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HBCE / HSBC Gbl Inv Fd - Gbl Eqty Volatility Focus

Report as at 05/06/2025

Summary of policy

% limit on maximum percentage of book on loan 25%

Revenue Split 75/25 *

Name of the Fund HBCE / HSBC Gbl Inv Fd - Gbl Eqty Volatility Focus

Replication Mode Physical replication

ISIN Code LU1066051225

Total net assets (AuM) 156,187,693

Reference currency of the fund USD

Securities lending data - as at 05/06/2025

Currently on loan in USD (base currency) 11,594,566.67

Current percentage on loan (in % of the fund AuM) 7.42%

Collateral value (cash and securities) in  USD (base currency) 12,218,528.19

Collateral value (cash and securities) in % of loan 105%

Collateral data - as at 05/06/2025

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

AT0000A0VRQ6 ATGV 3.150 06/20/44 AUSTRIA GOV AT EUR AA1 16,996.04 19,351.69 0.16%

AT0000A2CQD2 ATGV 02/20/30 AUSTRIA GOV AT EUR AA1 1,047,122.14 1,192,253.29 9.76%

BE0000350596 BEGV 0.400 06/22/40 BELGIUM GOV BE EUR AA3 184,297.36 209,840.98 1.72%

CA135087L930 CAGV 1.000 09/01/26 CANADA GOV CA CAD AAA 1,640,040.19 1,192,934.06 9.76%

CA135087N597 CAGV 2.000 06/01/32 CANADA GOV CA CAD AAA 196,131.60 142,662.40 1.17%

CA135087P576 CAGV 3.500 03/01/28 CANADA GOV CA CAD AAA 213,464.88 155,270.30 1.27%

CA1363851017 CANADIAN NATURAL ODSH CANADIAN NATURAL COM CA CAD AAA 3,173.23 2,308.15 0.02%

DE0008404005 ALLIANZ ODSH ALLIANZ COM DE EUR AAA 177,496.13 202,097.10 1.65%

DE0008430026 MUNICH RE GROUP ODSH MUNICH RE GROUP COM DE EUR AAA 119,310.01 135,846.39 1.11%

FI4000415153 FIGV 0.125 04/15/36 FINLAND GOV FI EUR AA1 1,047,295.69 1,192,450.90 9.76%

Securities lending statistics

12-month average on loan in USD (base currency) 10,774,664.15

12-month average on loan as a % of the fund AuM 7.21%

12-month maximum on loan in USD 26,303,717.55

12-month maximum on loan as a % of the fund AuM 17.74%

Gross Return for the fund over the last 12 months in  (base currency fund) 24,430.10

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0164%

* 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 05/06/2025

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

FR0000120404 ACCOR ODSH ACCOR COM FR EUR AA2 15,710.11 17,887.53 0.15%

FR0000121972 SCHNEIDER ODSH SCHNEIDER COM FR EUR AA2 177,699.12 202,328.22 1.66%

FR0000125338 CAPGEMINI ODSH CAPGEMINI COM FR EUR AA2 177,709.81 202,340.40 1.66%

FR0000133308 ORANGE ODSH ORANGE COM FR EUR AA2 177,726.31 202,359.18 1.66%

FR0013154044 FRGV 1.250 05/25/36 FRANCE GOV FR EUR AA2 21,864.90 24,895.38 0.20%

GB0003718474 GAMES WORKSHOP ODSH GAMES WORKSHOP CST GB GBP AA3 17,226.00 23,249.79 0.19%

GB0007669376 ORD GBP0.15 ST.JAMES PLACE CAP CST GB GBP AA3 45.08 60.84 0.00%

GB0007980591 ORD USD0.25 BP PLC CST GB GBP AA3 149,934.85 202,365.84 1.66%

GB00B0SWJX34 ORD GBP5 LONDON STOCK EXCHANGE CST GB GBP AA3 16,512.60 22,286.92 0.18%

GB00B421JZ66 UKTI 0 1/2 03/22/50 UK TREASURY GIL GB GBP AA3 294,725.31 397,788.33 3.26%

GB00B63H8491 ROLLS ROYCE ODSH ROLLS ROYCE CST GB GBP AA3 66,135.95 89,263.15 0.73%

GB00BDR05C01 NATIONAL GRID ODSH NATIONAL GRID CST GB GBP AA3 3,548.10 4,788.84 0.04%

GB00BGLP8L22 IMI ODSH IMI CST GB GBP AA3 64,217.30 86,673.56 0.71%

GB00BM8PJY71 NATWEST GRP ODSH NATWEST GRP CST GB GBP AA3 63,846.19 86,172.68 0.71%

GB00BMJ6DW54 INFORMA ODSH INFORMA CST GB GBP AA3 27,018.99 36,467.31 0.30%

GB00BMX86B70 HALEON PLC ORD GBP1.25 HALEON PLC ORD GBP1.25 CST GB GBP AA3 31,612.77 42,667.50 0.35%

GB00BPSNBG80 UKTI 1 1/4 11/22/2054 UK Treasury GIL GB GBP AA3 883,908.86 1,193,004.54 9.76%

GB00BSGM6411 GBGV 10/06/25 UNITED KINGDOM GOV GB GBP AA3 221,004.00 298,287.29 2.44%

GB00BYQ0JC66 BEAZLEY ODSH BEAZLEY CST GB GBP AA3 33,614.59 45,369.34 0.37%

IM00B5VQMV65 GVC HOLDINGS ODSH GVC HOLDINGS CST GB GBP AA3 53,420.97 72,101.85 0.59%

JP1103751Q74 JPGV 1.100 06/20/34 JAPAN GOV JP JPY A1 171,758,650.46 1,192,813.02 9.76%

JP1103761QA5 JPGV 0.900 09/20/34 JAPAN GOV JP JPY A1 102,614,733.56 712,628.97 5.83%

JP3122800000 AMADA ODSH AMADA COM JP JPY A1 1,475,498.50 10,246.90 0.08%

US02079K3059 ALPHABET ODSH ALPHABET COM US USD AAA 398,921.67 398,921.67 3.26%

US0231351067 AMAZON.COM ODSH AMAZON.COM COM US USD AAA 398,816.18 398,816.18 3.26%

US0378331005 APPLE ODSH APPLE COM US USD AAA 89,114.39 89,114.39 0.73%

US30303M1027 META PLATFORMS ODSH META PLATFORMS COM US USD AAA 398,694.48 398,694.48 3.26%

US5324571083 LILLY ODSH LILLY COM US USD AAA 398,918.44 398,918.44 3.26%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 202,305.43 202,305.43 1.66%

US69331C1080 PG&E US ODSH PG&E US COM US USD AAA 23,707.55 23,707.55 0.19%

US7445731067 PSEG ODSH PSEG COM US USD AAA 266,189.82 266,189.82 2.18%

US91282CCE93 UST 1.250 05/31/28 US TREASURY GOV US USD AAA 25,068.45 25,068.45 0.21%

US91282CDQ15 UST 1.250 12/31/26 US TREASURY GOV US USD AAA 95.84 95.84 0.00%

US91282CHW47 UST 4.125 08/31/30 US TREASURY GOV US USD AAA 6,267.73 6,267.73 0.05%

US98978V1035 ZOETIS ODSH ZOETIS COM US USD AAA 399,365.60 399,365.60 3.27%

Total: 12,218,528.19 100.00%



Counterparts

Number of counterparties with exposure exceeding 3% of the Fund's NAV

No. Major Name Market Value

1 MERRILL LYNCH INTERNATIONAL (PAR 7,101,617.37

Top 5 borrowers in last Month

No. Counterparty Market Value

1 MERRILL LYNCH INTERNATIONAL (PARENT) 16,281,344.15

2 HSBC BANK PLC (PARENT) 2,799,230.85

3 NATIXIS (PARENT) 1,446,575.02

4 BANK OF NOVA SCOTIA (PARENT) 891,273.50

5 UBS AG 137,990.10
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