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HBCE / HSBC Gbl Inv Fd - Gbl Eqty Volatility Focus

Report as at 09/09/2025

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 - Gbl Eqty Volatility Focus

Replication Mode Physical replication

ISIN Code LU1066051225

Total net assets (AuM) 157,105,032

Reference currency of the fund USD

Securities lending data - as at 09/09/2025

Currently on loan in USD (base currency) 12,087,455.78

Current percentage on loan (in % of the fund AuM) 7.69%

Collateral value (cash and securities) in  USD (base currency) 12,762,728.34

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

Collateral data - as at 09/09/2025

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

AU000000SIG5 SIGMA HLTHCR ODSH SIGMA HLTHCR COM AU AUD AAA 57,452.48 37,828.83 0.30%

BMG0112X1056 AEGON BM ODSH AEGON BM COM NL EUR AAA 932,275.24 1,094,921.83 8.58%

CA0636711016 BMO ODSH BMO COM CA CAD AAA 83,130.11 60,138.14 0.47%

CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 97,334.81 70,414.13 0.55%

CA6330671034 NATL BK CANADA ODSH NATL BK CANADA COM CA CAD AAA 93,800.83 67,857.57 0.53%

CA7392391016 POWER CORP CA ODSH POWER CORP CA COM CA CAD AAA 2,427.59 1,756.17 0.01%

CA7800871021 RBC ODSH RBC COM CA CAD AAA 96,089.37 69,513.15 0.54%

CH0010645932 GIVAUDAN ODSH GIVAUDAN COM CH CHF 262,275.00 330,394.73 2.59%

DE0001102598 DEGV 1.000 05/15/38 GERMANY GOV DE EUR AAA 246,262.68 289,226.16 2.27%

DE0005557508 DEUTSCHE TELEKOM ODSH DEUTSCHE TELEKOM COM DE EUR AAA 282,889.87 332,243.40 2.60%

Securities lending statistics

12-month average on loan in USD (base currency) 11,660,283.14

12-month average on loan as a % of the fund AuM 7.65%

12-month maximum on loan in USD 26,303,717.55

12-month maximum on loan as a % of the fund AuM 17.74%

Gross Return for the fund over the last 12 months in  (base currency fund) 25,461.38

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0167%

* 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



Collateral data - as at 09/09/2025

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

DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 282,867.19 332,216.77 2.60%

DE000BU2Z031 DEGV 2.600 08/15/34 GERMANY GOV DE EUR AAA 985,047.95 1,156,901.38 9.06%

FR0000120578 SANOFI FR ODSH SANOFI FR COM FR EUR AA2 5,301.71 6,226.66 0.05%

FR0013407236 FRGV 0.500 05/25/29 FRANCE GOV FR EUR AA2 318,638.33 374,228.61 2.93%

GB0002634946 ORD 2.5P BAE SYSTEMS CST GB GBP AA3 11,886.21 16,087.39 0.13%

GB0003718474 GAMES WORKSHOP ODSH GAMES WORKSHOP CST GB GBP AA3 151.20 204.64 0.00%

GB0007669376 ORD GBP0.15 ST.JAMES PLACE CAP CST GB GBP AA3 350.90 474.93 0.00%

GB0007980591 ORD USD0.25 BP PLC CST GB GBP AA3 51,308.54 69,443.54 0.54%

GB00B3LZBF68 UKTI 0 5/8 03/22/40 UK TREASURY GIL GB GBP AA3 299,396.84 405,218.65 3.18%

GB00BMF9LH90 UKTI 0.5/8 03/22/45 UK Treasury GIL GB GBP AA3 75,033.14 101,553.60 0.80%

GB00BTK05J60 ANGLO AMERCN ODSH ANGLO AMERCN CST GB GBP AA3 2,648.28 3,584.31 0.03%

IM00B5VQMV65 GVC HOLDINGS ODSH GVC HOLDINGS CST GB GBP AA3 50,363.97 68,165.12 0.53%

JP3242800005 CANON ODSH CANON COM JP JPY A1 48,854,399.75 330,644.65 2.59%

JP3249600002 KYOCERA ODSH KYOCERA COM JP JPY A1 202,048.78 1,367.46 0.01%

JP3637300009 TREND MICRO ODSH TREND MICRO COM JP JPY A1 781,199.97 5,287.13 0.04%

JP3811000003 FUJIKURA ODSH FUJIKURA COM JP JPY A1 33,552,998.57 227,085.37 1.78%

JP3902900004 MUFG ODSH MUFG COM JP JPY A1 49,041,998.05 331,914.31 2.60%

KYG6470A1168 NEW ORIENTAL ODSH NEW ORIENTAL COM HK HKD 298,353.92 38,288.80 0.30%

NL0010801007 IMCD ODSH IMCD COM NL EUR AAA 932,195.51 1,094,828.20 8.58%

NL0011821202 ING GROEP ODSH ING GROEP COM NL EUR AAA 621,662.86 730,119.40 5.72%

NL0015001RG8 NLGV 3.250 01/15/44 NETHERLANDS GOV NL EUR AAA 985,052.66 1,156,906.90 9.06%

NL0015001XZ6 NLGV 2.500 07/15/34 NETHERLANDS GOV NL EUR AAA 246,262.89 289,226.40 2.27%

NZXROE0001S2 XERO ODSH XERO COM AU AUD AAA 57,350.24 37,761.51 0.30%

US0079031078 AMD ODSH AMD COM US USD AAA 58,747.08 58,747.08 0.46%

US0200021014 ALLSTATE ODSH ALLSTATE COM US USD AAA 31,648.97 31,648.97 0.25%

US0231351067 AMAZON.COM ODSH AMAZON.COM COM US USD AAA 37,970.23 37,970.23 0.30%

US0236081024 AMEREN ODSH AMEREN COM US USD AAA 99.98 99.98 0.00%

US0378331005 APPLE ODSH APPLE COM US USD AAA 332,080.48 332,080.48 2.60%

US1011371077 BOSTON ODSH BOSTON COM US USD AAA 1,513.96 1,513.96 0.01%

US1746101054 CITIZNS FNCL ODSH CITIZNS FNCL COM US USD AAA 37,275.69 37,275.69 0.29%

US5949181045 MICROSOFT ODSH MICROSOFT COM US USD AAA 388,595.99 388,595.99 3.04%

US6174464486 MORGAN STANLEY ODSH MORGAN STANLEY COM US USD AAA 22,467.28 22,467.28 0.18%

US6558441084 NORFOLK SOUTHERN ODSH NORFOLK SOUTHERN COM US USD AAA 275.59 275.59 0.00%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 383,578.49 383,578.49 3.01%

US7475251036 QUALCOMM ODSH QUALCOMM COM US USD AAA 383,614.56 383,614.56 3.01%

US912810TQ13 UST 3.875 02/15/43 US TREASURY GOV US USD AAA 289,233.31 289,233.31 2.27%

US91282CGM73 UST 3.500 02/15/33 US TREASURY GOV US USD AAA 386,017.10 386,017.10 3.02%

US91282CGQ87 UST 4.000 02/28/30 US TREASURY GOV US USD AAA 1,156,854.38 1,156,854.38 9.06%

US91282CJQ50 UST 3.750 12/31/30 US TREASURY GOV US USD AAA 120,658.04 120,658.04 0.95%



Collateral data - as at 09/09/2025

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

US912834DV73 UST IO STR 05/15/39 US TREASURY GOV US USD AAA 67.36 67.36 0.00%

Total: 12,762,728.34 100.00%

Counterparts

Number of counterparties with exposure exceeding 3% of the Fund's NAV

No. Major Name Market Value

1 MERRILL LYNCH INTERNATIONAL (PAR 6,885,882.98

Top 5 borrowers in last Month

No. Counterparty Market Value

1 MERRILL LYNCH INTERNATIONAL (PARENT) 3,397,668.93

2 HSBC BANK PLC (PARENT) 2,370,411.69

3 NATIXIS (PARENT) 2,092,245.32

4 BANK OF NOVA SCOTIA (PARENT) 521,341.87

5 UBS AG 146,210.23
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