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Summary of policy

% limit on maximum percentage of book on loan

30%

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) 810,906,764
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 07/07/2025

Currently on loan in EUR (base currency)

18,132,209.50

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

2.24%

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

24,568,444.97

Collateral value (cash and securities) in % of loan

135%

Securities lending statistics

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

31,270,473.11

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

3.88%

12-month maximum on loan in EUR

75,597,438.46

12-month maximum on loan as a % of the fund AuM 9.75%
Gross Return for the fund over the last 12 months in (base currency fund) 50,044.75
Gross Return for the fund over the last 12 months in % of the fund AuM 0.0062%

Collateral data - as at 07/07/2025

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

AU3CB0228823 EIB 2.900 10/17/25 MTN EIB GOV SuU AUD 3,009.97 1,673.73 0.01%
AU3CB0319143 BANQV 4.400 05/24/30 MTN BANQUE DEVELOPPT BND FR AUD AA2 218,848.56 121,693.44 0.50%
BE0000364738 BEGV 3.450 06/22/42 BELGIUM GOV BE EUR AA3 69,707.93 69,707.93 0.28%
CH1271360567 BANQV 1.625 06/30/29 MTN BANQUE DEVELOPPT BND FR CHF AA2 5,241.99 5,608.29 0.02%
CNE1000048K8 HAIER SMART HOME ODSH HAIER SMART HOME COM CN HKD 8,946,126.19 967,583.40 3.94%
DEO000BU25042 DEGV 2.400 04/18/30 GERMANY GOV DE EUR AAA 69,923.21 69,923.21 0.28%
DEO00BU27006 DEGV 2.400 11/15/30 GERMANY GOV DE EUR AAA 110,183.73 110,183.73 0.45%
DEOOONRWOL10 NORDR 1.375 01/15/20 NRW BND DE EUR AAA 447,217.65 447,217.65 1.82%
DEOOONWB2N02 NRW BANK 0.36% GTD SNR 15/10/35 NRW BANK 0.36% GTD SNR 15/10/35 MIS DE EUR AAA 835,291.94 835,291.94 3.40%
DEOOONWB2P42 NRW BANK 0.75% GTD SNR 26/05/36 NRW BANK 0.75% GTD SNR 26/05/36 MIS DE EUR AAA 854,808.22 854,808.22 3.48%




Collateral data - as at 07/07/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
DEOOONWB2Q17 NRW BANK 0.71% GTD 22/10/2036 NRW BANK 0.71% GTD 22/10/2036 MIS DE EUR AAA 844,538.58 844,538.58 3.44%
FR0000130809 SOCIETE GENERALE ODSH SOCIETE GENERALE COM FR EUR AA2 2,876,567.54 2,876,567.54 11.71%
GBOOBOCNHZ09 UKTI 1 1/4 11/22/55 UK TREASURY GIL GB GBP AA3 95,129.30 110,183.51 0.45%
GBOOB4PTCY75 UKTI 0 3/8 03/22/62 UK TREASURY GIL GB GBP AA3 95,129.23 110,183.43 0.45%
GB00OBDX8CX86 UKTI 0 1/8 03/22/68 UK TREASURY GIL GB GBP AA3 95,129.44 110,183.67 0.45%
GBOOBFMCNG652 UKT 158 10/22/71 UK Treasury GIL GB GBP AA3 95,129.79 110,184.08 0.45%
GBOOBMFOLF76 GBGV 4.000 10/22/63 UNITED KINGDOM GIL GB GBP AA3 95,129.60 110,183.86 0.45%
GB0O0BQC4R999 UKT 3 3/4 01/29/38 UK Treasury GIL GB GBP AA3 703.11 814.38 0.00%
JP1103771R12 JPGV 1.200 12/20/34 JAPAN GOV JP JPY A1l 91,899,437.51 539,856.44 2.20%
JP3569200003 TOKYU FUDOSAN ODSH TOKYU FUDOSAN COM JP JPY A1l 164,651,248.06 967,231.57 3.94%
JP3633400001 TOYOTA ODSH TOYOTA COM JP JPY A1l 164,629,849.39 967,105.87 3.94%
JP3688370000 NXHD ODSH NXHD COM JP JPY A1l 164,450,698.42 966,053.46 3.93%
JP3732000009 SOFTBANK ODSH SOFTBANK COM JP JPY A1l 164,694,638.87 967,486.47 3.94%
KYG017191142 ALIBABA ODSH ALIBABA COM HK HKD 8,946,141.18 967,585.02 3.94%
KYG2122G1064 CR MIXC ODSH CR MIXC COM HK HKD 8,946,143.32 967,585.26 3.94%
KYG5074A1004 JD HEALTH INTL ODSH JD HEALTH INTL COM HK HKD 8,946,107.02 967,581.33 3.94%
KYG532631028 KUAISHOU TECH ODSH KUAISHOU TECH COM HK HKD 8,946,125.97 967,583.38 3.94%
KYG596691041 MEITUAN ODSH MEITUAN COM HK HKD 8,946,062.89 967,576.56 3.94%
KYG6427A1022 NETEASE ODSH NETEASE COM HK HKD 8,946,035.91 967,573.64 3.94%
KYG6470A1168 NEW ORIENTAL ODSH NEW ORIENTAL COM HK HKD 8,946,128.65 967,583.67 3.94%
KYG8208B1014 JD.COM ODSH JD.COM COM HK HKD 8,946,038.37 967,573.90 3.94%
KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 8,946,141.93 967,585.10 3.94%
KYG9066F1019 TRIP.COM GROUP ODSH TRIP.COM GROUP COM HK HKD 23,759.95 2,569.80 0.01%
KYG960071028 WH GROUP ODSH WH GROUP COM HK HKD 8,946,128.01 967,583.60 3.94%
KYG9830T1067 XIAOMI ODSH XIAOMI COM HK HKD 8,946,056.68 967,575.89 3.94%
KYG9897K1058 ZTO EXPRESS ODSH ZTO EXPRESS COM HK HKD 8,946,105.52 967,581.17 3.94%
NL0014555419 NLGV 07/15/30 NETHERLANDS GOV NL EUR AAA 0.89 0.89 0.00%
NL0015000B11 NLGV 01/15/38 NETHERLANDS GOV NL EUR AAA 2,722.29 2,722.29 0.01%
US045167GJ64 ADB 4.375 01/14/28 MTN ADB BND PH usD 928,054.04 787,919.07 3.21%
Total: 24,568,444.97 100.00%




Geographical 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 | BNP PARIBAS ARBITRAGE LONDON/PARIS (PARENT)

17,113,324.48

2 | BARCLAYS BANK PLC (PARENT)

690,820.73
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