
Securities Lending Report

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

Report as at 11/06/2025

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) 7,344,207,570

Reference currency of the fund USD

Securities lending data - as at 11/06/2025

Currently on loan in USD (base currency) 317,960,373.28

Current percentage on loan (in % of the fund AuM) 4.33%

Collateral value (cash and securities) in  USD (base currency) 343,381,337.55

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

Collateral data - as at 11/06/2025

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

BE0003739530 UCB SA ODSH UCB SA COM BE EUR AA3 2,062,909.08 2,353,779.24 0.69%

BE0974264930 AGEAS ODSH AGEAS COM BE EUR AA3 5,588,068.43 6,375,986.02 1.86%

CA0636711016 BMO ODSH BMO COM CA CAD AAA 39,362,861.12 28,844,165.07 8.40%

CA0641491075 BANK NOVA ODSH BANK NOVA COM CA CAD AAA 36,149,439.24 26,489,446.21 7.71%

CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 4,490,287.18 3,290,375.26 0.96%

CA1363851017 CANADIAN NATURAL ODSH CANADIAN NATURAL COM CA CAD AAA 36,149,378.50 26,489,401.71 7.71%

CA15135U1093 CENOVUS ENERGY ODSH CENOVUS ENERGY COM CA CAD AAA 851,484.42 623,947.46 0.18%

CA6330671034 NATL BK CANADA ODSH NATL BK CANADA COM CA CAD AAA 3,213,573.99 2,354,830.31 0.69%

CA7800871021 RBC ODSH RBC COM CA CAD AAA 1,276,544.24 935,421.15 0.27%

CA8672241079 SUNCOR ENERGY ODSH SUNCOR ENERGY COM CA CAD AAA 51.44 37.69 0.00%

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 11/06/2025

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

CA87807B1076 TC ENERGY ODSH TC ENERGY COM CA CAD AAA 36,149,443.18 26,489,449.10 7.71%

CA8911605092 TD ODSH TD COM CA CAD AAA 36,149,439.24 26,489,446.21 7.71%

CH0210483332 CMPNE FINANCIERE ODSH CMPNE FINANCIERE COM CH CHF 4,967,276.59 6,056,618.21 1.76%

CH0418792922 SIKA ODSH SIKA COM CH CHF 1,916,861.00 2,337,235.51 0.68%

CNE1000003G1 ICBC ODSH ICBC COM CN HKD 463,077.01 59,129.38 0.02%

CNE1000003W8 PETROCHINA ODSH PETROCHINA COM CN HKD 767,193.93 97,961.47 0.03%

DE0001108595 DEGV PO STR 07/04/42 GERMANY GOV DE EUR AAA 612,765.66 699,165.61 0.20%

DE0005140008 DEUTSCHE BANK ODSH DEUTSCHE BANK COM DE EUR AAA 1,377,142.93 1,571,320.06 0.46%

DE0007030009 RHEINMETALL ODSH RHEINMETALL COM DE EUR AAA 2,061,604.02 2,352,290.17 0.69%

DE0007236101 SIEMENS ODSH SIEMENS COM DE EUR AAA 2,062,973.41 2,353,852.63 0.69%

DE0008404005 ALLIANZ ODSH ALLIANZ COM DE EUR AAA 2,062,782.83 2,353,635.19 0.69%

DE0008430026 MUNICH RE GROUP ODSH MUNICH RE GROUP COM DE EUR AAA 2,062,973.72 2,353,852.99 0.69%

DE000ZAL1111 ZALANDO ODSH ZALANDO COM DE EUR AAA 197,863.40 225,762.14 0.07%

FR0000120172 CARREFOUR ODSH CARREFOUR COM FR EUR AA2 1,194.74 1,363.20 0.00%

FR0000121014 LVMH ODSH LVMH COM FR EUR AA2 5,425,044.30 6,189,975.48 1.80%

FR0000121972 SCHNEIDER ODSH SCHNEIDER COM FR EUR AA2 3,733,461.78 4,259,879.85 1.24%

FR0000125486 VINCI ODSH VINCI COM FR EUR AA2 819,804.85 935,397.33 0.27%

FR0000130809 SOCIETE GENERALE ODSH SOCIETE GENERALE COM FR EUR AA2 902,476.94 1,029,726.18 0.30%

FR0000131104 BNP ODSH BNP COM FR EUR AA2 1,360,832.74 1,552,710.14 0.45%

GB0005603997 ORD GBP0.025 LEGAL & GENERAL GROUP PLC CST GB GBP AA3 29,242.75 39,608.23 0.01%

GB0007669376 ORD GBP0.15 ST.JAMES PLACE CAP CST GB GBP AA3 690,685.44 935,508.15 0.27%

GB0008706128 ORD GBP0.25 LLOYDS BANKING GROUP CST GB GBP AA3 151,573.41 205,300.64 0.06%

GB0031348658 ORD 25P BARCLAYS BANK PLC CST GB GBP AA3 637,791.70 863,865.51 0.25%

GB0032089863 ORD GBP0.50 NEXT PLC CST GB GBP AA3 4,570,795.95 6,190,975.82 1.80%

GB00B63H8491 ROLLS ROYCE ODSH ROLLS ROYCE CST GB GBP AA3 690,694.40 935,520.29 0.27%

GB00B6460505 UKT 4 1/4 12/07/40 UK TREASURY GIL GB GBP AA3 23,079.59 31,260.46 0.01%

GB00BD6K4575 COMPASS GROUP ODSH COMPASS GROUP CST GB GBP AA3 704.16 953.76 0.00%

IE000S9YS762 LINDE ODSH LINDE COM US USD AAA 2,354,934.21 2,354,934.21 0.69%

IE00BTN1Y115 MEDTRONIC ODSH MEDTRONIC COM US USD AAA 2,354,893.58 2,354,893.58 0.69%

IT0000066123 BPER BANCA ODSH BPER BANCA COM IT EUR 580,195.18 662,002.70 0.19%

IT0000072618 INTESA SANPAOLO ODSH INTESA SANPAOLO COM IT EUR 1,677,334.92 1,913,839.12 0.56%

IT0000784196 BANCA SONDRIO ODSH BANCA SONDRIO COM IT EUR 114,463.02 130,602.30 0.04%

JE00B4T3BW64 ORD USD0.01 GLENCORE INTERNATIONAL CST GB GBP AA3 690,687.20 935,510.53 0.27%

JP3111200006 ASAHI KASEI ODSH ASAHI KASEI COM JP JPY A1 27,104,999.68 187,580.26 0.05%

JP3143600009 ITOCHU ODSH ITOCHU COM JP JPY A1 17,171,798.91 118,837.50 0.03%

JP3164720009 RENESAS ODSH RENESAS COM JP JPY A1 62,932,198.41 435,522.53 0.13%

JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1 88,459,598.01 612,185.00 0.18%

JP3320800000 SAPPORO HOLDINGS ODSH SAPPORO HOLDINGS COM JP JPY A1 6,884,999.34 47,647.67 0.01%

JP3358800005 SHIMIZU ODSH SHIMIZU COM JP JPY A1 320,598.88 2,218.71 0.00%



Collateral data - as at 11/06/2025

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

JP3463000004 TAKEDA PHARMA ODSH TAKEDA PHARMA COM JP JPY A1 148,613,998.22 1,028,483.77 0.30%

JP3475350009 DAIICHI SANKYO ODSH DAIICHI SANKYO COM JP JPY A1 15,544,498.35 107,575.76 0.03%

JP3493800001 DAI NIPPONPRINTG ODSH DAI NIPPONPRINTG COM JP JPY A1 6,018,599.29 41,651.74 0.01%

JP3571400005 TOKYO ELECTRON ODSH TOKYO ELECTRON COM JP JPY A1 146,791,999.89 1,015,874.63 0.30%

JP3574200006 TOKYU ODSH TOKYU COM JP JPY A1 148,569,599.72 1,028,176.51 0.30%

JP3635000007 TOYOTA TSUSHO ODSH TOYOTA TSUSHO COM JP JPY A1 148,688,799.47 1,029,001.43 0.30%

JP3667600005 JGC HOLDINGS ODSH JGC HOLDINGS COM JP JPY A1 62,195,948.50 430,427.31 0.13%

JP3830800003 BRIDGESTONE ODSH BRIDGESTONE COM JP JPY A1 599,799.61 4,150.92 0.00%

JP3854600008 HONDA ODSH HONDA COM JP JPY A1 141,249.28 977.52 0.00%

KYG070341048 BAIDU ODSH BAIDU COM HK HKD 863,422.68 110,248.73 0.03%

KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 3,409,475.91 435,349.22 0.13%

LU2598331598 TENARIS ODSH TENARIS COM IT EUR 23,122.40 26,382.66 0.01%

NL0000395903 WOLTERS KLUWER ODSH WOLTERS KLUWER COM NL EUR AAA 2,062,949.07 2,353,824.87 0.69%

NL0011794037 AHOLD DELHAIZE ODSH AHOLD DELHAIZE COM NL EUR AAA 415,420.61 473,994.91 0.14%

SE0000148884 SKAND ENSK BANK ODSH SKAND ENSK BANK COM SE SEK AAA 553,582.72 57,870.03 0.02%

US0079031078 AMD ODSH AMD COM US USD AAA 1,281,476.08 1,281,476.08 0.37%

US02079K1079 ALPHABET ODSH ALPHABET COM US USD AAA 81,182.11 81,182.11 0.02%

US02079K3059 ALPHABET ODSH ALPHABET COM US USD AAA 7,229,292.20 7,229,292.20 2.11%

US0231351067 AMAZON.COM ODSH AMAZON.COM COM US USD AAA 37,165,609.61 37,165,609.61 10.82%

US0255371017 AEP INC ODSH AEP INC COM US USD AAA 3,201,035.44 3,201,035.44 0.93%

US03662Q1058 ANSYS ODSH ANSYS COM US USD AAA 7,214,731.04 7,214,731.04 2.10%

US0378331005 APPLE ODSH APPLE COM US USD AAA 9,528,665.12 9,528,665.12 2.77%

US0527691069 AUTODESK ODSH AUTODESK COM US USD AAA 7,175,702.11 7,175,702.11 2.09%

US0605051046 BOFAML ODSH BOFAML COM US USD AAA 10,201,905.23 10,201,905.23 2.97%

US0846707026 BERKSHIRE ODSH BERKSHIRE COM US USD AAA 3,129,943.58 3,129,943.58 0.91%

US1273871087 CADENCE DESIGN ODSH CADENCE DESIGN COM US USD AAA 5,666,133.35 5,666,133.35 1.65%

US14149Y1082 CARDINAL HEALTH ODSH CARDINAL HEALTH COM US USD AAA 67,656.30 67,656.30 0.02%

US1491231015 CATERPILLAR ODSH CATERPILLAR COM US USD AAA 2,228,727.32 2,228,727.32 0.65%

US17275R1023 CISCO SYSTEMS ODSH CISCO SYSTEMS COM US USD AAA 1,351,267.12 1,351,267.12 0.39%

US1729081059 CINTAS ODSH CINTAS COM US USD AAA 50,109.13 50,109.13 0.01%

US2310211063 CUMMINS ODSH CUMMINS COM US USD AAA 194,330.23 194,330.23 0.06%

US2358511028 DANAHER ODSH DANAHER COM US USD AAA 3,798,723.47 3,798,723.47 1.11%

US2567461080 DOLLAR TREE ODSH DOLLAR TREE COM US USD AAA 355,565.13 355,565.13 0.10%

US3802371076 GODADDY ODSH GODADDY COM US USD AAA 430,422.72 430,422.72 0.13%

US42809H1077 HESS ODSH HESS COM US USD AAA 2,197,994.15 2,197,994.15 0.64%

US4364401012 HOLOGIC ODSH HOLOGIC COM US USD AAA 711,191.16 711,191.16 0.21%

US46625H1005 JP MORGAN ODSH JP MORGAN COM US USD AAA 3,636,269.65 3,636,269.65 1.06%

US49177J1025 KENVUE ODSH KENVUE COM US USD AAA 1,938,890.04 1,938,890.04 0.56%

US5949181045 MICROSOFT ODSH MICROSOFT COM US USD AAA 7,229,369.53 7,229,369.53 2.11%



Collateral data - as at 11/06/2025

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

US6153691059 MOODY S ODSH MOODY S COM US USD AAA 1,281,036.58 1,281,036.58 0.37%

US6174464486 MORGAN STANLEY ODSH MORGAN STANLEY COM US USD AAA 855,767.94 855,767.94 0.25%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 26,402.43 26,402.43 0.01%

US7427181091 PROCTER GAMBLE ODSH PROCTER GAMBLE COM US USD AAA 425,454.71 425,454.71 0.12%

US7766961061 ROPER TECH ODSH ROPER TECH COM US USD AAA 72,826.19 72,826.19 0.02%

US8825081040 TEXAS INSTRUMENT ODSH TEXAS INSTRUMENT COM US USD AAA 6,192,699.20 6,192,699.20 1.80%

US92939U1060 WEC ENERGY GROUP ODSH WEC ENERGY GROUP COM US USD AAA 6,192,040.68 6,192,040.68 1.80%

Total: 343,381,337.55 100.00%

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) 152,711,852.69

2 HSBC BANK PLC (PARENT) 71,685,482.09

3 SKANDINAVISKA ENSKILDA BANKEN AB (PARENT) 68,802,327.34

4 JP MORGAN SECS PLC (PARENT) 42,108,873.41

5 UBS AG 36,723,547.75
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