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Securities Lending Report
HSBC CONTINENTAL EUROPE / HSBC S&P 500 UCITS ETF - 706157
Report as at 20/08/2025

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

IEOOBSKQNG97

Total net assets (AuM)

8,342,415,070

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 20/08/2025

Currently on loan in USD (base currency)

519,596,629.71

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

6.23%

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

582,901,756.18

Collateral value (cash and securities) in % of loan

112%

Securities lending statistics

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

468,516,788.41

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

6.26%

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) 502,110.76

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0067%

Collateral data - as at 20/08/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
BE0974293251 ABIODSHABI COM BE EUR AA3 234,300.12 273,493.61 0.05%
CA0636711016 BMO ODSH BMO COM CA CAD AAA 18,914,279.50 13,651,382.24 2.34%
CA0641491075 BANK NOVA ODSH BANK NOVA COM CA CAD AAA 55,312,729.99 39,921,965.83 6.85%
CA6330671034 NATL BK CANADA ODSH NATL BK CANADA COM CA CAD AAA 21,638,566.78 15,617,636.73 2.68%
CA7800871021 RBC ODSH RBC COM CA CAD AAA 2,919,757.37 2,107,335.04 0.36%
CA87807B1076 TC ENERGY ODSH TC ENERGY COM CA CAD AAA 55,312,703.52 39,921,946.72 6.85%
CA8911605092 TD ODSH TD COM CA CAD AAA 55,312,750.14 39,921,980.37 6.85%
CH0012214059 HOLCIM ODSH HOLCIM COM CH CHF 220,360.88 273,325.63 0.05%
CH1430134226 AMRIZE ODSH AMRIZE COM CH CHF 220,492.20 273,488.51 0.05%
DE0005557508 DEUTSCHE TELEKOM ODSH DEUTSCHE TELEKOM COM DE EUR AAA 1,443,879.69 1,685,410.46 0.29%




Collateral data - as at 20/08/2025

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

DE0006047004 HEIDELBERG MATER ODSH HEIDELBERG MATER COM DE EUR AAA 234,178.39 273,351.52 0.05%
DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 148,129.50 172,908.45 0.03%
DE0007236101 SIEMENS ODSH SIEMENS COM DE EUR AAA 148,044.00 172,808.65 0.03%
FR0000073272 SAFRAN ODSH SAFRAN COM FR EUR AA2 234,264.19 273,451.67 0.05%
FR0000130809 SOCIETE GENERALE ODSH SOCIETE GENERALE COM FR EUR AA2 99,318.96 115,932.94 0.02%
FR0000571218 FRGV 5.500 04/25/29 FRANCE GOV FR EUR AA2 12,340.93 14,405.30 0.00%
GB0003718474 GAMES WORKSHOP ODSH GAMES WORKSHOP CST GB GBP AA3 1,560,618.00 2,107,224 .45 0.36%
GB0007669376 ORD GBPO0.15 ST.JAMES PLACE CAP CST GB GBP AA3 1,560,731.76 2,107,378.06 0.36%
GB0007980591 ORD USDO0.25 BP PLC CST GB GBP AA3 1,560,673.13 2,107,298.89 0.36%
GB0008706128 ORD GBPO0.25 LLOYDS BANKING GROUP CST GB GBP AA3 1,145,298.82 1,546,439.73 0.27%
GB0031348658 ORD 25P BARCLAYS BANK PLC CST GB GBP AA3 1,560,743.68 2,107,394.15 0.36%
GBOOBOONY175 UKT 4 3/4 12/07/38 UK TREASURY GIL GB GBP AA3 9,700,952.62 13,098,711.28 2.25%
GB00B63H8491 ROLLS ROYCE ODSH ROLLS ROYCE CST GB GBP AA3 202,523.42 273,457.25 0.05%
GB0OOBTK05J60 ANGLO AMERCN ODSH ANGLO AMERCN CST GB GBP AA3 5,253.82 7,093.97 0.00%
JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1l 68,398,198.09 462,978.93 0.08%
JP3305530002 COMSYS HOLDINGS ODSH COMSYS HOLDINGS COM JP JPY A1l 48,905,998.29 331,038.65 0.06%
JP3625000009 TOKUYAMA ODSH TOKUYAMA COM JP JPY A1l 69,002,999.07 467,072.75 0.08%
JP3637300009 TREND MICRO ODSH TREND MICRO COM JP JPY A1l 67,999,999.70 460,283.58 0.08%
JP3720800006 NSK ODSH NSK COM JP JPY A1l 68,796,719.63 465,676.47 0.08%
KYG7800X1079 SANDS CHINA ODSH SANDS CHINA COM HK HKD 3,528,719.95 452,397.85 0.08%
KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 15,430,945.90 1,978,317.01 0.34%
NL0000226223 STMICROELECTRON ODSH STMICROELECTRON COM FR EUR AA2 148,238.00 173,035.10 0.03%
US0028241000 ABBOTT ODSH ABBOTT COM us usD AAA 10,916,456.24 10,916,456.24 1.87%
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us usD AAA 46,991,872.45 46,991,872.45 8.06%
US0311001004 AMETEK ODSH AMETEK COM us usD AAA 2,131,837.19 2,131,837.19 0.37%
US0320951017 AMPHENOL ODSH AMPHENOL COM us usD AAA 39,921,970.14 39,921,970.14 6.85%
US0378331005 APPLE ODSH APPLE COM us usD AAA 46,981,918.14 46,981,918.14 8.06%
US0527691069 AUTODESK ODSH AUTODESK COM us usD AAA 358,946.83 358,946.83 0.06%
US0530151036 ADP ODSH ADP COM us usD AAA 10,916,344.03 10,916,344.03 1.87%
US0605051046 BOFAML ODSH BOFAML COM us usD AAA 19,026,369.94 19,026,369.94 3.26%
US09062X1037 BIOGEN ODSH BIOGEN COM us usD AAA 875,234.57 875,234.57 0.15%
US1264081035 CSX ODSH CSX COM us usD AAA 10,916,521.87 10,916,521.87 1.87%
US14040H1059 CAPITAL ONE FIN ODSH CAPITAL ONE FIN COM us usD AAA 13,651,458.18 13,651,458.18 2.34%
US1491231015 CATERPILLAR ODSH CATERPILLAR COM us usD AAA 12,625,834.96 12,625,834.96 217%
US17275R1023 CISCO SYSTEMS ODSH CISCO SYSTEMS COM us usD AAA 5,374,938.18 5,374,938.18 0.92%
US1729674242 CITIGROUP ODSH CITIGROUP COM us usD AAA 9,942,897.63 9,942,897.63 1.71%
US30231G1022 EXXON MOBIL ODSH EXXON MOBIL COM us uUsD AAA 1,512,366.17 1,512,366.17 0.26%
US3755581036 GILEAD SCIENCES ODSH GILEAD SCIENCES COM us uUsD AAA 1,512,385.62 1,512,385.62 0.26%
US4364401012 HOLOGIC ODSH HOLOGIC COM us uUsD AAA 1,942,907.35 1,942,907.35 0.33%




Collateral data - as at 20/08/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
US4370761029 HOME DEPOT ODSH HOME DEPOT COM us usD AAA 1,512,340.79 1,512,340.79 0.26%
US4448591028 HUMANA DE ODSH HUMANA DE COM us usD AAA 1,512,159.49 1,512,159.49 0.26%
US4461501045 HUNTINGTON BANC ODSH HUNTINGTON BANC COM us usD AAA 1,080.29 1,080.29 0.00%
US45168D1046 IDEXX LABS ODSH IDEXX LABS COM us usD AAA 660,904.98 660,904.98 0.11%
US4581401001 INTEL ODSH INTEL COM us usD AAA 341,862.17 341,862.17 0.06%
US4612021034 INTUIT ODSH INTUIT COM us usD AAA 10,916,439.16 10,916,439.16 1.87%
US46120E6023 INTUITIVE ODSH INTUITIVE COM us usD AAA 4,792.00 4,792.00 0.00%
US46625H1005 JP MORGAN ODSH JP MORGAN COM us usD AAA 33,015,421.15 33,015,421.15 5.66%
US4943681035 KIMBERLY CLARK ODSH KIMBERLY CLARK COM us usD AAA 3,063,300.94 3,063,300.94 0.53%
US58155Q1031 MCKESSON ODSH MCKESSON COM us usD AAA 1,512,216.93 1,512,216.93 0.26%
US6174464486 MORGAN STANLEY ODSH MORGAN STANLEY COM us usD AAA 5,374,878.20 5,374,878.20 0.92%
US67066G1040 NVIDIA ODSH NVIDIA COM us usD AAA 10,979,958.95 10,979,958.95 1.88%
US6934751057 PNC FINL SVC ODSH PNC FINL SVC COM us uUsD AAA 2,742,393.88 2,742,393.88 0.47%
US8740541094 TAKE-TWO ODSH TAKE-TWO COM us uUsD AAA 10,441,532.63 10,441,532.63 1.79%
US912810UE6G3 UST 4.500 11/15/54 US TREASURY GOV us uUsD AAA 12,888,876.36 12,888,876.36 2.21%
US912828YS30 UST 1.750 11/15/29 US TREASURY GOV us uUsD AAA 7,418,521.68 7,418,521.68 1.27%
US91282CAE12 UST 0.625 08/15/30 US TREASURY GOV us uUsD AAA 10,607,623.32 10,607,623.32 1.82%
US91282CAZ41 UST 0.375 11/30/25 US TREASURY GOV us uUsD AAA 3,536,173.45 3,536,173.45 0.61%
US91282CEB37 UST 1.875 02/28/29 US TREASURY GOV us uUsD AAA 12,484,140.94 12,484,140.94 2.14%
US91282CHA27 UST 3.500 04/30/28 US TREASURY GOV us uUsD AAA 8,930,016.09 8,930,016.09 1.53%
US91282CHC82 UST 3.375 05/15/33 US TREASURY GOV us uUsD AAA 12,888,809.42 12,888,809.42 2.21%
US9497461015 WELLS FARGO ODSH WELLS FARGO COM us uUsD AAA 13,651,432.10 13,651,432.10 2.34%
Total: 582,901,756.18 100.00%
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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)

183,708,130.70

SKANDINAVISKA ENSKILDA BANKEN AB (PARENT)

67,223,984.21

HSBC BANK PLC (PARENT)

55,112,669.61

HEALTHCARE OF ONTARIO PENSION PLAN TRUST FUND (PARENT)

35,029,106.32
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JP MORGAN SECS PLC (PARENT)

34,253,490.75
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