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Securities Lending Report
HSBC CONTINENTAL EUROPE / HSBC S&P 500 UCITS ETF - 706157
Report as at 31/07/2025

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 IEOOB5KQNG97
Total net assets (AuM) 8,044,868,074
Reference currency of the fund UsD

* 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 31/07/2025

Currently on loan in USD (base currency)

424,096,235.84

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

5.27%

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

465,977,876.60

Collateral value (cash and securities) in % of loan

110%

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

6.27%

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) 463,699.88

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0062%

Collateral data - as at 31/07/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
AU000000MQG1 MACQUARIE GROUP ODSH MACQUARIE GROUP COM AU AUD AAA 4,347.60 2,808.96 0.00%
BE0974293251 ABIODSHABI COM BE EUR AA3 8,777,689.23 10,076,866.08 2.16%
BMG0450A1053 ARCH CAPITAL GRP ODSH ARCH CAPITAL GRP COM us usD AAA 41,178.41 41,178.41 0.01%
CA0636711016 BMO ODSH BMO COM CA CAD AAA 53,866,235.49 39,004,560.34 8.37%
CA0641491075 BANK NOVA ODSH BANK NOVA COM CA CAD AAA 41,160,677.85 29,804,461.52 6.40%
CA6330671034 NATL BK CANADA ODSH NATL BK CANADA COM CA CAD AAA 13,753,306.10 9,958,773.85 2.14%
CA8667961053 SUN LIFE ODSH SUN LIFE COM CA CAD AAA 7,760,114.55 5,619,101.71 1.21%
CA8672241079 SUNCOR ENERGY ODSH SUNCOR ENERGY COM CA CAD AAA 255,086.42 184,708.17 0.04%
CA87807B1076 TC ENERGY ODSH TC ENERGY COM CA CAD AAA 38,496,716.50 27,875,486.15 5.98%
CA8911605092 TD ODSH TD COM CA CAD AAA 38,496,687.99 27,875,465.51 5.98%




Collateral data - as at 31/07/2025

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

CH1430134226 AMRIZE ODSH AMRIZE COM CH CHF 32,990.65 40,685.00 0.01%
CNE1000001Z5 BANK OF CHINA ODSH BANK OF CHINA COM CN HKD 15,562,334.48 1,982,471.07 0.43%
CNE1000002L3 CHINA LIFE INS ODSH CHINA LIFE INS COM CN HKD 11,274,172.00 1,436,206.10 0.31%
CNE1000003G1 ICBC ODSH ICBC COM CN HKD 2,331,840.91 297,051.01 0.06%
CNE1000003W8 PETROCHINA ODSH PETROCHINA COM CN HKD 780,974.73 99,487.63 0.02%
CNE100003F19 WUXI APPTEC ODSH WUXI APPTEC COM CN HKD 33,189.77 4,228.01 0.00%
DEO0007030009 RHEINMETALL ODSH RHEINMETALL COM DE EUR AAA 1,633,050.00 1,874,756.07 0.40%
DE0007037129 RWE ODSH RWE COM DE EUR AAA 10,184,108.21 11,691,447.71 2.51%
DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 1,651,189.58 1,895,580.48 0.41%
DE0007236101 SIEMENS ODSH SIEMENS COM DE EUR AAA 1,090,991.20 1,252,467.69 0.27%
DE0008404005 ALLIANZ ODSH ALLIANZ COM DE EUR AAA 1,634,087.39 1,875,947.00 0.40%
FR0000120271 TOTALENERGIES ODSH TOTALENERGIES COM FR EUR AA2 570,274.73 654,680.51 0.14%
FR0000120578 SANOFI FR ODSH SANOFI FR COM FR EUR AA2 1,634,201.68 1,876,078.21 0.40%
FR0000130809 SOCIETE GENERALE ODSH SOCIETE GENERALE COM FR EUR AA2 1,361.35 1,562.84 0.00%
GB0002374006 ORD 28 101/108P DIAGEO CST GB GBP AA3 9,621,549.18 12,787,519.94 2.74%
GB0003718474 GAMES WORKSHOP ODSH GAMES WORKSHOP CST GB GBP AA3 2,032,510.20 2,701,307.68 0.58%
GB0007669376 ORD GBPO0.15 ST.JAMES PLACE CAP CST GB GBP AA3 2,032,637.78 2,701,477.24 0.58%
GB0007980591 ORD USDO0.25 BP PLC CST GB GBP AA3 8,811.22 11,710.55 0.00%
GB0009895292 ORD USDO0.25 ASTRAZENECA CST GB GBP AA3 8,819,310.94 11,721,305.20 2.52%
GB00OBOSWJX34 ORD GBP5 LONDON STOCK EXCHANGE CST GB GBP AA3 2,032,618.25 2,701,451.29 0.58%
GBOOBFWFPP71 UKT 1 3/4 01/22/49 UK TREASURY GIL GB GBP AA3 8,467,064.59 11,253,152.19 2.41%
GBO0OBL6K5J42 ENDEAVOUR MING ODSH ENDEAVOUR MING CST GB GBP AA3 576,843.52 766,653.88 0.16%
GBOOBPJJKP77 UKT 43/4 10/22/43 UK Treasury GIL GB GBP AA3 72,865.94 96,842.48 0.02%
GBOOBSQNRDO1 UKT 4 3/8 03/07/30 Corp UK TREASURY GIL GB GBP AA3 235,829.97 313,429.82 0.07%
IEO00S9YS762 LINDE ODSH LINDE COM us usD AAA 8,427,144.55 8,427,144.55 1.81%
IEOOBTN1Y115 MEDTRONIC ODSH MEDTRONIC COM us usD AAA 8,427,545.66 8,427,545.66 1.81%
IT0O003128367 ENEL ODSH ENEL COM IT EUR 100.92 115.85 0.00%
IT0O003261697 AZIMUT ODSH AZIMUT COM IT EUR 3,003,759.67 3,448,343.08 0.74%
ITO003497168 TELECOM IT ODSH TELECOM IT COM IT EUR 973,747.25 1,117,870.59 0.24%
ITO003856405 LEONARDO ODSH LEONARDO COM IT EUR 1,196,822.10 1,373,962.52 0.29%
IT0005239360 UNI CREDIT ODSH UNI CREDIT COM IT EUR 750,222.87 861,262.60 0.18%
JP3111200006 ASAHI KASEI ODSH ASAHI KASEI COM JP JPY A1l 738,848.39 4,960.88 0.00%
JP3116000005 ASAHI GROUP ODSH ASAHI GROUP COM JP JPY A1l 383,799.74 2,576.96 0.00%
JP3142500002 IDEMITSU ODSH IDEMITSU COM JP JPY A1l 221,661,439.91 1,488,310.02 0.32%
JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1l 218,397,848.59 1,466,397.16 0.31%
JP3242800005 CANON ODSH CANON COM JP JPY A1l 2,579,998.45 17,322.98 0.00%
JP3249600002 KYOCERA ODSH KYOCERA COM JP JPY A1l 39,283,599.04 263,763.40 0.06%
JP3300200007 KONAMI GROUP ODSH KONAMI GROUP COM JP JPY A1l 2,051,999.91 13,777.82 0.00%
JP3385820000 GS YUASA ODSH GS YUASA COM JP JPY A1l 182,909,998.18 1,228,119.71 0.26%




Collateral data - as at 31/07/2025

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

JP3475350009 DAIICHI SANKYO ODSH DAIICHI SANKYO COM JP JPY A1l 1,115,999.26 7,493.20 0.00%
JP3481800005 DAIKIN IND ODSH DAIKIN IND COM JP JPY A1l 1,862,498.11 12,505.44 0.00%
JP3494600004 SCREEN HLDG ODSH SCREEN HLDG COM JP JPY A1l 4,791,998.88 32,175.10 0.01%
JP3495000006 SUMITOMOPHARMA ODSH SUMITOMOPHARMA COM JP JPY A1l 1,323,998.74 8,889.78 0.00%
JP3496400007 KDDI ODSH KDDI COM JP JPY A1l 20,381,099.22 136,845.61 0.03%
JP3502200003 DAIWA SECS GRP ODSH DAIWA SECS GRP COM JP JPY A1l 11,944,098.44 80,196.72 0.02%
JP3505000004 DAIWA HOUSE ODSH DAIWA HOUSE COM JP JPY A1l 1,501,198.45 10,079.56 0.00%
JP3511800009 CHIBA BANK ODSH CHIBA BANK COM JP JPY A1l 12,504,798.98 83,961.46 0.02%
JP3519400000 CHUGAI PHARM ODSH CHUGAI PHARM COM JP JPY A1l 16,191,998.17 108,718.56 0.02%
JP3526600006 CHUBU ELEC ODSH CHUBU ELEC COM JP JPY A1l 4,060,098.26 27,260.88 0.01%
JP3538800008 TDK ODSH TDK COM JP JPY A1l 557,099.98 3,740.56 0.00%
JP3625000009 TOKUYAMA ODSH TOKUYAMA COM JP JPY A1l 31,987,199.73 214,772.90 0.05%
JP3633400001 TOYOTA ODSH TOYOTA COM JP JPY A1l 5,662,648.97 38,020.94 0.01%
JP3783600004 EAST JAPAN RAIL ODSH EAST JAPAN RAIL COM JP JPY A1l 50,522,598.20 339,225.84 0.07%
JP3788600009 HITACHI ODSH HITACHI COM JP JPY A1l 7,045,499.84 47,305.87 0.01%
JP3792600003 HINO MOTORS ODSH HINO MOTORS COM JP JPY A1l 17,694,259.57 118,805.25 0.03%
JP3854600008 HONDA ODSH HONDA COM JP JPY A1l 48,011,398.47 322,364.80 0.07%
JP3890350006 SMFG ODSH SMFG COM JP JPY A1l 3,083,998.50 20,707.01 0.00%
JP3902900004 MUFG ODSH MUFG COM JP JPY A1l 14,773,499.91 99,194.28 0.02%
JP3910660004 TOKIO MARINEHLDG ODSH TOKIO MARINEHLDG COM JP JPY A1l 22,046,399.54 148,027.00 0.03%
JP3933800009 LY ODSH LY COM JP JPY A1l 1,220,999.60 8,198.21 0.00%
KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 11,578,049.92 1,474,916.83 0.32%
KYG9830T1067 XIAOMI ODSH XIAOMI COM HK HKD 14,683.20 1,870.48 0.00%
LU2598331598 TENARIS ODSH TENARIS COM IT EUR 28,887.29 33,162.87 0.01%
NL0000395903 WOLTERS KLUWER ODSH WOLTERS KLUWER COM NL EUR AAA 1,634,187.50 1,876,061.93 0.40%
NL00150001Q9 STELLANTIS ODSH STELLANTIS COM IT EUR 140,675.36 161,496.57 0.03%
US00724F1012 ADOBE ODSH ADOBE COM us usD AAA 5,063,604.00 5,063,604.00 1.09%
US02079K3059 ALPHABET ODSH ALPHABET COM us usD AAA 1,368,634.92 1,368,634.92 0.29%
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us usD AAA 29,630,536.36 29,630,536.36 6.36%
US0311001004 AMETEK ODSH AMETEK COM us usD AAA 93,682.79 93,682.79 0.02%
US0378331005 APPLE ODSH APPLE COM us usD AAA 4,361,981.24 4,361,981.24 0.94%
US0605051046 BOFAML ODSH BOFAML COM us usD AAA 10,088,198.26 10,088,198.26 2.16%
US0846707026 BERKSHIRE ODSH BERKSHIRE COM us usD AAA 17,747,660.00 17,747,660.00 3.81%
US1011371077 BOSTON ODSH BOSTON COM us usD AAA 23,648,194.07 23,648,194.07 5.07%
US11135F1012 BROADCOM ODSH BROADCOM COM us usD AAA 10,668,868.10 10,668,868.10 2.29%
US1273871087 CADENCE DESIGN ODSH CADENCE DESIGN COM us usD AAA 7,669,932.16 7,669,932.16 1.65%
US1729674242 CITIGROUP ODSH CITIGROUP COM us uUsD AAA 1,107,825.64 1,107,825.64 0.24%
US25809K1051 DOORDASH ODSH DOORDASH COM us uUsD AAA 3,132,015.75 3,132,015.75 0.67%
US2855121099 ELECTRONIC ARTS ODSH ELECTRONIC ARTS COM us uUsD AAA 14,688.43 14,688.43 0.00%




Collateral data - as at 31/07/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
US30303M1027 META PLATFORMS ODSH META PLATFORMS COM us usD AAA 10,668,692.65 10,668,692.65 2.29%
US3167731005 FIFTH THIRD ODSH FIFTH THIRD COM us usD AAA 1,461,951.93 1,461,951.93 0.31%
US36828A1016 GE VERNOVA ODSH GE VERNOVA COM us usD AAA 870.53 870.53 0.00%
US4606901001 INTERPUBLIC GRP ODSH INTERPUBLIC GRP COM us usD AAA 1,722,753.35 1,722,753.35 0.37%
US46625H1005 JP MORGAN ODSH JP MORGAN COM us usD AAA 10,088,189.63 10,088,189.63 2.16%
US5261071071 LIl ODSH LIl COM us usD AAA 2,624,174.91 2,624,174.91 0.56%
US5949181045 MICROSOFT ODSH MICROSOFT COM us usD AAA 10,709,265.83 10,709,265.83 2.30%
US6174464486 MORGAN STANLEY ODSH MORGAN STANLEY COM us usD AAA 1,660,684.84 1,660,684.84 0.36%
US6311031081 NASDAQ ODSH NASDAQ COM us usD AAA 13,822.56 13,822.56 0.00%
US67066G 1040 NVIDIA ODSH NVIDIA COM us usD AAA 24,546,006.91 24,546,006.91 5.27%
US7134481081 PEPSICO ODSH PEPSICO COM us usD AAA 761,015.21 761,015.21 0.16%
US7443201022 PRUDENTIAL FINL ODSH PRUDENTIAL FINL COM us usD AAA 41,119.12 41,119.12 0.01%
US7475251036 QUALCOMM ODSH QUALCOMM COM us uUsD AAA 10,668,949.50 10,668,949.50 2.29%
US8085131055 CHARLES SCHWAB ODSH CHARLES SCHWAB COM us uUsD AAA 1,831,134.88 1,831,134.88 0.39%
US8740541094 TAKE-TWO ODSH TAKE-TWO COM us uUsD AAA 3,086,339.90 3,086,339.90 0.66%
US89417E1091 TRAVELERS ODSH TRAVELERS COM us uUsD AAA 41,168.27 41,168.27 0.01%
US91282CHT18 UST 3.875 08/15/33 US TREASURY GOV us uUsD AAA 11,764,903.15 11,764,903.15 2.52%
US9311421039 WALMART ODSH WALMART COM us uUsD AAA 6,245.75 6,245.75 0.00%
US98419M1009 XYLM ODSH XYLM COM us uUsD AAA 28,993.20 28,993.20 0.01%
US9892071054 ZEBRA TECH ODSH ZEBRA TECH COM us uUsD AAA 5,617,391.00 5,617,391.00 1.21%
Total: 465,977,876.6 100.00%
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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




RBC DOMINION SECURITIES INC (PARENT)

180,823,766.79

SKANDINAVISKA ENSKILDA BANKEN AB (PARENT)

66,168,514.13

HSBC BANK PLC (PARENT)

54,247,356.82

HEALTHCARE OF ONTARIO PENSION PLAN TRUST FUND (PARENT)

34,479,121.47

a b~ Ww DN

JP MORGAN SECS PLC (PARENT)

33,715,683.68
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