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HBCE / HSBC Gbl Inv Fd - Multi-Asset Style Factors

Report as at 08/07/2025

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) 813,043,522

Reference currency of the fund EUR

Securities lending data - as at 08/07/2025

Currently on loan in EUR (base currency) 18,133,635.51

Current percentage on loan (in % of the fund AuM) 2.23%

Collateral value (cash and securities) in  EUR (base currency) 25,408,319.58

Collateral value (cash and securities) in % of loan 140%

Collateral data - as at 08/07/2025

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

AT0000A2NW83 ATGV 02/20/31 AUSTRIA GOV AT EUR AA1 235,714.59 235,714.59 0.93%

AU3CB0240133 IADB 2.500 04/14/27 MTN IDB BND US AUD AAA 14,782.57 8,203.95 0.03%

AU3CB0258739 IBRD 2.900 11/26/25 MTN IBRD GOV SU AUD 12,061.83 6,694.01 0.03%

BE0000343526 BEGV 2.250 06/22/57 BELGIUM GOV BE EUR AA3 11,036.14 11,036.14 0.04%

BMG677491539 OOIL ODSH OOIL COM HK HKD 8,916,245.64 967,621.64 3.81%

DE0001053916 BAYRN 3.000 02/19/55 BAYERN BND DE EUR AAA 140,918.39 140,918.39 0.55%

DE0001102481 DEGV 08/15/50 GERMANY GOV DE EUR AAA 481.20 481.20 0.00%

DE0001102499 DEGV 02/15/30 GERMANY GOV DE EUR AAA 236,027.94 236,027.94 0.93%

DE000BU22080 DEGV 2.200 03/11/27 GERMANY GOV DE EUR AAA 71,573.49 71,573.49 0.28%

DE000BU22098 DEGV 1.700 06/10/27 GERMANY GOV DE EUR AAA 110,512.09 110,512.09 0.43%

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%

* 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 08/07/2025

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

DE000BU25042 DEGV 2.400 04/18/30 GERMANY GOV DE EUR AAA 2,104.91 2,104.91 0.01%

DE000NRW0M92 NORDR 1.450 01/19/22 NRW BND DE EUR AAA 854,871.85 854,871.85 3.36%

DE000NRW0MP9 NORDR 0.950 01/10/21 NRW BND DE EUR AAA 851,762.27 851,762.27 3.35%

DE000NRW2152 NORDR 2.375 05/13/33 NRW BND DE EUR AAA 71,203.49 71,203.49 0.28%

DE000NWB2N02 NRW BANK 0.36% GTD SNR 15/10/35  NRW BANK 0.36% GTD SNR 15/10/35 MIS DE EUR AAA 835,880.75 835,880.75 3.29%

DE000NWB2P42 NRW BANK 0.75% GTD SNR 26/05/36  NRW BANK 0.75% GTD SNR 26/05/36 MIS DE EUR AAA 854,884.96 854,884.96 3.36%

DE000NWB2Q17 NRW BANK 0.71% GTD 22/10/2036  NRW BANK 0.71% GTD 22/10/2036 MIS DE EUR AAA 844,600.23 844,600.23 3.32%

DK0009923567 DKGV 0.500 11/15/27 DENMARK GOV DK DKK AAA 9.79 1.31 0.00%

DK0009924375 DKGV 11/15/31 DENMARK GOV DK DKK AAA 0.87 0.12 0.00%

EU000A3LNF05 EUUNI 3.125 12/04/30 MTN EU BND BE EUR AA3 709.64 709.64 0.00%

FR0000130809 SOCIETE GENERALE ODSH SOCIETE GENERALE COM FR EUR AA2 2,876,696.80 2,876,696.80 11.32%

GB00B0CNHZ09 UKTI 1 1/4 11/22/55 UK TREASURY GIL GB GBP AA3 203,174.31 236,027.60 0.93%

GB00B4PTCY75 UKTI 0 3/8 03/22/62 UK TREASURY GIL GB GBP AA3 203,174.82 236,028.19 0.93%

GB00BDX8CX86 UKTI 0 1/8 03/22/68 UK TREASURY GIL GB GBP AA3 95,129.73 110,512.21 0.43%

GB00BFMCN652 UKT 158 10/22/71 UK Treasury GIL GB GBP AA3 95,130.36 110,512.94 0.43%

GB00BMF9LF76 GBGV 4.000 10/22/63 UNITED KINGDOM GIL GB GBP AA3 95,129.50 110,511.94 0.43%

JP3174410005 OJI HOLDINGS ODSH OJI HOLDINGS COM JP JPY A1 165,585,058.39 967,541.23 3.81%

JP3197800000 OMRON ODSH OMRON COM JP JPY A1 165,535,599.58 967,252.24 3.81%

JP3198900007 ORIENTAL LAND ODSH ORIENTAL LAND COM JP JPY A1 165,530,698.83 967,223.60 3.81%

JP3201200007 OLYMPUS ODSH OLYMPUS COM JP JPY A1 165,435,598.42 966,667.91 3.80%

JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1 165,578,398.14 967,502.32 3.81%

JP3305530002 COMSYS HOLDINGS ODSH COMSYS HOLDINGS COM JP JPY A1 165,580,499.59 967,514.60 3.81%

JP3381000003 NIPPON STEEL ODSH NIPPON STEEL COM JP JPY A1 165,383,898.99 966,365.83 3.80%

JP3670800006 NISSAN CHEMICAL ODSH NISSAN CHEMICAL COM JP JPY A1 165,597,299.33 967,612.76 3.81%

JP3684000007 NITTO DENKO ODSH NITTO DENKO COM JP JPY A1 57,929,799.17 338,493.52 1.33%

JP3735400008 NTT ODSH NTT COM JP JPY A1 165,589,519.76 967,567.30 3.81%

JP3753000003 NIPPON YUSEN ODSH NIPPON YUSEN COM JP JPY A1 165,304,799.09 965,903.63 3.80%

JP3802300008 FAST RETAILING ODSH FAST RETAILING COM JP JPY A1 161,567,999.84 944,068.89 3.72%

JP3902400005 MITSUBISHI ELEC ODSH MITSUBISHI ELEC COM JP JPY A1 165,563,998.08 967,418.17 3.81%

JP3906000009 MINEBEA MITSUMI ODSH MINEBEA MITSUMI COM JP JPY A1 165,532,849.99 967,236.17 3.81%

JP3942600002 YAMAHA CORP ODSH YAMAHA CORP COM JP JPY A1 156,513,499.18 914,534.59 3.60%

JP3973400009 RICOH ODSH RICOH COM JP JPY A1 121,894,348.48 712,249.10 2.80%

KYG3777B1032 GEELY AUTOMOBILE ODSH GEELY AUTOMOBILE COM HK HKD 8,910,511.40 966,999.34 3.81%

NL0014555419 NLGV 07/15/30 NETHERLANDS GOV NL EUR AAA 113,515.20 113,515.20 0.45%

US045167GK38 ADB 4.375 03/22/35 MTN ADB BND PH USD 32,351.68 27,560.55 0.11%

Total: 25,408,319.58 100.00%



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) 17,164,298.76

2 BARCLAYS BANK PLC (PARENT) 692,878.43
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