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Securities Lending Report
HSBC CONTINENTAL EUROPE / HSBC S&P 500 UCITS ETF - 706157
Report as at 19/05/2025

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

IEOOBSKQNG97

Total net assets (AuM)

7,237,024,715

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 19/05/2025

Currently on loan in USD (base currency)

415,817,880.51

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

5.75%

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

444,774,539.41

Collateral value (cash and securities) in % of loan

107%

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%

Collateral data - as at 19/05/2025

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

BE0000340498 BEGV 2.150 06/22/66 BELGIUM GOV BE EUR AA3 0.00 0.00 0.00%
CA0636711016 BMO ODSH BMO COM CA CAD AAA 21,878,448.38 15,662,055.45 3.52%
CA0641491075 BANK NOVA ODSH BANK NOVA COM CA CAD AAA 36,599,008.88 26,200,016.41 5.89%
CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 8,663,160.40 6,201,669.16 1.39%
CA45823T1066 INTACT FINANCIAL ODSH INTACT FINANCIAL COM CA CAD AAA 71,214.35 50,979.99 0.01%
CA6330671034 NATL BK CANADA ODSH NATL BK CANADA COM CA CAD AAA 3,451,123.29 2,470,544.68 0.56%
CA7800871021 RBC ODSH RBC COM CA CAD AAA 71,215.19 50,980.59 0.01%
CA87807B1076 TC ENERGY ODSH TC ENERGY COM CA CAD AAA 33,147,890.87 23,729,475.51 5.34%
CH1216478797 DSM-FIRMENICH ODSH DSM-FIRMENICH COM NL EUR AAA 1,333,823.49 1,491,881.56 0.34%
CNE1000003W8 PETROCHINA ODSH PETROCHINA COM CN HKD 22,615,927.88 2,896,703.65 0.65%




Collateral data - as at 19/05/2025

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

FR0000052292 HERMES INTL ODSH HERMES INTL COM FR EUR AA2 10,839,108.19 12,123,542.39 2.73%
FR0000120404 ACCOR ODSH ACCOR COM FR EUR AA2 122,234.41 136,719.19 0.03%
FR0000120644 DANONE ODSH DANONE COM FR EUR AA2 10,840,899.37 12,125,545.83 2.73%
FR0000121014 LVMH ODSH LVMH COM FR EUR AA2 10,840,686.35 12,125,307.56 2.73%
FR0000121972 SCHNEIDER ODSH SCHNEIDER COM FR EUR AA2 10,840,896.18 12,125,542.26 2.73%
FR0013131877 FRGV 0.500 05/25/26 FRANCE GOV FR EUR AA2 13,768,461.09 15,400,023.57 3.46%
FR001400XLW2 FRGV 2.400 09/24/28 FRANCE GOV FR EUR AA2 986,589.49 1,103,500.33 0.25%
GB0002875804 ORD 25P BRITISH AMERICAN TOBACCO CST GB GBP AA3 38,467.09 51,074.83 0.01%
GB0006825383 ORD GBP0.10 PERSIMMON CST GB GBP AA3 38,469.60 51,078.17 0.01%
GB0007980591 ORD USDO0.25 BP PLC CST GB GBP AA3 1,468,235.51 1,949,455.57 0.44%
GB0009895292 ORD USDO0.25 ASTRAZENECA CST GB GBP AA3 38,427.60 51,022.40 0.01%
GB0031274896 ORD GBPO0.25 MARKS & SPENCER CST GB GBP AA3 38,474.70 51,084.94 0.01%
GB0031348658 ORD 25P BARCLAYS BANK PLC CST GB GBP AA3 1,436,245.96 1,906,981.32 0.43%
GB0031638363 ORD GBPO0.01 INTERTEK GROUP CST GB GBP AA3 1,436,233.44 1,906,964.69 0.43%
GB0032089863 ORD GBPO0.50 NEXT PLC CST GB GBP AA3 1,436,230.00 1,906,960.13 0.43%
GBOOB19NLV48 ORD USDO0.10 EXPERIAN GROUP LIMITED CST GB GBP AA3 25,892.30 34,378.60 0.01%
GB0OOBJLR0J16 UKT 158 10/22/54 UK Tresury GIL GB GBP AA3 88,519.66 117,532.33 0.03%
GB0O0OBMBL1D50 UKT 1/2 10/22/61 UK TREASURY GIL GB GBP AA3 0.00 0.00 0.00%
GBOOBPJJKP77 UKT 43/4 10/22/43 UK Treasury GIL GB GBP AA3 11,598,551.99 15,400,023.80 3.46%
GB00BZB26Y51 UKT 1T 09/07/37 UK TREASURY GIL GB GBP AA3 11,598,551.99 15,400,023.80 3.46%
IEO00S9YS762 LINDE ODSH LINDE COM us uUsD AAA 2,470,123.38 2,470,123.38 0.56%
IT0005239360 UNI CREDIT ODSH UNI CREDIT COM IT EUR 1,030,040.87 1,152,100.70 0.26%
JP3209000003 CASIO COMPUTER ODSH CASIO COMPUTER COM JP JPY A1l 493,702,449.45 3,385,636.37 0.76%
JP3404600003 SUMITOMO CORP ODSH SUMITOMO CORP COM JP JPY A1l 167,791,299.57 1,150,653.25 0.26%
JP3463000004 TAKEDA PHARMA ODSH TAKEDA PHARMA COM JP JPY A1l 168,058,999.69 1,152,489.04 0.26%
JP3571400005 TOKYO ELECTRON ODSH TOKYO ELECTRON COM JP JPY A1l 166,067,999.54 1,138,835.46 0.26%
JP3574200006 TOKYU ODSH TOKYU COM JP JPY A1l 167,996,399.57 1,152,059.75 0.26%
JP3629000005 TOPPAN HOLDINGS ODSH TOPPAN HOLDINGS COM JP JPY A1l 167,888,698.41 1,151,321.17 0.26%
JP3635000007 TOYOTA TSUSHO ODSH TOYOTA TSUSHO COM JP JPY A1l 114,980,249.89 788,493.79 0.18%
JP3778630008 BANDAI NAMCO HD ODSH BANDAI NAMCO HD COM JP JPY A1l 21,629,198.87 148,325.38 0.03%
JP3789000001 KANADEVIA ODSH KANADEVIA COM JP JPY A1l 192,923,998.57 1,323,004.38 0.30%
JP3820000002 FUJI ELECTRIC ODSH FUJI ELECTRIC COM JP JPY A1l 212,620,799.22 1,458,078.06 0.33%
JP3888300005 MITSUI CHEMICALS ODSH MITSUI CHEMICALS COM JP JPY A1l 307,444,199.93 2,108,343.33 0.47%
LU1598757687 ARCELORMITTAL ODSH ARCELORMITTAL COM NL EUR AAA 1,664,012.65 1,861,198.13 0.42%
NL0000235190 AIRBUS NL ODSH AIRBUS NL COM FR EUR AA2 1,583,780.49 1,771,458.46 0.40%
SE0012673267 EVOLUTION AB ODSH EVOLUTION AB COM SE SEK AAA 7,581,419.96 775,443.19 0.17%
US00724F1012 ADOBE ODSH ADOBE COM us uUsD AAA 12,125,556.76 12,125,556.76 2.73%
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us uUsD AAA 26,391,993.94 26,391,993.94 5.93%
US0255371017 AEP INC ODSH AEP INC COM us uUsD AAA 1,505,646.27 1,505,646.27 0.34%




Collateral data - as at 19/05/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
US0326541051 ANALOG DEVICES ODSH ANALOG DEVICES COM us usD AAA 1,693,050.53 1,693,050.53 0.38%
US03662Q1058 ANSYS ODSH ANSYS COM us usD AAA 830,238.44 830,238.44 0.19%
US0378331005 APPLE ODSH APPLE COM us usD AAA 30,623,618.22 30,623,618.22 6.89%
US0527691069 AUTODESK ODSH AUTODESK COM us usD AAA 23,729,310.40 23,729,310.40 5.34%
US0605051046 BOFAML ODSH BOFAML COM us usD AAA 2,035,032.94 2,035,032.94 0.46%
US0846707026 BERKSHIRE ODSH BERKSHIRE COM us usD AAA 22,627,528.87 22,627,528.87 5.09%
US1491231015 CATERPILLAR ODSH CATERPILLAR COM us usD AAA 2,063,596.24 2,063,596.24 0.46%
US1696561059 CHIPOTLE ODSH CHIPOTLE COM us usD AAA 82,374.04 82,374.04 0.02%
US17275R1023 CISCO SYSTEMS ODSH CISCO SYSTEMS COM us usD AAA 500,494.88 500,494.88 0.11%
US2371941053 DARDEN ODSH DARDEN COM us usD AAA 101,260.52 101,260.52 0.02%
US2600031080 DOVER ODSH DOVER COM us usD AAA 448,188.14 448,188.14 0.10%
US35671D8570 FREEPORT MCMORAN ODSH FREEPORT MCMORAN COM us usD AAA 509,511.80 509,511.80 0.11%
US3695501086 GENERAL DYNAMICS ODSH GENERAL DYNAMICS COM us uUsD AAA 1,829,642.62 1,829,642.62 0.41%
US42809H1077 HESS ODSH HESS COM us uUsD AAA 3,385,765.29 3,385,765.29 0.76%
US4385161066 HONEYWELL INTL ODSH HONEYWELL INTL COM us uUsD AAA 12,125,637.86 12,125,637.86 2.73%
US46625H1005 JP MORGAN ODSH JP MORGAN COM us uUsD AAA 2,970,632.78 2,970,632.78 0.67%
US6174464486 MORGAN STANLEY ODSH MORGAN STANLEY COM us uUsD AAA 500,533.20 500,533.20 0.11%
US7234841010 PINNACLE WEST ODSH PINNACLE WEST COM us uUsD AAA 3,385,799.24 3,385,799.24 0.76%
US8825081040 TEXAS INSTRUMENT ODSH TEXAS INSTRUMENT COM us uUsD AAA 1,906,898.65 1,906,898.65 0.43%
US912810RH32 UST 3.125 08/15/44 US TREASURY GOV us uUsD AAA 6,858,442.03 6,858,442.03 1.54%
US912810RZ30 UST 2.750 11/15/47 US TREASURY GOV us uUsD AAA 12,960,418.07 12,960,418.07 2.91%
US912810SN90 UST 1.250 05/15/50 US TREASURY GOV us uUsD AAA 185,604.28 185,604.28 0.04%
US912810SU34 UST 1.875 02/15/51 US TREASURY GOV us usD AAA 9,535,800.50 9,535,800.50 2.14%
US912810UA42 UST 4.625 05/15/54 US TREASURY GOV us usD AAA 3,647,014.50 3,647,014.50 0.82%
US912828P469 UST 1.625 02/15/26 US TREASURY GOV us usD AAA 5,700,052.89 5,700,052.89 1.28%
US912828X885 UST 2.375 05/15/27 US TREASURY GOV us usD AAA 52,130.56 52,130.56 0.01%
US9128287B95 UST 1.125 02/28/27 US TREASURY GOV us usD AAA 15,399,979.29 15,399,979.29 3.46%
US91282CDK45 UST 1.250 11/30/26 US TREASURY GOV us usD AAA 7,405,610.58 7,405,610.58 1.67%
US91282CEF41 UST 2.500 03/31/27 US TREASURY GOV us usD AAA 7,405,594 .47 7,405,594.47 1.67%
US91282CEM91 UST 2.875 04/30/29 US TREASURY GOV us usD AAA 1,936,494.37 1,936,494.37 0.44%
US91282CFJ53 UST 3.125 08/31/29 US TREASURY GOV us usD AAA 7,405,642.90 7,405,642.90 1.67%
US91282CFV81 UST 4.125 11/15/32 US TREASURY GOV us usD AAA 230,086.61 230,086.61 0.05%
US91282CGB19 UST 3.875 12/31/29 US TREASURY GOV us usD AAA 130,309.39 130,309.39 0.03%
US91282CHE49 UST 3.625 05/31/28 US TREASURY GOV us usD AAA 7,405,657.55 7,405,657.55 1.67%
US91282CKV27 UST 4.625 06/15/27 US TREASURY GOV us usD AAA 27,597.23 27,597.23 0.01%
US912834DV73 UST IO STR 05/15/39 US TREASURY GOV us usD AAA 185.06 185.06 0.00%
US9892071054 ZEBRA TECH ODSH ZEBRA TECH COM us uUsD AAA 1,406,974.95 1,406,974.95 0.32%
Total: 444,774,539.41 100.00%
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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

HEALTHCARE OF ONTARIO PENSION PLAN TRUST FUND (PARENT)

100,249,471.75

RBC DOMINION SECURITIES INC (PARENT)

96,315,059.48

HSBC BANK PLC (PARENT)

71,501,782.46

SKANDINAVISKA ENSKILDA BANKEN AB (PARENT)

58,239,395.11
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UBS AG

27,274,649.96
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