06%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 11,779,677.03 11,779,677.03 2.04%

US7185461040 PHILLIPS 66 ODSH PHILLIPS 66 COM US USD AAA 18,090,879.17 18,090,879.17 3.13%

US7607591002 REPUBLIC SERVS ODSH REPUBLIC SERVS COM US USD AAA 15,859,004.80 15,859,004.80 2.74%

US8168511090 SEMPRA USA ODSH SEMPRA USA COM US USD AAA 1,673,624.57 1,673,624.57 0.29%

US8740541094 TAKE-TWO ODSH TAKE-TWO COM US USD AAA 13,821,172.02 13,821,172.02 2.39%

US8825081040 TEXAS INSTRUMENT ODSH TEXAS INSTRUMENT COM US USD AAA 1,852,566.19 1,852,566.19 0.32%

US9113631090 UNITED RENTALS ODSH UNITED RENTALS COM US USD AAA 1,055,600.72 1,055,600.72 0.18%

US912810RH32 UST 3.125 08/15/44 US TREASURY GOV US USD AAA 5,478,577.89 5,478,577.89 0.95%

US912810TJ79 UST 3.000 08/15/52 US TREASURY GOV US USD AAA 5,027,065.28 5,027,065.28 0.87%

US912810TU25 UST 4.375 08/15/43 US TREASURY GOV US USD AAA 2,902,914.28 2,902,914.28 0.50%

US91282CEF41 UST 2.500 03/31/27 US TREASURY GOV US USD AAA 3,004,221.16 3,004,221.16 0.52%

US91282CEW73 UST 3.250 06/30/27 US TREASURY GOV US USD AAA 7,294,349.75 7,294,349.75 1.26%

US91282CFF32 UST 2.750 08/15/32 US TREASURY GOV US USD AAA 7,294,333.61 7,294,333.61 1.26%

US91282CFJ53 UST 3.125 08/31/29 US TREASURY GOV US USD AAA 7,294,325.58 7,294,325.58 1.26%

US91282CHE49 UST 3.625 05/31/28 US TREASURY GOV US USD AAA 7,294,325.65 7,294,325.65 1.26%

US92343E1029 VERISIGN ODSH VERISIGN COM US USD AAA 1,386,922.35 1,386,922.35 0.24%

US92343V1044 VERIZON ODSH VERIZON COM US USD AAA 15,826,645.69 15,826,645.69 2.73%

US98978V1035 ZOETIS ODSH ZOETIS COM US USD AAA 618,607.89 618,607.89 0.11%

Total: 578,845,397.45 100.00%



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) 100,219,451.74

2 RBC DOMINION SECURITIES INC (PARENT) 96,286,217.64

3 HSBC BANK PLC (PARENT) 71,480,371.03

4 SKANDINAVISKA ENSKILDA BANKEN AB (PARENT) 58,221,955.14

5 UBS AG 27,266,482.48
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