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HSBC CNTL EURPE / HSBC GBL FD ICAV - MULTI FACTOR WRLDWD EQ FD - 305389
Report as at 19/05/2025

Summary of policy

% limit on maximum percentage of book on loan

25%

Revenue Split

75/25*

Name of the Fund

HSBC CNTL EURPE / HSBC GBL FD ICAV - MULTI FACTOR WRLDWD EQ FD - 305389

Replication Mode

Physical replication

ISIN Code

IEOOBFZN8B54

Total net assets (AuM)

2,635,015,547

Reference currency of the fund

usSD

* 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 USD (base currency)

404,578,224.42

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

15.35%

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

431,019,500.13

Collateral value (cash and securities) in % of loan

107%

Securities lending statistics

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

349,949,269.38

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

15.04%

12-month maximum on loan in USD

471,014,123.60

12-month maximum on loan as a % of the fund AuM 21.85%
Gross Return for the fund over the last 12 months in (base currency fund) 804,243.46
Gross Return for the fund over the last 12 months in % of the fund AuM 0.0346%

Collateral data - as at 19/05/2025

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

BMGO0171K1018 ALI HEALTH ODSH ALI HEALTH COM HK HKD 439,518.46 56,294.61 0.01%
CA06849F1080 BARRICK MINING ODSH BARRICK MINING COM us CAD AAA 1,247.00 892.69 0.00%
CA87807B1076 TC ENERGY ODSH TC ENERGY COM CA CAD AAA 8,285,021.67 5,930,972.19 1.38%
CH0012032048 ROCHE HLDG PART ROCHE HLDG COM CH CHF 784,554.86 935,724.99 0.22%
CH0418792922 SIKA ODSH SIKA COM CH CHF 2,987,477.99 3,563,113.27 0.83%
CNE1000001Z5 BANK OF CHINA ODSH BANK OF CHINA COM CN HKD 701,210.66 89,812.79 0.02%
CNE1000003W8 PETROCHINA ODSH PETROCHINA COM CN HKD 451,382.19 57,814.14 0.01%
DE0001108785 DEGV PO STR 08/15/25 GERMANY GOV DE EUR AAA 1,832,564.06 2,049,722.88 0.48%
DE0003811444 DEGV IO STR 08/15/26 GERMANY GOV DE EUR AAA 19,942.62 22,305.82 0.01%
DE0005785604 FRESENIUS ODSH FRESENIUS COM DE EUR AAA 813,542.71 909,947.51 0.21%




Collateral data - as at 19/05/2025

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

DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 836,439.85 935,557.96 0.22%
DE0008404005 ALLIANZ ODSH ALLIANZ COM DE EUR AAA 836,514.17 935,641.09 0.22%
DEO00BU25034 DEGV 2.500 10/11/29 GERMANY GOV DE EUR AAA 438,172.75 490,096.21 0.11%
FR0000120578 SANOFI FR ODSH SANOFI FR COM FR EUR AA2 91.62 102.48 0.00%
FR0000121972 SCHNEIDER ODSH SCHNEIDER COM FR EUR AA2 4,659,787.08 5,211,971.79 1.21%
FR0000186413 FRGV 3.400 07/25/29 FRANCE GOV FR EUR AA2 1,044,544 .55 1,168,323.06 0.27%
FR0013341682 FRGV 0.750 11/25/28 FRANCE GOV FR EUR AA2 483.76 541.09 0.00%
FR0014004J31 FRGV 0.750 05/25/53 FRANCE GOV FR EUR AA2 1,246,123.42 1,393,789.04 0.32%
FROO1400AIN5 FRGV 0.750 02/25/28 FRANCE GOV FR EUR AA2 417.44 466.90 0.00%
FRO01400FYQ4 FRGV 2.500 09/24/26 FRANCE GOV FR EUR AA2 2,961,678.95 3,312,637.87 0.77%
GB0000536739 ORD GBP0.10 ASHTEAD GROUP CST GB GBP AA3 3,925,507.68 5,212,108.52 1.21%
GB0002374006 ORD 28 101/108P DIAGEO CST GB GBP AA3 1,811,273.84 2,404,926.09 0.56%
GB0007980591 ORD USDO0.25 BP PLC CST GB GBP AA3 1,027,455.44 1,364,208.07 0.32%
GB0031348658 ORD 25P BARCLAYS BANK PLC CST GB GBP AA3 1,027,457.02 1,364,210.17 0.32%
GB0031348658 ORD 25P BARCLAYS BANK PLC CST GB GBP AA3 22.78 30.25 0.00%
GB0031638363 ORD GBPO0.01 INTERTEK GROUP CST GB GBP AA3 1,027,446.34 1,364,195.99 0.32%
GB0032089863 ORD GBPO0.50 NEXT PLC CST GB GBP AA3 1,027,349.30 1,364,067.14 0.32%
GB00OBOSWJX34 ORD GBP5 LONDON STOCK EXCHANGE CST GB GBP AA3 704,793.60 935,792.52 0.22%
GB00B3D4VD98 UKTI 1 1/4 11/22/32 UK TREASURY GIL GB GBP AA3 4,421,591.99 5,870,786.45 1.36%
GB0OB3LZBF68 UKTI 0 5/8 03/22/40 UK TREASURY GIL GB GBP AA3 1,105,397.98 1,467,696.59 0.34%
GB00B3MYD345 UKTI 0 5/8 11/22/42 UK TREASURY GIL GB GBP AA3 2,495,105.71 3,312,886.59 0.77%
GB00B63H8491 ROLLS ROYCE ODSH ROLLS ROYCE CST GB GBP AA3 4,784.73 6,352.94 0.00%
GBOOB6RNH572 UKT 3 3/4 07/22/52 UK TREASURY GIL GB GBP AA3 367,714.48 488,234.37 0.11%
GB0OBLH38265 UKTI 0 1/8 03/22/39 UK Treasury GIL GB GBP AA3 2,494,872.37 3,312,576.77 0.77%
GBOOBMF9LJ15 UKTI 0 3/4 11/22/33 UK Treasury GIL GB GBP AA3 0.01 0.01 0.00%
GBOOBNNGP551 UKTI 0 1/8 08/10/31 UK Treasury GIL GB GBP AA3 710,598.94 943,500.58 0.22%
GBOOBPJJKP77 UKT 43/4 10/22/43 UK Treasury GIL GB GBP AA3 851,376.45 1,130,418.49 0.26%
HK0267001375 CITIC ODSH CITIC COM HK HKD 193,060.72 24,727.69 0.01%
HK0669013440 TTI ODSH TTI COM HK HKD 3,974,851.47 509,108.75 0.12%
IEOOBTN1Y115 MEDTRONIC ODSH MEDTRONIC COM us usD AAA 1,863,537.63 1,863,537.63 0.43%
JEOOBJ1F3079 AMCR ODSH AMCR COM us usD AAA 1,863,554.79 1,863,554.79 0.43%
JP1024671QC8 JPGV 0.600 12/01/26 JAPAN GOV JP JPY A1l 4,249,662,812.59 29,142,680.94 6.76%
JP1051731QA0 JPGV 0.600 09/20/29 JAPAN GOV JP JPY A1l 380,351,111.51 2,608,313.08 0.61%
JP1103501J35 JPGV 0.100 03/20/28 JAPAN GOV JP JPY A1l 32,672,863.21 224,058.91 0.05%
JP1103581L42 JPGV 0.100 03/20/30 JAPAN GOV JP JPY A1l 95,830.54 657.17 0.00%
JP1103721PA1 JPGV 0.800 09/20/33 JAPAN GOV JP JPY A1l 458,083,380.52 3,141,373.42 0.73%
JP1103731Q12 JPGV 0.600 12/20/33 JAPAN GOV JP JPY A1l 4,249,690,342.93 29,142,869.73 6.76%
JP1103751Q74 JPGV 1.100 06/20/34 JAPAN GOV JP JPY A1l 4,249,672,503.10 29,142,747.39 6.76%
JP1103761QA5 JPGV 0.900 09/20/34 JAPAN GOV JP JPY A1l 3,245,269,931.25 22,254,910.64 5.16%




Collateral data - as at 19/05/2025

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

JP1103771R12 JPGV 1.200 12/20/34 JAPAN GOV JP JPY A1l 4,249,670,777.98 29,142,735.56 6.76%
JP1120211G41 JPGV 0.100 03/10/26 JAPAN GOV JP JPY A1l 379,284,491.21 2,600,998.57 0.60%
JP1120241K56 JPGV 0.100 03/10/29 JAPAN GOV JP JPY A1l 272,225,162.26 1,866,823.65 0.43%
JP1201251B37 JPGV 2.200 03/20/31 JAPAN GOV JP JPY A1l 5,554,933.83 38,093.77 0.01%
JP1201751M13 JPGV 0.500 12/20/40 JAPAN GOV JP JPY A1l 39,379.68 270.05 0.00%
JP1201761M45 JPGV 0.500 03/20/41 JAPAN GOV JP JPY A1l 10,499,481.64 72,001.72 0.02%
JP1201781MA3 JPGV 0.500 09/20/41 JAPAN GOV JP JPY A1l 379,163,087.79 2,600,166.03 0.60%
JP1201881Q46 JPGV 1.600 03/20/44 JAPAN GOV JP JPY A1l 4,249,686,511.26 29,142,843.45 6.76%
JP1300341B39 JPGV 2.200 03/20/41 JAPAN GOV JP JPY A1l 3,234,835.79 22,183.36 0.01%
JP1300351B93 JPGV 2.000 09/20/41 JAPAN GOV JP JPY A1l 74,542,617.53 511,186.84 0.12%
JP1300801PA2 JPGV 1.800 09/20/53 JAPAN GOV JP JPY A1l 1,608,907,567.08 11,033,317.69 2.56%
JP1300831Q70 JPGV 2.200 06/20/54 JAPAN GOV JP JPY A1l 379,659,147.08 2,603,567.83 0.60%
JP1400151N57 JPGV 1.000 03/20/62 JAPAN GOV JP JPY A1l 380,390,938.44 2,608,586.20 0.61%
JP1742811R19 JPGV 01/20/26 JAPAN GOV JP JPY A1l 247,130,764.50 1,694,735.17 0.39%
JP1742891R20 JPGV 05/26/25 JAPAN GOV JP JPY A1l 99,993.29 685.72 0.00%
JP3122800000 AMADA ODSH AMADA COM JP JPY A1l 4,499,649.78 30,857.00 0.01%
JP3210200006 KAJIMA ODSH KAJIMA COM JP JPY A1l 35,826,850.51 245,687.84 0.06%
JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1l 74,249,998.96 509,180.17 0.12%
JP3249600002 KYOCERA ODSH KYOCERA COM JP JPY A1l 35,832,554.46 245,726.95 0.06%
JP3271400008 CREDIT SAISON ODSH CREDIT SAISON COM JP JPY A1l 35,814,555.86 245,603.53 0.06%
JP3493800001 DAI NIPPONPRINTG ODSH DAI NIPPONPRINTG COM JP JPY A1l 2,873.27 19.70 0.00%
JP3684000007 NITTO DENKO ODSH NITTO DENKO COM JP JPY A1l 790,199.68 5,418.91 0.00%
JP3734800000 NIDEC ODSH NIDEC COM JP JPY A1l 35,834,659.07 245,741.39 0.06%
JP3735400008 NTT ODSH NTT COM JP JPY A1l 35,837,861.49 245,763.35 0.06%
JP3743000006 NH FOODS ODSH NH FOODS COM JP JPY A1l 6,908.24 47.37 0.00%
JP3778630008 BANDAI NAMCO HD ODSH BANDAI NAMCO HD COM JP JPY A1l 35,749,591.68 245,158.03 0.06%
JP3811000003 FUJIKURA ODSH FUJIKURA COM JP JPY A1l 53,716.99 368.37 0.00%
JP3885780001 MIZUHO ODSH MIZUHO COM JP JPY A1l 309,663,599.91 2,123,563.18 0.49%
JP3888300005 MITSUI CHEMICALS ODSH MITSUI CHEMICALS COM JP JPY A1l 4,160.82 28.53 0.00%
JP3894900004 IMH ODSH IMH COM JP JPY A1l 2,456,969.48 16,849.03 0.00%
JP3970300004 RECRUIT HOLDINGS ODSH RECRUIT HOLDINGS COM JP JPY A1l 35,837,807.28 245,762.98 0.06%
KYG017191142 ALIBABA ODSH ALIBABA COM HK HKD 25,561,605.54 3,273,993.29 0.76%
KYG6427A1022 NETEASE ODSH NETEASE COM HK HKD 39,879,943.53 5,107,921.22 1.19%
KYG8208B1014 JD.COM ODSH JD.COM COM HK HKD 40,261,521.60 5,156,794.68 1.20%
NL0000235190 AIRBUS NL ODSH AIRBUS NL COM FR EUR AA2 1,219,547.77 1,364,064.17 0.32%
NL0011821202 ING GROEP ODSH ING GROEP COM NL EUR AAA 56,309.56 62,982.24 0.01%
US02079K3059 ALPHABET ODSH ALPHABET COM us uUsD AAA 1,863,248.29 1,863,248.29 0.43%
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us uUsD AAA 11,487,066.97 11,487,066.97 2.67%
US0326541051 ANALOG DEVICES ODSH ANALOG DEVICES COM us uUsD AAA 4,215,122.97 4,215,122.97 0.98%




Collateral data - as at 19/05/2025

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

US0367521038 ELEVANCE HEALTH ODSH ELEVANCE HEALTH COM us usD AAA 1,457,549.10 1,457,549.10 0.34%
US0378331005 APPLE ODSH APPLE COM us usD AAA 10,151,586.72 10,151,586.72 2.36%
US0382221051 APPLIED ODSH APPLIED COM us usD AAA 3,535,476.33 3,535,476.33 0.82%
US0846707026 BERKSHIRE ODSH BERKSHIRE COM us usD AAA 5,555,985.96 5,555,985.96 1.29%
US09062X1037 BIOGEN ODSH BIOGEN COM us usD AAA 593,305.84 593,305.84 0.14%
US1011371077 BOSTON ODSH BOSTON COM us usD AAA 5,930,999.43 5,930,999.43 1.38%
US1101221083 BRISTOL-MYERS ODSH BRISTOL-MYERS COM us usD AAA 1,195,031.90 1,195,031.90 0.28%
US11135F1012 BROADCOM ODSH BROADCOM COM us usD AAA 935,399.52 935,399.52 0.22%
US1266501006 CVS HEALTH ODSH CVS HEALTH COM us usD AAA 1,863,068.83 1,863,068.83 0.43%
US14040H1059 CAPITAL ONE FIN ODSH CAPITAL ONE FIN COM us usD AAA 3,707,350.62 3,707,350.62 0.86%
US1491231015 CATERPILLAR ODSH CATERPILLAR COM us usD AAA 5,556,244.37 5,556,244.37 1.29%
US15677J1088 DAYFORCE ODSH DAYFORCE COM us usD AAA 60.09 60.09 0.00%
US1696561059 CHIPOTLE ODSH CHIPOTLE COM us uUsD AAA 512,939.52 512,939.52 0.12%
US1729081059 CINTAS ODSH CINTAS COM us uUsD AAA 349,701.80 349,701.80 0.08%
US1890541097 CLOROX ODSH CLOROX COM us uUsD AAA 5,556,269.37 5,556,269.37 1.29%
US1912161007 COCA-COLA ODSH COCA-COLA COM us uUsD AAA 3,991,699.65 3,991,699.65 0.93%
US1941621039 COLGATE ODSH COLGATE COM us uUsD AAA 1,863,115.87 1,863,115.87 0.43%
US20030N1019 COMCAST ODSH COMCAST COM us uUsD AAA 94.22 94.22 0.00%
US2172041061 COPART ODSH COPART COM us uUsD AAA 4,902,633.51 4,902,633.51 1.14%
US2193501051 CORNING ODSH CORNING COM us uUsD AAA 4,215,212.47 4,215,212.47 0.98%
US2310211063 CUMMINS ODSH CUMMINS COM us uUsD AAA 412,788.15 412,788.15 0.10%
US30231G1022 EXXON MOBIL ODSH EXXON MOBIL COM us uUsD AAA 1,195,068.52 1,195,068.52 0.28%
US30303M1027 META PLATFORMS ODSH META PLATFORMS COM us usD AAA 12,177.50 12,177.50 0.00%
US35671D8570 FREEPORT MCMORAN ODSH FREEPORT MCMORAN COM us usD AAA 77,783.40 77,783.40 0.02%
US42809H1077 HESS ODSH HESS COM us usD AAA 525,759.24 525,759.24 0.12%
US4385161066 HONEYWELL INTL ODSH HONEYWELL INTL COM us usD AAA 435,312.75 435,312.75 0.10%
US46625H1005 JP MORGAN ODSH JP MORGAN COM us usD AAA 5,930,761.74 5,930,761.74 1.38%
US5486611073 LOWE S ODSH LOWE S COM us usD AAA 351,195.00 351,195.00 0.08%
US58933Y1055 MERCK & CO ODSH MERCK & CO COM us usD AAA 100.99 100.99 0.00%
US5949181045 MICROSOFT ODSH MICROSOFT COM us usD AAA 6,598,349.58 6,598,349.58 1.53%
US6293775085 NRG ENERGY ODSH NRG ENERGY COM us usD AAA 4,983,020.97 4,983,020.97 1.16%
US65473P1057 NISOURCE ODSH NISOURCE COM us usD AAA 1,699,352.51 1,699,352.51 0.39%
US67066G1040 NVIDIA ODSH NVIDIA COM us usD AAA 1,195,040.85 1,195,040.85 0.28%
US7475251036 QUALCOMM ODSH QUALCOMM COM us usD AAA 935,819.71 935,819.71 0.22%
US74762E1029 QUANTA SERVICES ODSH QUANTA SERVICES COM us usD AAA 672,260.52 672,260.52 0.16%
US79466L.3024 SALESFORCE ODSH SALESFORCE COM us usD AAA 1,195,089.84 1,195,089.84 0.28%
US8168511090 SEMPRA USA ODSH SEMPRA USA COM us uUsD AAA 1,150,136.59 1,150,136.59 0.27%
US83444M1018 SOLVENTUM ODSH SOLVENTUM COM us uUsD AAA 163,934.15 163,934.15 0.04%
US8825081040 TEXAS INSTRUMENT ODSH TEXAS INSTRUMENT COM us uUsD AAA 1,364,091.94 1,364,091.94 0.32%




Collateral data - as at 19/05/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
US9113631090 UNITED RENTALS ODSH UNITED RENTALS COM us usD AAA 157,613.31 157,613.31 0.04%
US912797MG92 UST BILL 08/07/25 US TREASURY GOV us usD AAA 535,865.20 535,865.20 0.12%
US912810QS06 UST 3.750 08/15/41 US TREASURY GOV us usD AAA 1,585,594.80 1,585,594.80 0.37%
US912810QT88 UST 3.125 11/15/41 US TREASURY GOV us usD AAA 18,904.20 18,904.20 0.00%
Us912810QW18 UST 3.000 05/15/42 US TREASURY GOV us usD AAA 116,936.28 116,936.28 0.03%
US912810RF75 UST 1.375 02/15/44 US TREASURY GOV us usD AAA 33,845.39 33,845.39 0.01%
US912810RG58 UST 3.375 05/15/44 US TREASURY GOV us usD AAA 325,391.70 325,391.70 0.08%
US912810RS96 UST 2.500 05/15/46 US TREASURY GOV us usD AAA 396,745.48 396,745.48 0.09%
US912810SR05 UST 1.125 05/15/40 US TREASURY GOV us usD AAA 2,603,947.18 2,603,947.18 0.60%
US912810TM09 UST 4.000 11/15/42 US TREASURY GOV us usD AAA 66,131.86 66,131.86 0.02%
US912810TM09 UST 4.000 11/15/42 US TREASURY GOV us usD AAA 3,312,526.87 3,312,526.87 0.77%
US912810UA42 UST 4.625 05/15/54 US TREASURY GOV us usD AAA 5,512,097.61 5,512,097.61 1.28%
US9128283W81 UST 2.750 02/15/28 US TREASURY GOV us uUsD AAA 2,729,301.43 2,729,301.43 0.63%
US9128285M81 UST 3.125 11/15/28 US TREASURY GOV us uUsD AAA 1,651,572.65 1,651,572.65 0.38%
US9128286B18 UST 2.625 02/15/29 US TREASURY GOV us uUsD AAA 135,504.27 135,504.27 0.03%
US91282CAH43 UST 0.500 08/31/27 US TREASURY GOV us uUsD AAA 277,674.51 277,674.51 0.06%
US91282CAL54 UST 0.375 09/30/27 US TREASURY GOV us uUsD AAA 333,502.34 333,502.34 0.08%
US91282CAM38 UST 0.250 09/30/25 US TREASURY GOV us uUsD AAA 503,151.95 503,151.95 0.12%
US91282CCW91 UST 0.750 08/31/26 US TREASURY GOV us uUsD AAA 287,985.78 287,985.78 0.07%
US91282CGQ87 UST 4.000 02/28/30 US TREASURY GOV us uUsD AAA 8,045,855.72 8,045,855.72 1.87%
US91282CGT27 UST 3.625 03/31/28 US TREASURY GOV us uUsD AAA 199,065.38 199,065.38 0.05%
US91282CGW55 UST 1.250 04/15/28 US TREASURY GOV us uUsD AAA 1,773,800.25 1,773,800.25 0.41%
US91282CKP58 UST 4.625 04/30/29 US TREASURY GOV us usD AAA 3,312,251.34 3,312,251.34 0.77%
US91282CKQ32 UST 4.375 05/15/34 US TREASURY GOV us usD AAA 1,380,115.85 1,380,115.85 0.32%
US91282CMDO01 UST 4.375 12/31/29 US TREASURY GOV us usD AAA 3,311,936.69 3,311,936.69 0.77%
US912834DV73 UST IO STR 05/15/39 US TREASURY GOV us usD AAA 1,107,931.10 1,107,931.10 0.26%
US92343V1044 VERIZON ODSH VERIZON COM us usD AAA 1,195,104.27 1,195,104.27 0.28%
US9497461015 WELLS FARGO ODSH WELLS FARGO COM us usD AAA 935,951.84 935,951.84 0.22%
Total: 431,019,500.13 100.00%
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Number of counterparties with exposure exceeding 3% of the Fund's NAV

No.

Major Name Market Value

MERRILL LYNCH INTERNATIONAL (PAFR

173,469,029.30

Top 5 borrowers in last Month

No. | Counterparty Market Value
1 | MERRILL LYNCH INTERNATIONAL (PARENT) 134,295,701.25
2 | BARCLAYS CAPITAL SECURITIES LIMITED (PARENT) 59,089,065.12
3 | HSBC BANK PLC (PARENT) 34,543,049.82
4 | MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT) 24,233,663.89
5 | JP MORGAN SECS PLC (PARENT) 21,675,338.45
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