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HSBC CNTL EURPE / HSBC GBL FD ICAV - MULTI FACTOR WRLDWD EQ FD - 305389
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

HSBC CNTL EURPE / HSBC GBL FD ICAV - MULTI FACTOR WRLDWD EQ FD - 305389

Replication Mode

Physical replication

ISIN Code

IEOOBFZN8B54

Total net assets (AuM)

2,618,303,814

Reference currency of the fund

usSD

* 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 USD (base currency)

403,921,312.79

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

15.43%

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

432,143,835.89

Collateral value (cash and securities) in % of loan

107%

Securities lending statistics

12-month average on loan in USD (base currency)

349,949,269.38

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

15.04%

12-month maximum on loan in USD

471,014,123.60

12-month maximum on loan as a % of the fund AuM 21.85%
Gross Return for the fund over the last 12 months in (base currency fund) 804,243.46
Gross Return for the fund over the last 12 months in % of the fund AuM 0.0346%

Collateral data - as at 16/05/2025

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

ATO000A04967 ATGV 4.150 03/15/37 AUSTRIA GOV AT EUR AA1 3,586,402.19 4,021,791.46 0.93%
BE0000326356 BEGV 4.000 03/28/32 BELGIUM GOV BE EUR AA3 1,804,873.86 2,023,985.56 0.47%
BE0003565737 KBC GROEP ODSH KBC GROEP COM BE EUR AA3 363,480.13 407,606.63 0.09%
BE0974320526 UM ODSH UM COM BE EUR AA3 481,456.47 539,905.29 0.12%
BMGO0171K1018 ALl HEALTH ODSH ALI HEALTH COM HK HKD 509,722.45 65,519.46 0.02%
CA15135U1093 CENOVUS ENERGY ODSH CENOVUS ENERGY COM CA CAD AAA 19.03 13.65 0.00%
CA87807B1076 TC ENERGY ODSH TC ENERGY COM CA CAD AAA 8,806,297.75 6,313,965.06 1.46%
CH0010645932 GIVAUDAN ODSH GIVAUDAN COM CH CHF 368,550.00 441,888.71 0.10%
CH0012214059 HOLCIM ODSH HOLCIM COM CH CHF 233,480.86 279,941.81 0.06%
CH0198251305 COCA COLA ODSH COCA COLA CST GB GBP AA3 689,920.66 919,402.28 0.21%




Collateral data - as at 16/05/2025

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

CHO0418792922 SIKA ODSH SIKA COM CH CHF 3,349,823.50 4,016,413.51 0.93%
DE0001102572 DEGV 08/15/52 GERMANY GOV DE EUR AAA 1,804,832.90 2,023,939.63 0.47%
DE0008402215 HANNOVER RUECK ODSH HANNOVER RUECK COM DE EUR AAA 363,356.96 407,468.50 0.09%
FR0000120693 PERNOD RICARD ODSH PERNOD RICARD COM FR EUR AA2 242,963.94 272,459.76 0.06%
FR0000121972 SCHNEIDER ODSH SCHNEIDER COM FR EUR AA2 5,105,939.64 5,725,800.76 1.32%
FR0000187635 FRGV 5.750 10/25/32 FRANCE GOV FR EUR AA2 14.44 16.19 0.00%
FR0010371401 FRGV 4.000 10/25/38 FRANCE GOV FR EUR AA2 3,586,992.76 4,022,453.71 0.93%
FR0013250560 FRGV 1.000 05/25/27 FRANCE GOV FR EUR AA2 19.70 22.09 0.00%
FR0014002JM6 FRGV 0.500 06/25/44 FRANCE GOV FR EUR AA2 0.55 0.61 0.00%
FROO1400AIN5 FRGV 0.750 02/25/28 FRANCE GOV FR EUR AA2 8.63 9.67 0.00%
GB0000536739 ORD GBP0.10 ASHTEAD GROUP CST GB GBP AA3 4,296,798.90 5,726,001.44 1.33%
GB0002374006 ORD 28 101/108P DIAGEO CST GB GBP AA3 1,816,323.86 2,420,470.05 0.56%
GB0031348658 ORD 25P BARCLAYS BANK PLC CST GB GBP AA3 305,914.26 407,667.55 0.09%
GB0031348658 ORD 25P BARCLAYS BANK PLC CST GB GBP AA3 41.89 55.82 0.00%
GB0032089863 ORD GBPO0.50 NEXT PLC CST GB GBP AA3 305,819.80 407,541.67 0.09%
GB00B24CGK77 ORD GBPO0.10 RECKITT BENCKISER PLC CST GB GBP AA3 48.32 64.39 0.00%
GB00B63H8491 ROLLS ROYCE ODSH ROLLS ROYCE CST GB GBP AA3 2,382.72 3,175.26 0.00%
GB00BGDT3G23 RIGHTMOVE ODSH RIGHTMOVE CST GB GBP AA3 3,704,367.07 4,936,514.76 1.14%
GB00BM822V59 UKT 1 1/2 07/31/53 UK Treasury GIL GB GBP AA3 1,518,887.91 2,024,100.86 0.47%
GB00BMJ6DW54 INFORMA ODSH INFORMA CST GB GBP AA3 689,925.26 919,408.41 0.21%
GBOOBNNGP551 UKTI 0 1/8 08/10/31 UK Treasury GIL GB GBP AA3 379,721.98 506,025.22 0.12%
HK0669013440 TTI ODSH TTI COM HK HKD 3,992,227.80 513,158.92 0.12%
IT0003242622 TERNA ODSH TERNA COM IT EUR 819,171.70 918,619.15 0.21%
ITO003796171 POSTE ITALIANE ODSH POSTE ITALIANE COM IT EUR 819,912.34 919,449.70 0.21%
ITO003856405 LEONARDO ODSH LEONARDO COM IT EUR 819,776.08 919,296.91 0.21%
IT0004176001 PRYSMIAN ODSH PRYSMIAN COM IT EUR 819,918.39 919,456.49 0.21%
IT0O005278236 PIRELLI AND C ODSH PIRELLI AND C COM IT EUR 3,388.46 3,799.82 0.00%
JP1024511P82 JPGV 0.005 08/01/25 JAPAN GOV JP JPY A1l 381,469,413.30 2,624,672.32 0.61%
JP1024601Q58 JPGV 0.300 05/01/26 JAPAN GOV JP JPY A1l 584,662,937.47 4,022,730.46 0.93%
JP1024671QC8 JPGV 0.600 12/01/26 JAPAN GOV JP JPY A1l 2,339,195,957.86 16,094,666.22 3.72%
JP1051711Q82 JPGV 0.400 06/20/29 JAPAN GOV JP JPY A1l 176,826,578.17 1,216,642.30 0.28%
JP1103721PA1 JPGV 0.800 09/20/33 JAPAN GOV JP JPY A1l 2,860,973,723.65 19,684,719.87 4.56%
JP1103731Q12 JPGV 0.600 12/20/33 JAPAN GOV JP JPY A1l 4,160,069,656.38 28,623,054.16 6.62%
JP1103741Q44 JPGV 0.800 03/20/34 JAPAN GOV JP JPY A1l 4,160,057,750.70 28,622,972.24 6.62%
JP1103771R12 JPGV 1.200 12/20/34 JAPAN GOV JP JPY A1l 4,160,069,621.51 28,623,053.92 6.62%
JP1120211G41 JPGV 0.100 03/10/26 JAPAN GOV JP JPY A1l 381,499,738.21 2,624,880.97 0.61%
JP1120281P52 JPGV 0.005 03/10/33 JAPAN GOV JP JPY A1l 109,434.66 752.96 0.00%
JP1201231ACO JPGV 2.100 12/20/30 JAPAN GOV JP JPY A1l 381,515,345.17 2,624,988.35 0.61%
JP1201251B37 JPGV 2.200 03/20/31 JAPAN GOV JP JPY A1l 9,894,361.37 68,077.43 0.02%




Collateral data - as at 16/05/2025

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

JP1201611H69 JPGV 0.600 06/20/37 JAPAN GOV JP JPY A1l 2,377,194.90 16,356.12 0.00%
JP1201881Q46 JPGV 1.600 03/20/44 JAPAN GOV JP JPY A1l 4,160,051,607.08 28,622,929.97 6.62%
JP1300091319 JPGV 1.400 12/20/32 JAPAN GOV JP JPY A1l 9,918,023.60 68,240.23 0.02%
JP1300181540 JPGV 2.300 03/20/35 JAPAN GOV JP JPY A1l 584,649,019.42 4,022,634.70 0.93%
JP13002918A0 JPGV 2.400 09/20/38 JAPAN GOV JP JPY A1l 3,145,034.86 21,639.18 0.01%
JP1300321A34 JPGV 2.300 03/20/40 JAPAN GOV JP JPY A1l 584,649,763.16 4,022,639.82 0.93%
JP1300331A99 JPGV 2.000 09/20/40 JAPAN GOV JP JPY A1l 99,403.82 683.94 0.00%
JP1300411DC2 JPGV 1.700 12/20/43 JAPAN GOV JP JPY A1l 1,647,616.97 11,336.31 0.00%
JP1300801PA2 JPGV 1.800 09/20/53 JAPAN GOV JP JPY A1l 4,160,052,620.04 28,622,936.94 6.62%
JP1300831Q70 JPGV 2.200 06/20/54 JAPAN GOV JP JPY A1l 381,483,571.51 2,624,769.73 0.61%
JP14000117B7 JPGV 2.400 03/20/48 JAPAN GOV JP JPY A1l 3,230,232.05 22,225.37 0.01%
JP1400041B55 JPGV 2.200 03/20/51 JAPAN GOV JP JPY A1l 908,194.14 6,248.76 0.00%
JP1400151N57 JPGV 1.000 03/20/62 JAPAN GOV JP JPY A1l 381,506,104.57 2,624,924.77 0.61%
JP1743031R52 JPGV 08/04/25 JAPAN GOV JP JPY A1l 584,470,593.01 4,021,407.05 0.93%
JP3122800000 AMADA ODSH AMADA COM JP JPY A1l 4,578,698.19 31,503.40 0.01%
JP3209000003 CASIO COMPUTER ODSH CASIO COMPUTER COM JP JPY A1l 214,094,999.30 1,473,064.94 0.34%
JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1l 74,205,999.12 510,568.93 0.12%
JP3271400008 CREDIT SAISON ODSH CREDIT SAISON COM JP JPY A1l 7,811,998.18 53,749.88 0.01%
JP3271400008 CREDIT SAISON ODSH CREDIT SAISON COM JP JPY A1l 35,758,619.16 246,034.56 0.06%
JP3311400000 CYBERAGENT ODSH CYBERAGENT COM JP JPY A1l 214,124,549.49 1,473,268.26 0.34%
JP3358800005 SHIMIZU ODSH SHIMIZU COM JP JPY A1l 4,113.82 28.30 0.00%
JP3399310006 Z0Z0O ODSH z0zO COM JP JPY A1l 35,729,694.57 245,835.54 0.06%
JP3493800001 DAI NIPPONPRINTG ODSH DAI NIPPONPRINTG COM JP JPY A1l 113,281,798.42 779,427 .11 0.18%
JP3493800001 DAI NIPPONPRINTG ODSH DAI NIPPONPRINTG COM JP JPY A1l 20,474.21 140.87 0.00%
JP3502200003 DAIWA SECS GRP ODSH DAIWA SECS GRP COM JP JPY A1l 117,379,498.93 807,621.03 0.19%
JP3519400000 CHUGAI PHARM ODSH CHUGAI PHARM COM JP JPY A1l 69,248,399.27 476,458.53 0.11%
JP3551500006 DENSO ODSH DENSO COM JP JPY A1l 214,110,799.95 1,473,173.66 0.34%
JP3574200006 TOKYU ODSH TOKYU COM JP JPY A1l 35,760,096.96 246,044.72 0.06%
JP3676800000 NISSHIN SEIFUN ODSH NISSHIN SEIFUN COM JP JPY A1l 213,963,848.93 1,472,162.57 0.34%
JP3676800000 NISSHIN SEIFUN ODSH NISSHIN SEIFUN COM JP JPY A1l 35,760,197.68 246,045.42 0.06%
JP3684000007 NITTO DENKO ODSH NITTO DENKO COM JP JPY A1l 803,698.40 5,529.79 0.00%
JP3734800000 NIDEC ODSH NIDEC COM JP JPY A1l 2,405,534.57 16,551.10 0.00%
JP3735400008 NTT ODSH NTT COM JP JPY A1l 107,939.42 742.67 0.00%
JP3735400008 NTT ODSH NTT COM JP JPY A1l 35,761,727.77 246,055.95 0.06%
JP3811000003 FUJIKURA ODSH FUJIKURA COM JP JPY A1l 35,761,727.77 246,055.95 0.06%
JP3918000005 MEIJI HOLDINGS ODSH MEIJI HOLDINGS COM JP JPY A1l 35,763,408.94 246,067.51 0.06%
JP3942400007 ASTELLAS PHARMA ODSH ASTELLAS PHARMA COM JP JPY A1l 3,561.83 24.51 0.00%
KYG017191142 ALIBABA ODSH ALIBABA COM HK HKD 44,546,782.93 5,726,020.72 1.33%
KYG6427A1022 NETEASE ODSH NETEASE COM HK HKD 44,546,639.97 5,726,002.35 1.33%




Collateral data - as at 16/05/2025

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

KYG8208B1014 JD.COM ODSH JD.COM COM HK HKD 44,546,686.52 5,726,008.33 1.33%
NL0000102234 NLGV 4.000 01/15/37 NETHERLANDS GOV NL EUR AAA 77,566.69 86,983.29 0.02%
NL0009446418 NLGV 3.750 01/15/42 NETHERLANDS GOV NL EUR AAA 1,804,873.81 2,023,985.51 0.47%
NLO0015001AM2 NLGV 2.500 07/15/33 NETHERLANDS GOV NL EUR AAA 53.49 59.98 0.00%
SE0000106270 HENNES & MAURITZ ODSH HENNES & MAURITZ COM SE SEK AAA 504,885.41 52,026.16 0.01%
SE0016589188 ELECTROLUX ODSH ELECTROLUX COM SE SEK AAA 64.66 6.66 0.00%
US0028241000 ABBOTT ODSH ABBOTT COM us usD AAA 1,148,615.63 1,148,615.63 0.27%
US02079K3059 ALPHABET ODSH ALPHABET COM us usD AAA 918,863.39 918,863.39 0.21%
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us usD AAA 12,134,129.33 12,134,129.33 2.81%
US03662Q1058 ANSYS ODSH ANSYS COM us usD AAA 1,426,722.30 1,426,722.30 0.33%
US03662Q1058 ANSYS ODSH ANSYS COM us usD AAA 1,844,860.35 1,844,860.35 0.43%
US0378331005 APPLE ODSH APPLE COM us usD AAA 11,906,562.43 11,906,562.43 2.76%
US0605051046 BOFAML ODSH BOFAML COM us uUsD AAA 6,313,983.71 6,313,983.71 1.46%
UsS0640581007 BONY MELLON ODSH BONY MELLON COM us uUsD AAA 1,111,178.68 1,111,178.68 0.26%
US0846707026 BERKSHIRE ODSH BERKSHIRE COM us uUsD AAA 5,820,264.83 5,820,264.83 1.35%
US1101221083 BRISTOL-MYERS ODSH BRISTOL-MYERS COM us uUsD AAA 1,371,674.63 1,371,674.63 0.32%
US1598641074 CHARLES RIVER LB ODSH CHARLES RIVER LB COM us uUsD AAA 1,845,138.62 1,845,138.62 0.43%
US1696561059 CHIPOTLE ODSH CHIPOTLE COM us uUsD AAA 511,485.96 511,485.96 0.12%
US17275R1023 CISCO SYSTEMS ODSH CISCO SYSTEMS COM us uUsD AAA 5,820,519.23 5,820,519.23 1.35%
US17275R1023 CISCO SYSTEMS ODSH CISCO SYSTEMS COM us uUsD AAA 1,350,279.76 1,350,279.76 0.31%
US1890541097 CLOROX ODSH CLOROX COM us uUsD AAA 1,371,748.22 1,371,748.22 0.32%
US1890541097 CLOROX ODSH CLOROX COM us uUsD AAA 179.89 179.89 0.00%
US1912161007 COCA-COLA ODSH COCA-COLA COM us usD AAA 1,371,739.36 1,371,739.36 0.32%
US1941621039 COLGATE ODSH COLGATE COM us usD AAA 1,371,561.34 1,371,561.34 0.32%
US2310211063 CUMMINS ODSH CUMMINS COM us usD AAA 410,900.84 410,900.84 0.10%
US2358511028 DANAHER ODSH DANAHER COM us usD AAA 3,345,652.06 3,345,652.06 0.77%
US25179M1036 DEVON ENERGY ODSH DEVON ENERGY COM us usD AAA 1,845,587.16 1,845,587.16 0.43%
US2546871060 WALT DISNEY ODSH WALT DISNEY COM us usD AAA 6,313,941.66 6,313,941.66 1.46%
US26614N1028 DUPONT DE ODSH DUPONT DE COM us usD AAA 90.86 90.86 0.00%
US30303M1027 META PLATFORMS ODSH META PLATFORMS COM us usD AAA 5,820,031.17 5,820,031.17 1.35%
US3377381088 FISERV ODSH FISERV COM us usD AAA 7,345.12 7,345.12 0.00%
US35671D8570 FREEPORT MCMORAN ODSH FREEPORT MCMORAN COM us usD AAA 51.27 51.27 0.00%
US36266G1076 GE HEALTHCARE ODSH GE HEALTHCARE COM us usD AAA 1,845,482.61 1,845,482.61 0.43%
US37940X1028 GLOBAL PAYMENTS ODSH GLOBAL PAYMENTS COM us usD AAA 110.58 110.58 0.00%
US40434L1052 HP ODSH HP COM us usD AAA 3,226,742.03 3,226,742.03 0.75%
US42809H1077 HESS ODSH HESS COM us usD AAA 511,372.89 511,372.89 0.12%
US4581401001 INTEL ODSH INTEL COM us uUsD AAA 366,334.91 366,334.91 0.08%
US5745991068 MASCO ODSH MASCO COM us uUsD AAA 1,539,036.95 1,539,036.95 0.36%
US5949181045 MICROSOFT ODSH MICROSOFT COM us uUsD AAA 5,135,716.58 5,135,716.58 1.19%




Collateral data - as at 16/05/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
US6174464486 MORGAN STANLEY ODSH MORGAN STANLEY COM us UsD AAA 6,313,891.20 6,313,891.20 1.46%
US67066G1040 NVIDIA ODSH NVIDIA COM us uUsD AAA 6,000,288.83 6,000,288.83 1.39%
US79466L.3024 SALESFORCE ODSH SALESFORCE COM us uUsD AAA 864,194.92 864,194.92 0.20%
US81762P1021 SERVICENOW ODSH SERVICENOW COM us uUsD AAA 5,820,073.82 5,820,073.82 1.35%
US8760301072 TAPESTRY ODSH TAPESTRY COM us uUsD AAA 110.93 110.93 0.00%
US88160R1014 TESLA ODSH TESLA COM us uUsD AAA 456.85 456.85 0.00%
US8825081040 TEXAS INSTRUMENT ODSH TEXAS INSTRUMENT COM us uUsD AAA 407,485.96 407,485.96 0.09%
US912810QL52 UST 4.250 11/15/40 US TREASURY GOV us uUsD AAA 1,266,689.55 1,266,689.55 0.29%
US912810SH23 UST 2.875 05/15/49 US TREASURY GOV us uUsD AAA 93,011.45 93,011.45 0.02%
US912810SR05 UST 1.125 05/15/40 US TREASURY GOV us uUsD AAA 2,624,361.26 2,624,361.26 0.61%
US912810SZz21 UST 2.000 08/15/51 US TREASURY GOV us uUsD AAA 656,229.06 656,229.06 0.15%
US912810UA42 UST 4.625 05/15/54 US TREASURY GOV us uUsD AAA 6,050,108.52 6,050,108.52 1.40%
US912810UF39 UST 4.625 11/15/44 US TREASURY GOV us uUsD AAA 33,890.63 33,890.63 0.01%
US9128283W81 UST 2.750 02/15/28 US TREASURY GOV us uUsD AAA 2,730,511.42 2,730,511.42 0.63%
US9128285M81 UST 3.125 11/15/28 US TREASURY GOV us uUsD AAA 1,651,960.38 1,651,960.38 0.38%
US91282CAH43 UST 0.500 08/31/27 US TREASURY GOV us uUsD AAA 277,764.27 277,764.27 0.06%
US91282CBL46 UST 1.125 02/15/31 US TREASURY GOV us uUsD AAA 2,266,018.16 2,266,018.16 0.52%
US91282CCW91 UST 0.750 08/31/26 US TREASURY GOV us uUsD AAA 288,026.87 288,026.87 0.07%
US91282CGQ87 UST 4.000 02/28/30 US TREASURY GOV us uUsD AAA 8,046,862.96 8,046,862.96 1.86%
US91282CGT27 UST 3.625 03/31/28 US TREASURY GOV us uUsD AAA 199,147.19 199,147.19 0.05%
US91282CJR34 UST 3.750 12/31/28 US TREASURY GOV us uUsD AAA 1,136,491.08 1,136,491.08 0.26%
US91282CKQ32 UST 4.375 05/15/34 US TREASURY GOV us uUsD AAA 1,512,548.32 1,512,548.32 0.35%
US9699041011 WILLIAMS-SONOMA ODSH WILLIAMS-SONOMA COM us UsD AAA 1,845,495.07 1,845,495.07 0.43%
US98419M1009 XYLM ODSH XYLM COM us UsD AAA 1,845,469.81 1,845,469.81 0.43%
Total: 432,143,835.89 100.00%
Geographical allocation of collateral Currency allocation of collateral
0.93 :.-"-:- 1.6 %
0.69 % Origin 1.4 %
[}
1'4‘2 B m AT -5.84 %
1.1% 123
0.56 % H AU 111 0; Currency
32.38% 2.32 % B BE 32.38 % ’ B CAD
423 %
441 % CA B CHF
0.85 % H CH B EUR
DE GEP
N DK Il HEKD
o Fl JPY
0.01 %~ % 0.0 % ——
0.49 % H FR H SEK
GB usD
50.8T % B HK 50.8T

Counterparts

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




No.

Major Name Market Value

MERRILL LYNCH INTERNATIONAL (PAFR

170,375,462.38

Top 5 borrowers in last Month

No. | Counterparty Market Value
1 | MERRILL LYNCH INTERNATIONAL (PARENT) 134,787,903.25
2 | BARCLAYS CAPITAL SECURITIES LIMITED (PARENT) 59,305,630.17
3 | HSBC BANK PLC (PARENT) 34,669,652.22
4 | MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT) 24,322,481.76
5 | JP MORGAN SECS PLC (PARENT) 21,754,779.90
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