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Securities Lending Report
HSBC CONTINENTAL EUROPE / HSBC S&P 500 UCITS ETF - 706157
Report as at 21/07/2025

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) 7,924,679,002
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 21/07/2025

Currently on loan in USD (base currency)

414,224,753.01

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

5.23%

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

450,228,345.07

Collateral value (cash and securities) in % of loan

109%

Securities lending statistics

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

469,860,083.83

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

6.32%

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) 502,912.52
Gross Return for the fund over the last 12 months in % of the fund AuM 0.0068%

Collateral data - as at 21/07/2025

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

BE0003739530 UCB SA ODSH UCB SA COM BE EUR AA3 2,007,277.99 2,337,997.96 0.52%
BE0974293251 ABIODSHABI COM BE EUR AA3 35,028.00 40,799.22 0.01%
CA0636711016 BMO ODSH BMO COM CA CAD AAA 50,476,011.73 36,793,307.90 8.17%
CA0641491075 BANK NOVA ODSH BANK NOVA COM CA CAD AAA 50,475,753.75 36,793,119.85 8.17%
CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 10,489,594.71 7,646,144.66 1.70%
CA6330671034 NATL BK CANADA ODSH NATL BK CANADA COM CA CAD AAA 10,489,678.89 7,646,206.03 1.70%
CA8667961053 SUN LIFE ODSH SUN LIFE COM CA CAD AAA 2,503,912.94 1,825,168.76 0.41%
CA8672241079 SUNCOR ENERGY ODSH SUNCOR ENERGY COM CA CAD AAA 3,737,937.25 2,724,681.91 0.61%
CA87807B1076 TC ENERGY ODSH TC ENERGY COM CA CAD AAA 2,016,574.56 1,469,934.85 0.33%
CA8911605092 TD ODSH TD COM CA CAD AAA 43,740,764.33 31,883,806.88 7.08%




Collateral data - as at 21/07/2025

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

DE0005140008 DEUTSCHE BANK ODSH DEUTSCHE BANK COM DE EUR AAA 2,007,304.26 2,338,028.55 0.52%
DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 2,007,308.20 2,338,033.14 0.52%
DE0007236101 SIEMENS ODSH SIEMENS COM DE EUR AAA 2,007,234.24 2,337,947.00 0.52%
F10009007884 ELISA ODSH ELISA COM Fl EUR AA1 3,956,353.37 4,608,203.81 1.02%
F10009013296 NESTE ODSH NESTE COM Fl EUR AA1 1,344,816.04 1,566,388.50 0.35%
FR0000120578 SANOFI FR ODSH SANOFI FR COM FR EUR AA2 2,007,264.87 2,337,982.67 0.52%
FR0000133308 ORANGE ODSH ORANGE COM FR EUR AA2 4,611,158.04 5,370,894.38 1.19%
GB0001826634 ORD GBPO0.05 DIPLOMA CST GB GBP AA3 2,026,908.00 2,724,671.08 0.61%
GB0002374006 ORD 28 101/108P DIAGEO CST GB GBP AA3 1,736,543.67 2,334,348.83 0.52%
GB0002634946 ORD 2.5P BAE SYSTEMS CST GB GBP AA3 1,643,800.80 2,209,679.23 0.49%
GB0003718474 GAMES WORKSHOP ODSH GAMES WORKSHOP CST GB GBP AA3 2,035,846.40 2,736,686.52 0.61%
GB0007669376 ORD GBPO0.15 ST.JAMES PLACE CAP CST GB GBP AA3 2,035,988.33 2,736,877.31 0.61%
GB00OBOSWJX34 ORD GBP5 LONDON STOCK EXCHANGE CST GB GBP AA3 2,035,931.70 2,736,801.19 0.61%
GB00B1VWPJ53 UKT 4 1/2 12/07/42 UK TREASURY GIL GB GBP AA3 55,372.64 74,434.67 0.02%
GBO0OBL6K5J42 ENDEAVOUR MING ODSH ENDEAVOUR MING CST GB GBP AA3 13,295.64 17,872.66 0.00%
GB00BLGZ9862 TESCO ODSH TESCO CST GB GBP AA3 576,441.16 774,881.03 0.17%
HK0000069689 AIA GROUP ODSH AIA GROUP COM HK HKD 4,382,850.56 558,481.70 0.12%
IE0002424939 DCC ODSH DCC CST GB GBP AA3 2,026,918.86 2,724,685.68 0.61%
IEO00S9YS762 LINDE ODSH LINDE COM us uUsD AAA 4,909,454 .44 4,909,454.44 1.09%
IEOOBTN1Y115 MEDTRONIC ODSH MEDTRONIC COM us uUsD AAA 4,909,396.13 4,909,396.13 1.09%
IMOOB5VQMV65 GVC HOLDINGS ODSH GVC HOLDINGS CST GB GBP AA3 518,336.25 696,773.50 0.15%
ITO005090300 INWIT ODSH INWIT COM IT EUR 1,238,359.19 1,442,391.77 0.32%
JEOOB4T3BW64 ORD USDO0.01 GLENCORE INTERNATIONAL CST GB GBP AA3 7,311,393.32 9,828,340.47 2.18%
JP3164720009 RENESAS ODSH RENESAS COM JP JPY A1l 82,910,998.80 558,342.03 0.12%
JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1l 82,931,099.97 558,477.40 0.12%
JP3837800006 HOYA ODSH HOYA COM JP JPY A1l 78,775,998.48 530,495.98 0.12%
JP3970300004 RECRUIT HOLDINGS ODSH RECRUIT HOLDINGS COM JP JPY A1l 404,199,999.01 2,721,977.22 0.60%
KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 25,765,750.44 3,283,182.93 0.73%
NL0000226223 STMICROELECTRON ODSH STMICROELECTRON COM FR EUR AA2 1,338,479.26 1,559,007.66 0.35%
NL0013654783 PROSUS ODSH PROSUS COM NL EUR AAA 8,438,112.86 9,828,379.87 2.18%
US0010551028 AFLAC ODSH AFLAC COM us usD AAA 1,425,619.99 1,425,619.99 0.32%
US00130H1059 AES CORP ODSH AES CORP COM us usD AAA 82,533.00 82,533.00 0.02%
US0028241000 ABBOTT ODSH ABBOTT COM us usD AAA 1,628,981.24 1,628,981.24 0.36%
US00724F1012 ADOBE ODSH ADOBE COM us usD AAA 6,786,867.65 6,786,867.65 1.51%
US0091581068 AIR PRDCTS ODSH AIR PRDCTS COM us usD AAA 923,729.67 923,729.67 0.21%
UsS0200021014 ALLSTATE ODSH ALLSTATE COM us usD AAA 1,708,292.15 1,708,292.15 0.38%
US02079K1079 ALPHABET ODSH ALPHABET COM us uUsD AAA 10,522,716.48 10,522,716.48 2.34%
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us uUsD AAA 33,590,825.17 33,590,825.17 7.46%
US0258161092 AMERICAN EXPRESS ODSH AMERICAN EXPRESS COM us uUsD AAA 5,354,326.64 5,354,326.64 1.19%




Collateral data - as at 21/07/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
US0320951017 AMPHENOL ODSH AMPHENOL COM us usD AAA 12,999,448.62 12,999,448.62 2.89%
US0378331005 APPLE ODSH APPLE COM us usD AAA 36,327,836.50 36,327,836.50 8.07%
US0530151036 ADP ODSH ADP COM us usD AAA 230,567.55 230,567.55 0.05%
US0533321024 AUTOZONE ODSH AUTOZONE COM us usD AAA 1,611,845.61 1,611,845.61 0.36%
US0605051046 BOFAML ODSH BOFAML COM us usD AAA 1,666,834.08 1,666,834.08 0.37%
US1011371077 BOSTON ODSH BOSTON COM us usD AAA 31,883,809.59 31,883,809.59 7.08%
US11135F1012 BROADCOM ODSH BROADCOM COM us usD AAA 10,522,680.91 10,522,680.91 2.34%
US14040H1059 CAPITAL ONE FIN ODSH CAPITAL ONE FIN COM us usD AAA 40,818.35 40,818.35 0.01%
US14149Y1082 CARDINAL HEALTH ODSH CARDINAL HEALTH COM us usD AAA 230,723.75 230,723.75 0.05%
US17275R1023 CISCO SYSTEMS ODSH CISCO SYSTEMS COM us usD AAA 1,666,879.54 1,666,879.54 0.37%
US1729674242 CITIGROUP ODSH CITIGROUP COM us usD AAA 1,112,115.30 1,112,115.30 0.25%
US1890541097 CLOROX ODSH CLOROX COM us usD AAA 230,809.26 230,809.26 0.05%
US22160K1051 COSTCO WHOLESALE ODSH COSTCO WHOLESALE COM us uUsD AAA 10,522,261.74 10,522,261.74 2.34%
US2358511028 DANAHER ODSH DANAHER COM us uUsD AAA 230,720.70 230,720.70 0.05%
US30303M1027 META PLATFORMS ODSH META PLATFORMS COM us uUsD AAA 10,522,647.48 10,522,647.48 2.34%
US3167731005 FIFTH THIRD ODSH FIFTH THIRD COM us uUsD AAA 391,185.73 391,185.73 0.09%
US3377381088 FISERV ODSH FISERV COM us uUsD AAA 40,772.03 40,772.03 0.01%
US46625H1005 JP MORGAN ODSH JP MORGAN COM us uUsD AAA 4,940,447.90 4,940,447.90 1.10%
US49271V1008 KEURIG DR PEPPER ODSH KEURIG DR PEPPER COM us uUsD AAA 3,327,872.34 3,327,872.34 0.74%
US58155Q1031 MCKESSON ODSH MCKESSON COM us uUsD AAA 230,684.99 230,684.99 0.05%
US61174X1090 MONSTER BEVERAGE ODSH MONSTER BEVERAGE COM us uUsD AAA 1,436,059.99 1,436,059.99 0.32%
US6174464486 MORGAN STANLEY ODSH MORGAN STANLEY COM us uUsD AAA 1,666,880.96 1,666,880.96 0.37%
US67066G 1040 NVIDIA ODSH NVIDIA COM us usD AAA 12,321,280.63 12,321,280.63 2.74%
US70450Y1038 PAYPAL HLDG ODSH PAYPAL HLDG COM us usD AAA 158,278.77 158,278.77 0.04%
US7234841010 PINNACLE WEST ODSH PINNACLE WEST COM us usD AAA 627,957.88 627,957.88 0.14%
US7443201022 PRUDENTIAL FINL ODSH PRUDENTIAL FINL COM us usD AAA 40,688.38 40,688.38 0.01%
US75886F1075 REGENERON PHARMS ODSH REGENERON PHARMS COM us usD AAA 8,983,046.15 8,983,046.15 2.00%
US79466L.3024 SALESFORCE ODSH SALESFORCE COM us usD AAA 230,632.02 230,632.02 0.05%
US8574771031 STATE STREET ODSH STATE STREET COM us usD AAA 27,887.06 27,887.06 0.01%
US912810TT51 UST 4.125 08/15/53 US TREASURY GOV us usD AAA 8,958,254.44 8,958,254.44 1.99%
US91913Y1001 VALERO ENERGY ODSH VALERO ENERGY COM us usD AAA 4,121,430.00 4,121,430.00 0.92%
US92338C1036 VERALTO ODSH VERALTO COM us usD AAA 558,449.36 558,449.36 0.12%
US9311421039 WALMART ODSH WALMART COM us usD AAA 9,828,360.10 9,828,360.10 2.18%
Total: 450,228,345.07 100.00%




Geographical allocation of collateral
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Currency allocation of collateral
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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)

157,099,171.06

SKANDINAVISKA ENSKILDA BANKEN AB (PARENT)

47,189,459.04

HSBC BANK PLC (PARENT)

45,312,718.22

JP MORGAN SECS PLC (PARENT)

26,235,898.28
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NATIXIS (PARENT)

14,565,438.30
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