4X) Hsec

Securities Lending Report
HSBC CONTINENTAL EUROPE / HSBC S&P 500 UCITS ETF - 706157
Report as at 11/12/2025

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) 8,830,449,691
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 11/12/2025

Currently on loan in USD (base currency)

556,808,979.43

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

6.31%

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

608,775,482.33

Collateral value (cash and securities) in % of loan

109%

Securities lending statistics

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

488,471,401.90

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

6.19%

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) 777,314.61

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0098%

Collateral data - as at 11/12/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
AU000000GMD9 GENESIS MINERALS ODSH GENESIS MINERALS COM AU AUD AAA 213,337.61 141,582.02 0.02%
AU000000MQG1 MACQUARIE GROUP ODSH MACQUARIE GROUP COM AU AUD AAA 536,624.54 356,132.19 0.06%
BE0974293251 ABIODSHABI COM BE EUR AA3 13,937,092.00 16,225,225.83 2.67%
CA05534B7604 BCE ODSH BCE COM CA CAD AAA 44,039,133.93 31,790,992.20 5.22%
CA0636711016 BMO ODSH BMO COM CA CAD AAA 8,388,870.99 6,055,762.42 0.99%
CA0641491075 BANK NOVA ODSH BANK NOVA COM CA CAD AAA 44,039,102.39 31,790,969.43 5.22%
CA11271J1075 BROOKFIELD CO ODSH BROOKEFIELD CO COM CA CAD AAA 11,474,156.78 8,282,970.08 1.36%
CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 46,803,690.16 33,786,671.44 5.55%
CA1363851017 CANADIAN NATURAL ODSH CANADIAN NATURAL COM CA CAD AAA 44,039,109.74 31,790,974.73 5.22%
CA2908761018 EMERA ODSH EMERA COM CA CAD AAA 1,843,943.64 1,331,106.96 0.22%




Collateral data - as at 11/12/2025

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

CA56501R1064 MANULIFE FINANCI ODSH MANULIFE FINANCI COM CA CAD AAA 2,764,578.13 1,995,695.05 0.33%
CA8911605092 TD ODSH TD COM CA CAD AAA 44,039,117.99 31,790,980.69 5.22%
CA89156V 1067 TOURMALIN OIL ODSH TOURMALIN OIL COM CA CAD AAA 35,636,960.57 25,725,627.06 4.23%
CA9611485090 GEORGE WESTON ODSH GEORGE WESTON COM CA CAD AAA 37,761,774.89 27,259,489.09 4.48%
CHO0012005267 NOVARTIS ODSH NOVARTIS COM CH CHF 203,144.33 253,084.93 0.04%
CHO0012032048 ROCHE HLDG PART ROCHE HLDG COM CH CHF 1,351,112.00 1,683,266.68 0.28%
CHO0012221716 ABB ODSH ABB COM CH CHF 13,121.32 16,347.04 0.00%
CHO0044328745 CHUBB LTD CH ODSH CHUBB LTD CH COM us usD AAA 161,614.30 161,614.30 0.03%
CHO0198251305 COCA COLA ODSH COCA COLA CST GB GBP AA3 2,645,301.00 3,523,673.20 0.58%
CHO0244767585 UBS GROUP ODSH UBS GROUP COM CH CHF 369,999.79 460,959.81 0.08%
CNE1000001Z5 BANK OF CHINA ODSH BANK OF CHINA COM CN HKD 646,901.53 83,132.04 0.01%
CNE100000296 BYD ODSH BYD COM CN HKD 1,946.95 250.20 0.00%
DE0005557508 DEUTSCHE TELEKOM ODSH DEUTSCHE TELEKOM COM DE EUR AAA 2,903.03 3,379.64 0.00%
DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 22,185,790.25 25,828,161.07 4.24%
DEOOOA1TML7J1 VONOVIA ODSH VONOVIA COM DE EUR AAA 337,906.79 393,382.92 0.06%
DEOOOENAG999 E.ON ODSH E.ON COM DE EUR AAA 559.80 651.71 0.00%
DEOOOENERGYO SIEMENS ENERG ODSH SIEMENS ENERG COM DE EUR AAA 899,886.00 1,047,625.54 0.17%
F10009013296 NESTE ODSH NESTE COM Fl EUR AA1 15,092.27 17,570.06 0.00%
F10009013403 KONE ODSH KONE COM Fl EUR AA1 58.73 68.37 0.00%
F10009014575 METSO ODSH METSO COM Fl EUR AA1 7,237,943.28 8,426,238.72 1.38%
FR0000073272 SAFRAN ODSH SAFRAN COM FR EUR AA2 449,231.99 522,985.04 0.09%
FR0000120321 L OREAL ODSH L OREAL COM FR EUR AA2 1,867,348.79 2,173,922.36 0.36%
FR0000120578 SANOFI FR ODSH SANOFI FR COM FR EUR AA2 22,032,649.08 25,649,877.82 4.21%
FR0000120628 AXA SA ODSH AXA SA COM FR EUR AA2 229,318.55 266,967.12 0.04%
FR0000125486 VINCI ODSH VINCI COM FR EUR AA2 5,868,128.19 6,831,533.09 1.12%
FR0000130809 SOCIETE GENERALE ODSH SOCIETE GENERALE COM FR EUR AA2 1,911,128.87 2,224,890.07 0.37%
FR0013154044 FRGV 1.250 05/25/36 FRANCE GOV FR EUR AA2 47.29 55.05 0.00%
FRO014001NN8 FRGV 0.500 05/25/72 FRANCE GOV FR EUR AA2 2.00 2.33 0.00%
FR001400PM68 FRGV 2.750 02/25/30 FRANCE GOV FR EUR AA2 14,933,642.94 17,385,386.36 2.86%
FR0014012I15 FRGV 3.500 11/25/35 FRANCE GOV FR EUR AA2 198,914.51 231,571.47 0.04%
GB0002634946 ORD 2.5P BAE SYSTEMS CST GB GBP AA3 1,632,130.73 2,174,079.74 0.36%
GB0002875804 ORD 25P BRITISH AMERICAN TOBACCO CST GB GBP AA3 497,043.01 662,086.14 0.11%
GB0007669376 ORD GBPO0.15 ST.JAMES PLACE CAP CST GB GBP AA3 1,498,247.28 1,995,740.29 0.33%
GB0009697037 ORD GBPO0.60 BABCOCK INTL CST GB GBP AA3 4,471,084.66 5,955,708.32 0.98%
GB0009895292 ASTRAZENECA ODSH ASTRAZENECA COM SE SEK AAA 10,491,980.93 1,126,289.37 0.19%
GB00B63H8491 ROLLS ROYCE ODSH ROLLS ROYCE CST GB GBP AA3 1,258,141.36 1,675,907.20 0.28%
GB00B8479V04 UKT 3 1/4 01/22/44 UK TREASURY GIL GB GBP AA3 29,731.08 39,603.29 0.01%
GBOOBNNGP775 UKT 07/8 01/31/46 UK Treasury GIL GB GBP AA3 24,999.07 33,300.01 0.01%
GB0O0OBPCJD997 UKT 3 3/4 10/22/53 UK Treasury GIL GB GBP AA3 353.63 471.05 0.00%




Collateral data - as at 11/12/2025

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

GBOOBPSNB460 UKT 3 34 03/07/27 UK treasury GIL GB GBP AA3 37,571.09 50,046.57 0.01%
GBOOBPSNBB36 UKT 4 3/8 07/31/54 UK Treasury GIL GB GBP AA3 19,153,544.79 25,513,479.34 4.19%
GB0O0BQC4R999 UKT 3 3/4 01/29/38 UK Treasury GIL GB GBP AA3 901,596.73 1,200,971.92 0.20%
GBOOBVYVFW23 AUTO TRADER ODSH AUTO TRADER CST GB GBP AA3 12,258,271.81 16,328,630.96 2.68%
IEO00S9YS762 LINDE ODSH LINDE COM us usD AAA 7,561,894.85 7,561,894.85 1.24%
IT0O003153415 SNAM IT ODSH SNAM IT COM IT EUR 22.31 25.97 0.00%
JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1l 55,663,797.95 355,736.09 0.06%
JP3278600006 KEISEI ELEC RY ODSH KEISEI ELEC RY COM JP JPY A1l 14,162,248.44 90,508.07 0.01%
JP3405400007 SUMITOMO HEAVY | ODSH SUMITOMO HEAVY | COM JP JPY A1l 334,954,998.14 2,140,629.73 0.35%
JP3435000009 SONY GROUP ODSH SONY GROUP COM JP JPY A1l 339,889,998.16 2,172,168.31 0.36%
JP3546800008 TERUMO ODSH TERUMO COM JP JPY A1l 340,103,999.98 2,173,535.96 0.36%
JP3582600007 TOKYO TATEMONO ODSH TOKYO TATEMONO COM JP JPY A1l 128,973,599.73 824,244 .22 0.14%
JP3688370000 NXHD ODSH NXHD COM JP JPY A1l 55,538,998.99 354,938.52 0.06%
JP3888300005 MITSUI CHEMICALS ODSH MITSUI CHEMICALS COM JP JPY A1l 55,365,799.92 353,831.64 0.06%
JP3902900004 MUFG ODSH MUFG COM JP JPY A1l 1,478,218,699.41 9,446,997.08 1.55%
KYG3777B1032 GEELY AUTOMOBILE ODSH GEELY AUTOMOBILE COM HK HKD 223,886.20 28,771.17 0.00%
KYG5074S1012 JD LOGISTICS ODSH JD LOGISTICS COM HK HKD 1,282,946.23 164,868.89 0.03%
KYG9829N 1025 XYS ODSH XYS COM HK HKD 1,159,038.18 148,945.71 0.02%
NLO0000395903 WOLTERS KLUWER ODSH WOLTERS KLUWER COM NL EUR AAA 22,024,139.75 25,639,971.47 4.21%
NL0009538784 NXP SEMICONDTRS ODSH NXP SEMICONDTRS COM us uUsD AAA 161,776.78 161,776.78 0.03%
NL0011585146 FERRARI ODSH FERRARI COM IT EUR 265,477.49 309,062.48 0.05%
NL0014332678 JDE PEETS ODSH JDE PEETS COM NL EUR AAA 9,224,835.83 10,739,331.04 1.76%
NL0015002CX3 QIAGEN ODSH QIAGEN COM DE EUR AAA 27,871.04 32,446.79 0.01%
NZXROE0001S2 XERO ODSH XERO COM AU AUD AAA 536,759.60 356,221.82 0.06%
SE0000667925 TELIA COMPANY ODSH TELIA COMPANY COM SE SEK AAA 3,368,435.47 361,593.59 0.06%
SE0000695876 ALFA LAVAL AB ODSH ALFA LAVAL AB COM SE SEK AAA 1,845.18 198.08 0.00%
US0028241000 ABBOTT ODSH ABBOTT COM us usD AAA 161,765.99 161,765.99 0.03%
US00724F1012 ADOBE ODSH ADOBE COM us usD AAA 4,691,959.61 4,691,959.61 0.77%
US0079031078 AMD ODSH AMD COM us usD AAA 9,644,531.63 9,644,531.63 1.58%
US02079K3059 ALPHABET ODSH ALPHABET COM us usD AAA 1,862,021.14 1,862,021.14 0.31%
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us usD AAA 23,051,785.47 23,051,785.47 3.79%
US0378331005 APPLE ODSH APPLE COM us usD AAA 20,445,747.58 20,445,747.58 3.36%
US0382221051 APPLIED ODSH APPLIED COM us usD AAA 84,195.90 84,195.90 0.01%
US0605051046 BOFAML ODSH BOFAML COM us usD AAA 6,055,812.60 6,055,812.60 0.99%
US0846707026 BERKSHIRE ODSH BERKSHIRE COM us usD AAA 6,055,880.40 6,055,880.40 0.99%
US0970231058 BOEING ODSH BOEING COM us usD AAA 4,220,720.84 4,220,720.84 0.69%
US12504L1098 CBRE GROUP ODSH CBRE GROUP COM us uUsD AAA 1,663,779.64 1,663,779.64 0.27%
US17275R1023 CISCO SYSTEMS ODSH CISCO SYSTEMS COM us uUsD AAA 4,220,828.54 4,220,828.54 0.69%
US1729674242 CITIGROUP ODSH CITIGROUP COM us uUsD AAA 6,055,828.53 6,055,828.53 0.99%




Collateral data - as at 11/12/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
US2172041061 COPART ODSH COPART COM us USD AAA 2,604,528.21 2,604,528.21 0.43%
US30212P3038 EXPEDIA GROUP ODSH EXPEDIA GROUP COM us USD AAA 538,821.62 538,821.62 0.09%
US30231G1022 EXXON MOBIL ODSH EXXON MOBIL COM us USD AAA 82,123.97 82,123.97 0.01%
US30303M1027 META PLATFORMS ODSH META PLATFORMS COM us USD AAA 988,197.60 988,197.60 0.16%
US3377381088 FISERV ODSH FISERV COM us USD AAA 4,037,973.83 4,037,973.83 0.66%
US46625H1005 JP MORGAN ODSH JP MORGAN COM us USD AAA 10,276,654.63 10,276,654.63 1.69%
US5949181045 MICROSOFT ODSH MICROSOFT COM us USD AAA 4,098,387.82 4,098,387.82 0.67%
US5951121038 MICRON TECH ODSH MICRON TECH COM us USD AAA 2,157,147.78 2,157,147.78 0.35%
US6174464486 MORGAN STANLEY ODSH MORGAN STANLEY COM us USD AAA 2,814,661.85 2,814,661.85 0.46%
US6200763075 MOTOROLA ODSH MOTOROLA COM us USD AAA 1,677,553.24 1,677,553.24 0.28%
US67066G1040 NVIDIA ODSH NVIDIA COM us USD AAA 21,006,053.98 21,006,053.98 3.45%
US67103H1077 OREILLY AUTO ODSH OREILLY AUTO COM us USD AAA 1,607,346.20 1,607,346.20 0.26%
US7445731067 PSEG ODSH PSEG COM us USD AAA 18,492.14 18,492.14 0.00%
US7512121010 RALPH LAUREN ODSH RALPH LAUREN COM us USD AAA 1,680,474.60 1,680,474.60 0.28%
US912810RE01 UST 3.625 02/15/44 US TREASURY GOV us USD AAA 5,943.90 5,943.90 0.00%
US912810SF66 UST 3.000 02/15/49 US TREASURY GOV us USD AAA 75.23 75.23 0.00%
US912810UC08 UST 4.250 08/15/54 US TREASURY GOV us USD AAA 1,281,399.26 1,281,399.26 0.21%
Total: 608,775,482.33 100.00%
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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)

172,653,908.19

2 | HSBC BANK PLC (PARENT)

148,699,103.35

3 | SKANDINAVISKA ENSKILDA BANKEN AB (PARENT)

127,675,540.28




JP MORGAN SECS PLC (PARENT)

34,049,975.38

HEALTHCARE OF ONTARIO PENSION PLAN TRUST FUND (PARENT)

30,780,132.83
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