
Securities Lending Report

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

Report as at 26/09/2025

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) 8,402,708,032

Reference currency of the fund USD

Securities lending data - as at 26/09/2025

Currently on loan in USD (base currency) 602,737,555.85

Current percentage on loan (in % of the fund AuM) 7.17%

Collateral value (cash and securities) in  USD (base currency) 670,127,126.48

Collateral value (cash and securities) in % of loan 111%

Collateral data - as at 26/09/2025

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

BE0003739530 UCB SA ODSH UCB SA COM BE EUR AA3 6,307,649.99 7,365,086.24 1.10%

BE0974293251 A B I ODSH A B I COM BE EUR AA3 37,609.60 43,914.60 0.01%

CA0636711016 BMO ODSH BMO COM CA CAD AAA 45,965,299.41 33,016,805.18 4.93%

CA0641491075 BANK NOVA ODSH BANK NOVA COM CA CAD AAA 33,569,701.42 24,113,065.86 3.60%

CA11271J1075 BROOKFIELD CO ODSH BROOKFIELD CO COM CA CAD AAA 313,231.03 224,993.37 0.03%

CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 285,350.52 204,966.84 0.03%

CA29250N1050 ENBRIDGE INC ODSH ENBRIDGE INC COM CA CAD AAA 33,569,767.82 24,113,113.56 3.60%

CA3495531079 FORTIS ODSH FORTIS COM CA CAD AAA 285,425.35 205,020.60 0.03%

CA56501R1064 MANULIFE FINANCI ODSH MANULIFE FINANCI COM CA CAD AAA 34,815,378.76 25,007,834.01 3.73%

CA6330671034 NATL BK CANADA ODSH NATL BK CANADA COM CA CAD AAA 285,409.59 205,009.28 0.03%

Securities lending statistics

12-month average on loan in USD (base currency) 470,539,465.21

12-month average on loan as a % of the fund AuM 6.21%

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) 715,778.46

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0094%

* 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 26/09/2025

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

CA7800871021 RBC ODSH RBC COM CA CAD AAA 1,552,113.90 1,114,881.07 0.17%

CA8667961053 SUN LIFE ODSH SUN LIFE COM CA CAD AAA 11,319,360.17 8,130,679.33 1.21%

CA8672241079 SUNCOR ENERGY ODSH SUNCOR ENERGY COM CA CAD AAA 22,189,884.55 15,938,960.58 2.38%

CA87971M1032 TELUS BC ODSH TELUS BC COM CA CAD AAA 33,569,786.33 24,113,126.85 3.60%

CA8911605092 TD ODSH TD COM CA CAD AAA 34,508,856.75 24,787,659.71 3.70%

CH0008742519 SWISSCOM ODSH SWISSCOM COM CH CHF 5,894,135.99 7,364,773.40 1.10%

CH0012214059 HOLCIM ODSH HOLCIM COM CH CHF 35,122.55 43,885.93 0.01%

CH0014852781 SWISS LIFE ODSH SWISS LIFE COM CH CHF 233,015.99 291,155.48 0.04%

DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 6,307,609.50 7,365,038.96 1.10%

DE000CBK1001 COMMERZBANK ODSH COMMERZBANK COM DE EUR AAA 954,983.12 1,115,079.79 0.17%

FR0000120172 CARREFOUR ODSH CARREFOUR COM FR EUR AA2 6,307,732.47 7,365,182.55 1.10%

FR0000120578 SANOFI FR ODSH SANOFI FR COM FR EUR AA2 4,071,582.96 4,754,157.20 0.71%

FR0000121014 LVMH ODSH LVMH COM FR EUR AA2 134,301.99 156,816.84 0.02%

FR0000121485 KERING ODSH KERING COM FR EUR AA2 19,000,384.19 22,185,674.28 3.31%

FR0000121972 SCHNEIDER ODSH SCHNEIDER COM FR EUR AA2 24,618,839.60 28,746,026.97 4.29%

GB0003718474 GAMES WORKSHOP ODSH GAMES WORKSHOP CST GB GBP AA3 26,681.20 35,615.40 0.01%

GB0007669376 ORD GBP0.15 ST.JAMES PLACE CAP CST GB GBP AA3 1,090.76 1,456.00 0.00%

GB0007980591 ORD USD0.25 BP PLC CST GB GBP AA3 1,160,037.33 1,548,475.83 0.23%

GB0008706128 ORD GBP0.25 LLOYDS BANKING GROUP CST GB GBP AA3 3,657.21 4,881.83 0.00%

GB0031348658 ORD 25P BARCLAYS BANK PLC CST GB GBP AA3 145,651.21 194,422.52 0.03%

GB00B033F229 ORD 6 14/81P CENTRICA PLC CST GB GBP AA3 355,791.82 474,928.71 0.07%

GB00B2B0DG97 RELX PLC GBP0.1444 RELX PLC CST GB GBP AA3 21,537,560.73 28,749,412.94 4.29%

GB00B63H8491 ROLLS ROYCE ODSH ROLLS ROYCE CST GB GBP AA3 32,902.75 43,920.24 0.01%

GB00B6460505 UKT 4 1/4 12/07/40 UK TREASURY GIL GB GBP AA3 21,688,793.24 28,951,285.66 4.32%

GB00BL6K5J42 ENDEAVOUR MING ODSH ENDEAVOUR MING CST GB GBP AA3 10,244.30 13,674.60 0.00%

IE000S9YS762 LINDE ODSH LINDE COM US USD AAA 7,993,222.52 7,993,222.52 1.19%

JP1300371C98 JPGV 1.900 09/20/42 JAPAN GOV JP JPY A1 238,430,535.41 1,593,414.05 0.24%

JP3164720009 RENESAS ODSH RENESAS COM JP JPY A1 179,498.62 1,199.58 0.00%

JP3236200006 KEYENCE ODSH KEYENCE COM JP JPY A1 44,455,998.83 297,096.23 0.04%

JP3637300009 TREND MICRO ODSH TREND MICRO COM JP JPY A1 2,449,499.19 16,369.83 0.00%

JP3762800005 NOMURA RESEARCH ODSH NOMURA RESEARCH COM JP JPY A1 1,163,998.58 7,778.92 0.00%

JP3811000003 FUJIKURA ODSH FUJIKURA COM JP JPY A1 1,409,998.74 9,422.92 0.00%

JP3854600008 HONDA ODSH HONDA COM JP JPY A1 164,999.47 1,102.68 0.00%

KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 3,821,495.98 491,201.15 0.07%

NL0000395903 WOLTERS KLUWER ODSH WOLTERS KLUWER COM NL EUR AAA 6,307,739.39 7,365,190.63 1.10%

SE0000695876 ALFA LAVAL AB ODSH ALFA LAVAL AB COM SE SEK AAA 798,939.88 84,354.87 0.01%

US0028241000 ABBOTT ODSH ABBOTT COM US USD AAA 4,573,199.54 4,573,199.54 0.68%

US0162551016 ALIGN TECHNOLOGY ODSH ALIGN TECHNOLOGY COM US USD AAA 1,058,857.51 1,058,857.51 0.16%

US02079K3059 ALPHABET ODSH ALPHABET COM US USD AAA 18,174,695.75 18,174,695.75 2.71%



Collateral data - as at 26/09/2025

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

US0231351067 AMAZON.COM ODSH AMAZON.COM COM US USD AAA 10,793,113.67 10,793,113.67 1.61%

US0378331005 APPLE ODSH APPLE COM US USD AAA 58,130,506.21 58,130,506.21 8.67%

US0533321024 AUTOZONE ODSH AUTOZONE COM US USD AAA 33,088.56 33,088.56 0.00%

US0605051046 BOFAML ODSH BOFAML COM US USD AAA 18,743,155.85 18,743,155.85 2.80%

US09062X1037 BIOGEN ODSH BIOGEN COM US USD AAA 407.01 407.01 0.00%

US1667641005 CHEVRON ODSH CHEVRON COM US USD AAA 1,929,443.60 1,929,443.60 0.29%

US17275R1023 CISCO SYSTEMS ODSH CISCO SYSTEMS COM US USD AAA 10,749,340.28 10,749,340.28 1.60%

US20030N1019 COMCAST ODSH COMCAST COM US USD AAA 491,785.85 491,785.85 0.07%

US22160K1051 COSTCO WHOLESALE ODSH COSTCO WHOLESALE COM US USD AAA 1,929,068.94 1,929,068.94 0.29%

US30161N1019 EXELON ODSH EXELON COM US USD AAA 7,790,651.00 7,790,651.00 1.16%

US30303M1027 META PLATFORMS ODSH META PLATFORMS COM US USD AAA 2,566,514.55 2,566,514.55 0.38%

US3755581036 GILEAD SCIENCES ODSH GILEAD SCIENCES COM US USD AAA 612,109.84 612,109.84 0.09%

US38141G1040 GOLDMAN SACHS ODSH GOLDMAN SACHS COM US USD AAA 7,993,771.38 7,993,771.38 1.19%

US43300A2033 HILTON WRLDWIDE ODSH HILTON WRLDWIDE COM US USD AAA 417,002.87 417,002.87 0.06%

US4385161066 HONEYWELL INTL ODSH HONEYWELL INTL COM US USD AAA 127,943.20 127,943.20 0.02%

US45337C1027 INCYTE ODSH INCYTE COM US USD AAA 2,204.81 2,204.81 0.00%

US4581401001 INTEL ODSH INTEL COM US USD AAA 7,167,071.76 7,167,071.76 1.07%

US46625H1005 JP MORGAN ODSH JP MORGAN COM US USD AAA 18,743,037.58 18,743,037.58 2.80%

US4781601046 JOHNSON&JOHNSON ODSH JOHNSON&JOHNSON COM US USD AAA 66,826.48 66,826.48 0.01%

US5949181045 MICROSOFT ODSH MICROSOFT COM US USD AAA 47,834,731.28 47,834,731.28 7.14%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 36,706,501.34 36,706,501.34 5.48%

US69608A1088 PALANTIR TECH ODSH PALANTIR TECH COM US USD AAA 6,433,990.39 6,433,990.39 0.96%

US7043261079 PAYCHEX ODSH PAYCHEX COM US USD AAA 14,454,948.93 14,454,948.93 2.16%

US7134481081 PEPSICO ODSH PEPSICO COM US USD AAA 8,056,593.59 8,056,593.59 1.20%

US7475251036 QUALCOMM ODSH QUALCOMM COM US USD AAA 12,551,229.59 12,551,229.59 1.87%

US7766961061 ROPER TECH ODSH ROPER TECH COM US USD AAA 1,929,131.91 1,929,131.91 0.29%

US8085131055 CHARLES SCHWAB ODSH CHARLES SCHWAB COM US USD AAA 1,929,531.23 1,929,531.23 0.29%

US8447411088 SOUTHWEST ODSH SOUTHWEST COM US USD AAA 1,929,370.25 1,929,370.25 0.29%

US8552441094 STARBUCKS ODSH STARBUCKS COM US USD AAA 1,929,515.10 1,929,515.10 0.29%

US91282CDK45 UST 1.250 11/30/26 US TREASURY GOV US USD AAA 2,243.87 2,243.87 0.00%

US91282CGM73 UST 3.500 02/15/33 US TREASURY GOV US USD AAA 12,594,056.24 12,594,056.24 1.88%

US9311421039 WALMART ODSH WALMART COM US USD AAA 499,792.49 499,792.49 0.07%

US9497461015 WELLS FARGO ODSH WELLS FARGO COM US USD AAA 5,330,358.47 5,330,358.47 0.80%

Total: 670,127,126.48 100.00%



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) 225,374,292.75

2 HSBC BANK PLC (PARENT) 95,607,689.13

3 SKANDINAVISKA ENSKILDA BANKEN AB (PARENT) 72,940,406.42

4 HEALTHCARE OF ONTARIO PENSION PLAN TRUST FUND (PARENT) 50,785,082.20

5 ROYAL BANK OF CANADA TORONTO BRANCH (PARENT) 17,269,118.69
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