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HBCE / HSBC Gbl Inv Fd - Europe Value
Report as at 08/09/2025

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 - Europe Value

Replication Mode

Physical replication

ISIN Code LU0164906959
Total net assets (AuM) 52,590,418
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 08/09/2025

Currently on loan in EUR (base currency) 9,587,504.15
Current percentage on loan (in % of the fund AuM) 18.23%

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

10,163,296.46

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

12-month average on loan in EUR (base currency) 7,084,193.42
12-month average on loan as a % of the fund AuM 14.09%

12-month maximum on loan in EUR

11,396,464.84

12-month maximum on loan as a % of the fund AuM 23.59%
Gross Return for the fund over the last 12 months in (base currency fund) 10,163.24
Gross Return for the fund over the last 12 months in % of the fund AuM 0.0202%

Collateral data - as at 08/09/2025

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

CA0636711016 BMO ODSH BMO COM CA CAD AAA 74,605.43 45,962.13 0.45%
CA6330671034 NATL BK CANADA ODSH NATL BK CANADA COM CA CAD AAA 74,560.00 45,934.15 0.45%
CA8911605092 TD ODSH TD COM CA CAD AAA 59,832.78 36,861.15 0.36%
CH0418792922 SIKA ODSH SIKA COM CH CHF 29,107.79 31,087.08 0.31%
DE0008430026 MUNICH RE GROUP ODSH MUNICH RE GROUP COM DE EUR AAA 533.00 533.00 0.01%
FR0000121485 KERING ODSH KERING COM FR EUR AA2 87,819.49 87,819.49 0.86%
FR0013154044 FRGV 1.250 05/25/36 FRANCE GOV FR EUR AA2 88,409.52 88,409.52 0.87%
GB0007908733 ORD GBPO0.50 SCOT & SOUTHERN ENERGY CST GB GBP AA3 468,398.43 539,618.41 5.31%
GB0008706128 ORD GBPO0.25 LLOYDS BANKING GROUP CST GB GBP AA3 142.84 164.56 0.00%
GBO00B019KW72 ORD 28 4/7P SAINSBURY J PLC CST GB GBP AA3 468,412.34 539,634.44 5.31%




Collateral data - as at 08/09/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
GB00B24CGK77 ORD GBPO0.10 RECKITT BENCKISER PLC CST GB GBP AA3 468,391.30 539,610.20 5.31%
GB00B24FFM16 UKTI 0 3/4 11/22/47 UK TREASURY GIL GB GBP AA3 20,145.51 23,208.63 0.23%
GB00BLGZ9862 TESCO ODSH TESCO CST GB GBP AA3 36,545.67 42,102.44 0.41%
GB00BMJ6DW54 INFORMA ODSH INFORMA CST GB GBP AA3 39,836.45 45,893.58 0.45%
GBOOBVYVFW23 AUTO TRADER ODSH AUTO TRADER CST GB GBP AA3 458.16 527.82 0.01%
GBOOBYY5F 144 UKTI 018 03/22/26 UK TREASURY GIL GB GBP AA3 80,639.85 92,901.14 0.91%
GB00OBYZW3J87 UKTI 0 1/8 11/22/36 UK TREASURY GIL GB GBP AA3 1.30 1.50 0.00%
IT0O000062072 GENERALI ODSH GENERALI COM IT EUR 850,541.30 850,541.30 8.37%
NL0009538784 NXP SEMICONDTRS ODSH NXP SEMICONDTRS COM us uSD AAA 422,643.35 360,097.82 3.54%
SE0007100581 ASSA ABLOY ODSH ASSA ABLOY COM SE SEK AAA 948,985.39 86,319.42 0.85%
US00724F1012 ADOBE ODSH ADOBE COM us uSD AAA 5,5683.51 4,757.23 0.05%
US0079031078 AMD ODSH AMD COM us uSD AAA 54,259.25 46,229.61 0.45%
US14040H1059 CAPITAL ONE FIN ODSH CAPITAL ONE FIN COM us uSD AAA 4,209.07 3,586.18 0.04%
US1491231015 CATERPILLAR ODSH CATERPILLAR COM us uSD AAA 423.07 360.46 0.00%
US20030N1019 COMCAST ODSH COMCAST COM us uSD AAA 33.90 28.88 0.00%
US3755581036 GILEAD SCIENCES ODSH GILEAD SCIENCES COM us uSD AAA 995,987.85 848,595.05 8.35%
US4165151048 HARTFORD INSUR ODSH HARTFORD INSUR COM us uSD AAA 666,381.87 567,766.32 5.59%
US4370761029 HOME DEPOT ODSH HOME DEPOT COM us uSD AAA 998,776.79 850,971.27 8.37%
US45337C1027 INCYTE ODSH INCYTE COM us uSD AAA 998,785.91 850,979.04 8.37%
US4581401001 INTEL ODSH INTEL COM us uSD AAA 998,702.20 850,907.71 8.37%
US5049221055 LABCORP HLDG ODSH LABCORP HLDG COM us uSD AAA 3,344.03 2,849.16 0.03%
US5949181045 MICROSOFT ODSH MICROSOFT COM us uSD AAA 5,445.00 4,639.21 0.05%
US65473P1057 NISOURCE ODSH NISOURCE COM us uSD AAA 40.32 34.35 0.00%
US67066G 1040 NVIDIA ODSH NVIDIA COM us uSD AAA 1,735,838.83 1,478,958.05 14.55%
US79466L.3024 SALESFORCE ODSH SALESFORCE COM us uSD AAA 633,419.75 539,682.15 5.31%
US912810SV17 UST 0.125 02/15/51 US TREASURY GOV us uSD AAA 68.23 58.13 0.00%
US9128282V59 UST 0.500 06/30/27 US TREASURY GOV us uSD AAA 32,641.73 27,811.19 0.27%
US91282CLP40 UST 3.500 09/30/26 US TREASURY GOV us uSD AAA 103,579.75 88,251.34 0.87%
US9581021055 WESTERN DIGITAL ODSH WESTERN DIGITAL COM us uSD AAA 633,327.24 539,603.33 5.31%
Total: 10,163,296.46 100.00%
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Currency 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
1 | BARCLAYS CAPITAL SECURITIES LIMIT 5,351,278.16
2 | NATIXIS (PARENT) 3,392,926.76
Top 5 borrowers in last Month
No. | Counterparty Market Value
1 | BARCLAYS CAPITAL SECURITIES LIMITED (PARENT) 3,929,922.58
2 | NATIXIS (PARENT) 3,017,370.88
3 | HSBC BANK PLC (PARENT) 613,081.70
4 | BANK OF NOVA SCOTIA (PARENT) 604,584.94
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