4X) Hsec

Securities Lending Report
HBCE / HSBC Gbl Inv Fd - Multi-Asset Style Factors
Report as at 16/05/2025

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) 818,901,382
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 16/05/2025

Currently on loan in EUR (base currency)

17,456,075.00

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

2.13%

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

19,377,183.42

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 16/05/2025

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

CNE1000002R0 CHINA SHENHUA ODSH CHINA SHENHUA COM CN HKD 7,932,374.96 909,241.50 4.69%
IT0005239360 UNI CREDIT ODSH UNI CREDIT COM IT EUR 968,857.59 968,857.59 5.00%
JP3371200001 SHIN-ETSU CHEM ODSH SHIN-ETSU CHEM COM JP JPY A1l 157,550,398.21 966,661.27 4.99%
JP3397200001 SUZUKI MOTOR ODSH SUZUKI MOTOR COM JP JPY A1l 112,717,149.14 691,583.80 3.57%
JP3404600003 SUMITOMO CORP ODSH SUMITOMO CORP COM JP JPY A1l 157,759,999.80 967,947.30 5.00%
JP3422950000 SEVEN&I HLDGS ODSH SEVEN&I HLDGS COM JP JPY A1l 157,695,999.26 967,554.62 4.99%
JP3435000009 SONY GROUP ODSH SONY GROUP COM JP JPY A1l 157,811,399.34 968,262.66 5.00%
JP3435750009 M3 ODSH M3 COM JP JPY A1l 157,799,999.17 968,192.72 5.00%
JP3463000004 TAKEDA PHARMA ODSH TAKEDA PHARMA COM JP JPY A1l 157,818,598.53 968,306.83 5.00%
JP3475350009 DAIICHI SANKYO ODSH DAIICHI SANKYO COM JP JPY A1l 47,665,199.57 292,453.10 1.51%




Collateral data - as at 16/05/2025

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)

17,688,353.01

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
JP3548610009 DENA ODSH DENA COM JP JPY A1l 157,762,498.31 967,962.63 5.00%
JP3571400005 TOKYO ELECTRON ODSH TOKYO ELECTRON COM JP JPY A1l 157,215,499.35 964,606.48 4.98%
JP3574200006 TOKYU ODSH TOKYU COM JP JPY A1l 157,734,598.30 967,791.44 4.99%
JP3629000005 TOPPAN HOLDINGS ODSH TOPPAN HOLDINGS COM JP JPY A1l 157,644,398.29 967,238.02 4.99%
JP3633400001 TOYOTA ODSH TOYOTA COM JP JPY A1l 157,757,249.51 967,930.42 5.00%
JP3635000007 TOYOTA TSUSHO ODSH TOYOTA TSUSHO COM JP JPY A1l 157,852,799.04 968,516.67 5.00%
JP3932000007 YASKAWA ELECTRIC ODSH YASKAWA ELECTRIC COM JP JPY A1l 157,771,599.47 968,018.47 5.00%
JP3940000007 YAMATO HLDG ODSH YAMATO HLDG COM JP JPY A1l 10,480,598.54 64,304.43 0.33%
JP3942400007 ASTELLAS PHARMA ODSH ASTELLAS PHARMA COM JP JPY A1l 157,772,999.79 968,027.06 5.00%
JP3955000009 YOKOGAWA ELEC ODSH YOKOGAWA ELEC COM JP JPY A1l 157,745,498.77 967,858.32 4.99%
JP3955800002 YOKOHAMA RUBBER ODSH YOKOHAMA RUBBER COM JP JPY A1l 157,643,999.30 967,235.57 4.99%
KYG5496K1242 LI NING ODSH LI NING COM HK HKD 8,450,512.32 968,632.54 5.00%
Total: 19,377,183.42 100.00%
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