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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 - Multi-Asset Style Factors

Replication Mode

Physical replication

ISIN Code LU1460782227
Total net assets (AuM) 821,895,631
Reference currency of the fund EUR

* 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 19/05/2025

Currently on loan in EUR (base currency)

17,457,212.50

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

2.12%

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

19,377,564.37

Collateral value (cash and securities) in % of loan

111%

Securities lending statistics

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

39,925,125.51

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

4.99%

12-month maximum on loan in EUR

95,752,414.61

12-month maximum on loan as a % of the fund AuM 12.03%
Gross Return for the fund over the last 12 months in (base currency fund) 63,555.73
Gross Return for the fund over the last 12 months in % of the fund AuM 0.0079%

Collateral data - as at 19/05/2025

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

IT0005239360 UNI CREDIT ODSH UNI CREDIT COM IT EUR 968,866.51 968,866.51 5.00%
JP3188220002 OTSUKA HOLDINGS ODSH OTSUKA HOLDINGS COM JP JPY A1 157,367,998.32 964,840.37 4.98%
JP3294460005 INPEX ODSH INPEX COM JP JPY A1 158,004,898.19 968,745.27 5.00%
JP3475350009 DAIICHI SANKYO ODSH DAIICHI SANKYO COM JP JPY A1 149,768,999.83 918,250.08 4.74%
JP3569200003 TOKYU FUDOSAN ODSH TOKYU FUDOSAN COM JP JPY A1 157,933,498.19 968,307.51 5.00%
JP3571400005 TOKYO ELECTRON ODSH TOKYO ELECTRON COM JP JPY A1 156,841,998.16 961,615.40 4.96%
JP3633400001 TOYOTA ODSH TOYOTA COM JP JPY A1 157,767,998.60 967,292.81 4.99%
JP3635000007 TOYOTA TSUSHO ODSH TOYOTA TSUSHO COM JP JPY A1 157,985,848.25 968,628.47 5.00%
JP3688370000 NXHD ODSH NXHD COM JP JPY A1 157,886,399.02 968,018.74 5.00%
JP3705200008 JAPAN AIRLINES ODSH JAPAN AIRLINES COM JP JPY A1 157,897,499.06 968,086.79 5.00%




Collateral data - as at 19/05/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
JP3732000009 SOFTBANK ODSH SOFTBANK COM JP JPY A1l 158,004,758.78 968,744.42 5.00%
JP3758190007 NEXON ODSH NEXON COM JP JPY A1l 157,920,299.35 968,226.59 5.00%
JP3894900004 IMH ODSH IMH COM JP JPY A1l 77,281,599.27 473,821.92 2.45%
JP3921290007 MERCARI ODSH MERCARI COM JP JPY A1l 157,788,399.98 967,417.90 4.99%
KYG017191142 ALIBABA ODSH ALIBABA COM HK HKD 8,460,815.91 968,870.91 5.00%
KYG532631028 KUAISHOU TECH ODSH KUAISHOU TECH COM HK HKD 8,460,878.21 968,878.05 5.00%
KYG596691041 MEITUAN ODSH MEITUAN COM HK HKD 8,460,748.73 968,863.22 5.00%
KYG6427A1022 NETEASE ODSH NETEASE COM HK HKD 4,920,521.13 563,462.18 2.91%
KYG8208B1014 JD.COM ODSH JD.COM COM HK HKD 8,460,873.54 968,877.51 5.00%
KYG960071028 WH GROUP ODSH WH GROUP COM HK HKD 8,460,841.51 968,873.84 5.00%
KYG9830T1067 XIAOMI ODSH XIAOMI COM HK HKD 8,460,859.34 968,875.89 5.00%
Total: 19,377,564.37 100.00%
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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 | BNP PARIBAS ARBITRAGE LONDON/PARIS (PARENT)

17,669,455.33
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