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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) 816,867,437
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 30/06/2025

Currently on loan in EUR (base currency)

18,125,335.51

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

2.22%

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

24,559,031.34

Collateral value (cash and securities) in % of loan

135%

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) 47,688.81
Gross Return for the fund over the last 12 months in % of the fund AuM 0.0059%

Collateral data - as at 30/06/2025

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

AU3CB0235612 EIB 3.100 08/17/26 MTN EIB GOV SuU AUD 4,031.66 2,246.05 0.01%
AU3CB0240133 IADB 2.500 04/14/27 MTN IDB BND us AUD AAA 3,948.61 2,199.78 0.01%
BE0000338476 BEGV 1.600 06/22/47 BELGIUM GOV BE EUR AA3 9,458.08 9,458.08 0.04%
DEOOOA4DES875 SHAHT 2.850 01/29/35 SACHSEN ANHALT BND DE EUR AAA 2,003.98 2,003.98 0.01%
DE000BU22098 DEGV 1.700 06/10/27 GERMANY GOV DE EUR AAA 73,307.36 73,307.36 0.30%
DEO00BU25034 DEGV 2.500 10/11/29 GERMANY GOV DE EUR AAA 110,058.43 110,058.43 0.45%
DEO00BU27023 DEGV 2.200 02/15/34 GERMANY GOV DE EUR AAA 110,058.84 110,058.84 0.45%
DEOOONRWOL10 NORDR 1.375 01/15/20 NRW BND DE EUR AAA 2,778.25 2,778.25 0.01%
FR0000130809 SOCIETE GENERALE ODSH SOCIETE GENERALE COM FR EUR AA2 2,875,508.72 2,875,508.72 11.71%
GBOOBOCNHZ09 UKTI 1 1/4 11/22/55 UK TREASURY GIL GB GBP AA3 94,027.48 110,059.17 0.45%




Collateral data - as at 30/06/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
GBOOB4PTCY75 UKTI 0 3/8 03/22/62 UK TREASURY GIL GB GBP AA3 94,026.78 110,058.35 0.45%
GBOOBFMCNG652 UKT 158 10/22/71 UK Treasury GIL GB GBP AA3 93,597.72 109,556.13 0.45%
GBOOBMFOLF76 GBGV 4.000 10/22/63 UNITED KINGDOM GIL GB GBP AA3 93,466.21 109,402.20 0.45%
HK0291001490 CHINA RES BEER ODSH CHINA RES BEER COM HK HKD 672,724.95 73,135.86 0.30%
JP3381000003 NIPPON STEEL ODSH NIPPON STEEL COM JP JPY A1l 163,979,998.60 965,889.12 3.93%
JP3404600003 SUMITOMO CORP ODSH SUMITOMO CORP COM JP JPY A1l 40,646,099.79 239,417.16 0.97%
JP3435000009 SONY GROUP ODSH SONY GROUP COM JP JPY A1l 164,119,998.70 966,713.76 3.94%
JP3463000004 TAKEDA PHARMA ODSH TAKEDA PHARMA COM JP JPY A1l 164,167,498.02 966,993.55 3.94%
JP3571400005 TOKYO ELECTRON ODSH TOKYO ELECTRON COM JP JPY A1l 163,311,999.48 961,954.41 3.92%
JP3574200006 TOKYU ODSH TOKYU COM JP JPY A1l 164,201,198.44 967,192.05 3.94%
JP3595200001 TOSOH ODSH TOSOH COM JP JPY A1l 164,157,999.35 966,937.60 3.94%
JP3596200000 TOTO ODSH TOTO COM JP JPY A1l 163,983,599.35 965,910.33 3.93%
JP3629000005 TOPPAN HOLDINGS ODSH TOPPAN HOLDINGS COM JP JPY A1l 164,064,999.80 966,389.80 3.93%
JP3633400001 TOYOTA ODSH TOYOTA COM JP JPY A1l 164,039,399.08 966,239.01 3.93%
JP3635000007 TOYOTA TSUSHO ODSH TOYOTA TSUSHO COM JP JPY A1l 164,103,799.29 966,618.34 3.94%
JP3659000008 WEST JR ODSH WEST JR COM JP JPY A1l 164,109,399.13 966,651.33 3.94%
JP3756600007 NINTENDO ODSH NINTENDO COM JP JPY A1l 163,783,998.06 964,734.62 3.93%
JP3902400005 MITSUBISHI ELEC ODSH MITSUBISHI ELEC COM JP JPY A1l 163,949,698.23 965,710.64 3.93%
JP3932000007 YASKAWA ELECTRIC ODSH YASKAWA ELECTRIC COM JP JPY A1l 164,103,799.29 966,618.34 3.94%
JP3942400007 ASTELLAS PHARMA ODSH ASTELLAS PHARMA COM JP JPY A1l 164,172,348.71 967,022.12 3.94%
JP3955000009 YOKOGAWA ELEC ODSH YOKOGAWA ELEC COM JP JPY A1l 114,107,999.07 672,128.77 2.74%
KYG8878S1030 TINGYI ODSH TINGYI COM HK HKD 8,892,006.93 966,702.03 3.94%
NL0013332430 NLGV 0.250 07/15/29 NETHERLANDS GOV NL EUR AAA 1,228.37 1,228.37 0.01%
US045167GK38 ADB 4.375 03/22/35 MTN ADB BND PH usD 1,000,643.04 853,962.80 3.48%
US4581X0DU9%4 IADB 4.575 03/20/28 FRN MTN IDB BND us usD AAA 1,000,679.86 853,994.22 3.48%
US4581X0ER56 IADB 3.625 09/17/31 MTN IDB BND us usD AAA 1,000,244.63 853,622.79 3.48%
US459058KT95 IBRD 3.500 07/12/28 MTN IBRD GOV SuU usD 1,000,246.84 853,624.67 3.48%
US459058LR21 IBRD 4.125 03/20/30 MTN IBRD GOV SuU usD 1,001,168.61 854,411.33 3.48%
US459058LU59 IBRD 4.000 05/06/32 MTN IBRD GOV SuU usD 54,006.96 46,090.30 0.19%
XS3058822670 NORDR 4.000 04/25/28 MTN NRW BND DE usD AAA 202,062.16 172,442.68 0.70%
Total: 24,559,031.34 100.00%




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

Top 5 borrowers in last Month

No. | Counterparty

Market Value

1 | BNP PARIBAS ARBITRAGE LONDON/PARIS (PARENT)

17,294,320.14

2 | BARCLAYS BANK PLC (PARENT)

698,127.06
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