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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) 827,538,339
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 22/05/2025

Currently on loan in EUR (base currency)

17,460,712.50

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

211%

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

19,382,148.37

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 22/05/2025

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

ITO000072618 INTESA SANPAOLO ODSH INTESA SANPAOLO COM IT EUR 969,105.35 969,105.35 5.00%
IT0O003128367 ENEL ODSH ENEL COM IT EUR 969,106.94 969,106.94 5.00%
JP3122400009 ADVANTEST ODSH ADVANTEST COM JP JPY A1l 157,388,799.33 968,601.26 5.00%
JP3371200001 SHIN-ETSU CHEM ODSH SHIN-ETSU CHEM COM JP JPY A1l 157,216,498.85 967,540.89 4.99%
JP3404600003 SUMITOMO CORP ODSH SUMITOMO CORP COM JP JPY A1l 157,178,698.22 967,308.26 4.99%
JP3435750009 M3 ODSH M3 COM JP JPY A1l 3,885,998.99 23,915.19 0.12%
JP3463000004 TAKEDA PHARMA ODSH TAKEDA PHARMA COM JP JPY A1l 157,209,198.54 967,495.96 4.99%
JP3571400005 TOKYO ELECTRON ODSH TOKYO ELECTRON COM JP JPY A1l 156,491,999.89 963,082.18 4.97%
JP3573000001 TOKYO GAS ODSH TOKYO GAS COM JP JPY A1l 157,210,499.55 967,503.97 4.99%
JP3574200006 TOKYU ODSH TOKYU COM JP JPY A1l 157,373,698.76 968,508.33 5.00%




Collateral data - as at 22/05/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
JP3595200001 TOSOH ODSH TOSOH COM JP JPY A1 157,382,798.09 968,564.33 5.00%
JP3621000003 TORAY INDUSTRIES ODSH TORAY INDUSTRIES COM JP JPY A1 157,447,288.68 968,961.22 5.00%
JP3629000005 TOPPAN HOLDINGS ODSH TOPPAN HOLDINGS COM JP JPY A1 157,074,399.51 966,666.39 4.99%
JP3633400001 TOYOTA ODSH TOYOTA COM JP JPY A1 157,461,999.33 969,051.75 5.00%
JP3635000007 TOYOTA TSUSHO ODSH TOYOTA TSUSHO COM JP JPY A1 157,179,898.85 967,315.65 4.99%
JP3659000008 WEST JR ODSH WEST JR COM JP JPY A1 157,336,899.94 968,281.86 5.00%
JP3932000007 YASKAWA ELECTRIC ODSH YASKAWA ELECTRIC COM JP JPY A1 157,447,298.33 968,961.28 5.00%
JP3940000007 YAMATO HLDG ODSH YAMATO HLDG COM JP JPY A1 157,367,649.27 968,471.10 5.00%
JP3942800008 YAMAHA MOTOR ODSH YAMAHA MOTOR COM JP JPY A1 157,406,999.92 968,713.27 5.00%
JP3955000009 YOKOGAWA ELEC ODSH YOKOGAWA ELEC COM JP JPY A1 157,263,699.94 967,831.38 4.99%
JP3955800002 YOKOHAMA RUBBER ODSH YOKOHAMA RUBBER COM JP JPY A1 157,154,899.82 967,161.80 4.99%
Total: 19,382,148.37 100.00%
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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)

17,682,049.32
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