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HBCE / HSBC Gbl Inv Fd - Gbl Eqty Volatility Focus

Report as at 21/05/2025

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) 155,443,929

Reference currency of the fund USD

Securities lending data - as at 21/05/2025

Currently on loan in USD (base currency) 19,259,105.89

Current percentage on loan (in % of the fund AuM) 12.39%

Collateral value (cash and securities) in  USD (base currency) 20,431,115.44

Collateral value (cash and securities) in % of loan 106%

Collateral data - as at 21/05/2025

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

CNE1000048K8 HAIER SMART HOME ODSH HAIER SMART HOME COM CN HKD 167,338.64 21,389.04 0.10%

DE0005785604 FRESENIUS ODSH FRESENIUS COM DE EUR AAA 255,525.14 287,772.43 1.41%

DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 255,458.89 287,697.81 1.41%

DE0008404005 ALLIANZ ODSH ALLIANZ COM DE EUR AAA 255,259.36 287,473.11 1.41%

DE0008430026 MUNICH RE GROUP ODSH MUNICH RE GROUP COM DE EUR AAA 170,947.97 192,521.61 0.94%

FR0000121972 SCHNEIDER ODSH SCHNEIDER COM FR EUR AA2 255,513.74 287,759.59 1.41%

FR0000124141 VEOLIA ENVIRON ODSH VEOLIA ENVIRON COM FR EUR AA2 420,580.25 473,657.50 2.32%

GB0007980591 ORD USD0.25 BP PLC CST GB GBP AA3 215,126.68 287,772.51 1.41%

GB00B19NLV48 ORD USD0.10 EXPERIAN GROUP LIMITED CST GB GBP AA3 354,074.25 473,641.09 2.32%

GB00B1L6W962 UKTI 1 1/8 11/22/37 UK TREASURY GIL GB GBP AA3 357,300.56 477,956.89 2.34%

Securities lending statistics

12-month average on loan in USD (base currency) 9,500,138.26

12-month average on loan as a % of the fund AuM 6.41%

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) 23,955.85

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0162%

* 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 21/05/2025

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

GB00BMJ6DW54 INFORMA ODSH INFORMA CST GB GBP AA3 12,944.71 17,315.99 0.08%

HK0992009065 LENOVO GROUP ODSH LENOVO GROUP COM HK HKD 172,829.26 22,090.84 0.11%

IE000S9YS762 LINDE ODSH LINDE COM US USD AAA 473,447.06 473,447.06 2.32%

JE00B4T3BW64 ORD USD0.01 GLENCORE INTERNATIONAL CST GB GBP AA3 354,091.00 473,663.49 2.32%

JP1024551PC4 JPGV 0.005 12/01/25 JAPAN GOV JP JPY A1 351,562,540.70 2,433,208.04 11.91%

JP1024601Q58 JPGV 0.300 05/01/26 JAPAN GOV JP JPY A1 351,585,954.18 2,433,370.08 11.91%

JP1201721L45 JPGV 0.400 03/20/40 JAPAN GOV JP JPY A1 351,567,853.86 2,433,244.81 11.91%

JP1201761M45 JPGV 0.500 03/20/41 JAPAN GOV JP JPY A1 351,582,701.34 2,433,347.57 11.91%

JP1201771M76 JPGV 0.400 06/20/41 JAPAN GOV JP JPY A1 351,584,361.58 2,433,359.06 11.91%

JP1201781MA3 JPGV 0.500 09/20/41 JAPAN GOV JP JPY A1 351,582,252.94 2,433,344.47 11.91%

JP1201811N77 JPGV 0.900 06/20/42 JAPAN GOV JP JPY A1 87,989,556.35 608,986.65 2.98%

JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1 492,898.76 3,411.41 0.02%

JP3359600008 SHARP ODSH SHARP COM JP JPY A1 3,149,998.11 21,801.53 0.11%

KYG9830T1067 XIAOMI ODSH XIAOMI COM HK HKD 173,209.57 22,139.46 0.11%

NL0011585146 FERRARI ODSH FERRARI COM IT EUR 36,835.43 41,484.06 0.20%

US09062X1037 BIOGEN ODSH BIOGEN COM US USD AAA 21,944.51 21,944.51 0.11%

US1258961002 CMS ENERGY ODSH CMS ENERGY COM US USD AAA 147,352.43 147,352.43 0.72%

US3453708600 FORD MOTOR ODSH FORD MOTOR COM US USD AAA 214.51 214.51 0.00%

US34959J1088 FORTIVE ODSH FORTIVE COM US USD AAA 13,462.07 13,462.07 0.07%

US35671D8570 FREEPORT MCMORAN ODSH FREEPORT MCMORAN COM US USD AAA 4,264.75 4,264.75 0.02%

US3696043013 GE ODSH GE COM US USD AAA 1,176.94 1,176.94 0.01%

US3848021040 WW GRAINGER ODSH WW GRAINGER COM US USD AAA 1,092.13 1,092.13 0.01%

US5951121038 MICRON TECH ODSH MICRON TECH COM US USD AAA 118,472.11 118,472.11 0.58%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 761,279.89 761,279.89 3.73%

Total: 20,431,115.44 100.00%

Counterparts

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



No. Major Name Market Value

1 MERRILL LYNCH INTERNATIONAL (PAR 14,483,351.49

Top 5 borrowers in last Month

No. Counterparty Market Value

1 MERRILL LYNCH INTERNATIONAL (PARENT) 18,485,236.26

2 HSBC BANK PLC (PARENT) 2,837,175.76

3 NATIXIS (PARENT) 720,538.91

4 CITIGROUP GLOBAL MARKETS LTD (PARENT) 673,780.42

5 UBS AG 129,669.55
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