
Securities Lending Report

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

Report as at 27/06/2025

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) 7,715,828,055

Reference currency of the fund USD

Securities lending data - as at 27/06/2025

Currently on loan in USD (base currency) 370,718,709.23

Current percentage on loan (in % of the fund AuM) 4.80%

Collateral value (cash and securities) in  USD (base currency) 407,318,084.15

Collateral value (cash and securities) in % of loan 110%

Collateral data - as at 27/06/2025

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

CA0636711016 BMO ODSH BMO COM CA CAD AAA 48,781,920.07 35,769,588.04 8.78%

CA0641491075 BANK NOVA ODSH BANK NOVA COM CA CAD AAA 40,476,189.77 29,679,369.56 7.29%

CA67077M1086 NUTRIEN ODSH NUTRIEN COM CA CAD AAA 40,476,189.58 29,679,369.42 7.29%

CA7800871021 RBC ODSH RBC COM CA CAD AAA 10,846,095.49 7,952,954.02 1.95%

CA87807B1076 TC ENERGY ODSH TC ENERGY COM CA CAD AAA 40,476,231.27 29,679,400.00 7.29%

CA8849038085 THOMSONREUTERS ODSH THOMSONREUTERS COM CA CAD AAA 267,052.50 195,817.59 0.05%

CA8911605092 TD ODSH TD COM CA CAD AAA 40,476,241.59 29,679,407.56 7.29%

CNE1000003W8 PETROCHINA ODSH PETROCHINA COM CN HKD 4,006,234.43 510,355.32 0.13%

DE0007037129 RWE ODSH RWE COM DE EUR AAA 7,079,227.79 8,288,369.56 2.03%

DE000A1EWWW0 ADIDAS ODSH ADIDAS COM DE EUR AAA 1,954,533.00 2,288,369.90 0.56%

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%

* 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 27/06/2025

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

FR0000121329 THALES ODSH THALES COM FR EUR AA2 1,954,367.99 2,288,176.71 0.56%

FR0000125338 CAPGEMINI ODSH CAPGEMINI COM FR EUR AA2 969,628.39 1,135,242.24 0.28%

FR0000130809 SOCIETE GENERALE ODSH SOCIETE GENERALE COM FR EUR AA2 434,183.99 508,343.21 0.12%

FR0000133308 ORANGE ODSH ORANGE COM FR EUR AA2 7,083,811.19 8,293,735.80 2.04%

GB0002875804 ORD 25P BRITISH AMERICAN TOBACCO CST GB GBP AA3 539,414.81 740,805.33 0.18%

GB0003718474 GAMES WORKSHOP ODSH GAMES WORKSHOP CST GB GBP AA3 667,785.60 917,103.35 0.23%

GB0006825383 ORD GBP0.10 PERSIMMON CST GB GBP AA3 663,974.35 911,869.17 0.22%

GB0007099541 ORD GBP0.05 PRUDENTIAL PLC CST GB GBP AA3 72,534.85 99,615.74 0.02%

GB0007188757 ORD GBP0.10(REGD) RIO TINTO CST GB GBP AA3 2,555,250.97 3,509,253.92 0.86%

GB0007669376 ORD GBP0.15 ST.JAMES PLACE CAP CST GB GBP AA3 698,721.83 959,589.63 0.24%

GB0007980591 ORD USD0.25 BP PLC CST GB GBP AA3 2,709,907.99 3,721,652.14 0.91%

GB0032089863 ORD GBP0.50 NEXT PLC CST GB GBP AA3 284,809.50 391,143.13 0.10%

GB00B0SWJX34 ORD GBP5 LONDON STOCK EXCHANGE CST GB GBP AA3 900,986.80 1,237,370.22 0.30%

GB00B1WY2338 ORD GBP0.375 BKDRYJ4 CST GB GBP AA3 9,027.26 12,397.59 0.00%

GB00B63H8491 ROLLS ROYCE ODSH ROLLS ROYCE CST GB GBP AA3 901,042.29 1,237,446.43 0.30%

GB00B6460505 UKT 4 1/4 12/07/40 UK TREASURY GIL GB GBP AA3 6,381,647.99 8,764,236.27 2.15%

GB00BBJNQY21 UKT 3 1/2 07/22/68 UK TREASURY GIL GB GBP AA3 5,869,453.90 8,060,814.51 1.98%

GB00BD6K4575 COMPASS GROUP ODSH COMPASS GROUP CST GB GBP AA3 498,106.18 684,074.12 0.17%

GB00BL6K5J42 ENDEAVOUR MING ODSH ENDEAVOUR MING CST GB GBP AA3 2,135.68 2,933.04 0.00%

GB00BLGZ9862 TESCO ODSH TESCO CST GB GBP AA3 8.05 11.06 0.00%

IT0000062072 GENERALI ODSH GENERALI COM IT EUR 1,954,589.99 2,288,436.63 0.56%

IT0003856405 LEONARDO ODSH LEONARDO COM IT EUR 455,058.16 532,782.71 0.13%

JP3137200006 ISUZU MOTORS ODSH ISUZU MOTORS COM JP JPY A1 55,691,999.81 385,665.33 0.09%

JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1 55,727,899.44 385,913.93 0.09%

JP3381000003 NIPPON STEEL ODSH NIPPON STEEL COM JP JPY A1 74,092,798.74 513,090.28 0.13%

JP3544000007 TEIJIN ODSH TEIJIN COM JP JPY A1 55,668,199.59 385,500.51 0.09%

JP3898400001 MITSUBISHI ODSH MITSUBISHI COM JP JPY A1 55,639,199.46 385,299.69 0.09%

JP3902400005 MITSUBISHI ELEC ODSH MITSUBISHI ELEC COM JP JPY A1 37,175,598.98 257,439.84 0.06%

KYG210961051 CHINA MENGNIU ODSH CHINA MENGNIU COM HK HKD 3,937,196.34 501,560.54 0.12%

KYG5496K1242 LI NING ODSH LI NING COM HK HKD 2,671,301.90 340,297.89 0.08%

KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 30,579,416.90 3,895,520.42 0.96%

KYG9830T1067 XIAOMI ODSH XIAOMI COM HK HKD 27,547,623.53 3,509,299.42 0.86%

NL0000235190 AIRBUS NL ODSH AIRBUS NL COM FR EUR AA2 1,954,533.89 2,288,370.94 0.56%

NL0010721999 NLGV 2.750 01/15/47 NETHERLANDS GOV NL EUR AAA 117,227.95 137,250.65 0.03%

SE0000667925 TELIA COMPANY ODSH TELIA COMPANY COM SE SEK AAA 64,943,578.99 6,842,262.81 1.68%

US0079031078 AMD ODSH AMD COM US USD AAA 20,216,494.40 20,216,494.40 4.96%

US0090661010 AIRBNB ODSH AIRBNB COM US USD AAA 1,184,759.19 1,184,759.19 0.29%

US02079K3059 ALPHABET ODSH ALPHABET COM US USD AAA 3,837,837.08 3,837,837.08 0.94%

US0231351067 AMAZON.COM ODSH AMAZON.COM COM US USD AAA 34,478,544.27 34,478,544.27 8.46%



Collateral data - as at 27/06/2025

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

US0378331005 APPLE ODSH APPLE COM US USD AAA 3,630,544.65 3,630,544.65 0.89%

US05464C1018 AXON ENTERPRISE ODSH AXON ENTERPRISE COM US USD AAA 1,979,324.89 1,979,324.89 0.49%

US0605051046 BOFAML ODSH BOFAML COM US USD AAA 8,006,351.11 8,006,351.11 1.97%

US09073M1045 BIO-TECHNE ODSH BIO-TECHNE COM US USD AAA 121,545.60 121,545.60 0.03%

US09857L1089 BOOKING HLDG ODSH BOOKING HLDG COM US USD AAA 1,275,887.99 1,275,887.99 0.31%

US11135F1012 BROADCOM ODSH BROADCOM COM US USD AAA 7,186,792.16 7,186,792.16 1.76%

US1152361010 BROWN & BROWN ODSH BROWN & BROWN COM US USD AAA 6,715,901.66 6,715,901.66 1.65%

US1651677353 EXPAND ENERGY ODSH EXPAND ENERGY COM US USD AAA 841,844.97 841,844.97 0.21%

US17275R1023 CISCO SYSTEMS ODSH CISCO SYSTEMS COM US USD AAA 1,290,469.15 1,290,469.15 0.32%

US1729674242 CITIGROUP ODSH CITIGROUP COM US USD AAA 1,290,207.32 1,290,207.32 0.32%

US2166485019 COOPER ODSH COOPER COM US USD AAA 59,654.63 59,654.63 0.01%

US30034W1062 EVERGY ODSH EVERGY COM US USD AAA 231,668.64 231,668.64 0.06%

US30303M1027 META PLATFORMS ODSH META PLATFORMS COM US USD AAA 7,186,838.81 7,186,838.81 1.76%

US3379321074 FIRSTENERGY ODSH FIRSTENERGY COM US USD AAA 39.92 39.92 0.00%

US35137L2043 FOX ODSH FOX COM US USD AAA 225,547.19 225,547.19 0.06%

US36266G1076 GE HEALTHCARE ODSH GE HEALTHCARE COM US USD AAA 1,122,750.28 1,122,750.28 0.28%

US4385161066 HONEYWELL INTL ODSH HONEYWELL INTL COM US USD AAA 3,509,116.38 3,509,116.38 0.86%

US4581401001 INTEL ODSH INTEL COM US USD AAA 7,186,950.00 7,186,950.00 1.76%

US46625H1005 JP MORGAN ODSH JP MORGAN COM US USD AAA 7,222,700.74 7,222,700.74 1.77%

US5007541064 KRAFT HEINZ ODSH KRAFT HEINZ COM US USD AAA 473,452.81 473,452.81 0.12%

US5128073062 LAM RESEARCH ODSH LAM RESEARCH COM US USD AAA 7,186,883.75 7,186,883.75 1.76%

US5949181045 MICROSOFT ODSH MICROSOFT COM US USD AAA 9,474,930.13 9,474,930.13 2.33%

US6174464486 MORGAN STANLEY ODSH MORGAN STANLEY COM US USD AAA 1,290,508.15 1,290,508.15 0.32%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 2,288,405.24 2,288,405.24 0.56%

US69608A1088 PALANTIR TECH ODSH PALANTIR TECH COM US USD AAA 7,186,967.74 7,186,967.74 1.76%

US79466L3024 SALESFORCE ODSH SALESFORCE COM US USD AAA 861,136.92 861,136.92 0.21%

US8085131055 CHARLES SCHWAB ODSH CHARLES SCHWAB COM US USD AAA 4,477,978.85 4,477,978.85 1.10%

US88160R1014 TESLA ODSH TESLA COM US USD AAA 8,294,684.58 8,294,684.58 2.04%

US90353T1007 UBER ODSH UBER COM US USD AAA 386,261.75 386,261.75 0.09%

US92556H2067 PARAMOUNT GLOBAL ODSH PARAMOUNT GLOBAL COM US USD AAA 31,649.54 31,649.54 0.01%

US9497461015 WELLS FARGO ODSH WELLS FARGO COM US USD AAA 6,715,947.49 6,715,947.49 1.65%

Total: 407,318,084.15 100.00%



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) 154,841,262.52

2 HSBC BANK PLC (PARENT) 72,685,062.46

3 SKANDINAVISKA ENSKILDA BANKEN AB (PARENT) 69,761,705.08

4 JP MORGAN SECS PLC (PARENT) 42,696,038.37

5 UBS AG 37,235,619.88
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