
Securities Lending Report

HBCE / HSBC Gbl Inv Fd - Asia ex JPN Eqty Smlr Co

Report as at 16/05/2024

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 - Asia ex JPN Eqty Smlr Co

Replication Mode Physical replication

ISIN Code LU0164939612

Total net assets (AuM) 407,414,050

Reference currency of the fund USD

Securities lending data - as at 16/05/2024

Currently on loan in USD (base currency) 57,397,820.03

Current percentage on loan (in % of the fund AuM) 14.09%

Collateral value (cash and securities) in  USD (base currency) 68,469,649.33

Collateral value (cash and securities) in % of loan 119%

Collateral data - as at 16/05/2024

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

AT0000A2CQD2 ATGV 02/20/30 AUSTRIA GOV AT EUR AA1 147,581.93 159,329.45 0.23%

AT0000A33SK7 ATGV 3.150 10/20/53 AUSTRIA GOV AT EUR AA1 590,124.89 637,098.81 0.93%

AU000000TLS2 TELSTRA GROUP ODSH TELSTRA GROUP COM AU AUD AAA 432,313.02 286,006.07 0.42%

BE0000291972 BEGV 5.500 03/28/28 BELGIUM GOV BE EUR AA3 37,099.64 40,052.77 0.06%

BE0000345547 BEGV 0.800 06/22/28 BELGIUM GOV BE EUR AA3 147,615.23 159,365.39 0.23%

CA135087Q988 CAGV 4.000 03/01/29 CANADA GOV CA CAD AAA 2,628,443.73 1,914,140.91 2.80%

CA7063271034 PEMBINA PIPE ODSH PEMBINA PIPE COM CA CAD AAA 202.71 147.62 0.00%

CH0012549785 SONOVA HLDG ODSH SONOVA HLDG COM CH CHF 229,967.50 252,290.52 0.37%

CNE1000002H1 CCB ODSH CCB COM CN HKD 1,638,288.35 208,213.00 0.30%

CNE1000002M1 CHINAMRCHNTBANK ODSH CHINAMRCHNTBANK COM CN HKD 1,638,368.17 208,223.15 0.30%

Securities lending statistics

12-month average on loan in USD (base currency) 66,053,307.39

12-month average on loan as a % of the fund AuM 14.40%

12-month maximum on loan in USD 91,852,266.07

12-month maximum on loan as a % of the fund AuM 19.18%

Gross Return for the fund over the last 12 months in  (base currency fund) 959,713.77

Gross Return for the fund over the last 12 months in % of the fund AuM 0.2092%

* 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 16/05/2024

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

CNE1000003G1 ICBC ODSH ICBC COM CN HKD 982,694.37 124,892.39 0.18%

DE0001108504 DEGV PO STR 07/04/39 GERMANY GOV DE EUR AAA 590,251.54 637,235.54 0.93%

DE0001108546 DEGV PO STR 07/04/40 GERMANY GOV DE EUR AAA 147,615.22 159,365.38 0.23%

DE0001108744 DEGV PO STR 08/15/46 GERMANY GOV DE EUR AAA 0.00 0.00 0.00%

DE0001135069 DEGV 5.625 01/04/28 GERMANY GOV DE EUR AAA 443,334.14 478,623.52 0.70%

DE0001135176 DEGV 5.500 01/04/31 GERMANY GOV DE EUR AAA 1,773,335.93 1,914,493.41 2.80%

FI4000006176 FIGV 4.000 07/04/25 FINLAND GOV FI EUR AA1 590,401.43 637,397.36 0.93%

FI4000369467 FIGV 0.500 09/15/29 FINLAND GOV FI EUR AA1 147,114.46 158,824.77 0.23%

FR0000121014 LVMH ODSH LVMH COM FR EUR AA2 24,415.34 26,358.80 0.04%

FR0000130809 SOCIETE GENERALE ODSH SOCIETE GENERALE COM FR EUR AA2 242,421.18 261,717.89 0.38%

FR0012993103 FRGV 1.500 05/25/31 FRANCE GOV FR EUR AA2 1,033,795.47 1,116,085.56 1.63%

FR0013131877 FRGV 0.500 05/25/26 FRANCE GOV FR EUR AA2 147,614.87 159,365.00 0.23%

FR001400L834 FRGV 3.500 11/25/33 FRANCE GOV FR EUR AA2 1,774,403.15 1,915,645.58 2.80%

GB00B1L6W962 UKTI 1 1/8 11/22/37 UK TREASURY GIL GB GBP AA3 4,702,812.79 5,904,837.63 8.62%

GB00B1XZS820 ORD USD0.54945054 ANGLO AMERICAN ORD CST GB GBP AA3 4,515.00 5,669.02 0.01%

GB00B24CGK77 ORD GBP0.10 RECKITT BENCKISER PLC CST GB GBP AA3 11,627.88 14,599.93 0.02%

GB00B3LZBF68 UKTI 0 5/8 03/22/40 UK TREASURY GIL GB GBP AA3 172,027.08 215,996.69 0.32%

GB00B3LZBF68 UKTI 0 5/8 03/22/40 UK TREASURY GIL GB GBP AA3 2,654,902.59 3,333,487.73 4.87%

GB00B8C3BL03 SAGE GROUP ODSH SAGE GROUP CST GB GBP AA3 162,812.10 204,426.38 0.30%

GB00BDR05C01 NATIONAL GRID ODSH NATIONAL GRID CST GB GBP AA3 165,803.98 208,182.98 0.30%

GB00BH4HKS39 VODAFONE GROUP ODSH VODAFONE GROUP CST GB GBP AA3 162,815.95 204,431.22 0.30%

GB00BPCJD997 UKT 3 3/4 10/22/53 UK Treasury GIL GB GBP AA3 428,063.63 537,475.41 0.78%

GB00BVYVFW23 AUTO TRADER ODSH AUTO TRADER CST GB GBP AA3 162,814.43 204,429.31 0.30%

GB00BYMWG366 UKTI 0 1/8 03/22/46 UK TREASURY GIL GB GBP AA3 43,008.00 54,000.72 0.08%

HK1093012172 CSPC PHARMA ODSH CSPC PHARMA COM HK HKD 1,638,374.30 208,223.92 0.30%

IT0003128367 ENEL ODSH ENEL COM IT EUR 233,899.77 252,518.19 0.37%

JP1024401N95 JPGV 0.005 09/01/24 JAPAN GOV JP JPY A1 11,648,607.50 74,446.44 0.11%

JP1024441P12 JPGV 0.005 01/01/25 JAPAN GOV JP JPY A1 11,642,367.85 74,406.57 0.11%

JP1120241K56 JPGV 0.100 03/10/29 JAPAN GOV JP JPY A1 83,991,516.93 536,791.17 0.78%

JP1120261M59 JPGV 0.005 03/10/31 JAPAN GOV JP JPY A1 84,042,603.15 537,117.66 0.78%

JP1201791N14 JPGV 0.500 12/20/41 JAPAN GOV JP JPY A1 11,640,986.71 74,397.74 0.11%

JP1201811N77 JPGV 0.900 06/20/42 JAPAN GOV JP JPY A1 11,609,181.35 74,194.47 0.11%

JP1201831P14 JPGV 1.400 12/20/42 JAPAN GOV JP JPY A1 3,223,987.95 20,604.56 0.03%

JP1300631K78 JPGV 0.400 06/20/49 JAPAN GOV JP JPY A1 84,067,748.42 537,278.37 0.78%

JP1300681LA7 JPGV 0.600 09/20/50 JAPAN GOV JP JPY A1 11,641,798.10 74,402.92 0.11%

JP1300711M79 JPGV 0.700 06/20/51 JAPAN GOV JP JPY A1 84,096,921.18 537,464.81 0.78%

JP1300781P48 JPGV 1.400 03/20/53 JAPAN GOV JP JPY A1 11,614,745.18 74,230.03 0.11%

JP3143600009 ITOCHU ODSH ITOCHU COM JP JPY A1 40,683,999.92 260,012.12 0.38%

JP3164720009 RENESAS ODSH RENESAS COM JP JPY A1 30,409,498.43 194,347.61 0.28%



Collateral data - as at 16/05/2024

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

JP3266400005 KUBOTA ODSH KUBOTA COM JP JPY A1 2,870,999.30 18,348.60 0.03%

JP3539220008 T&D HOLDINGS ODSH T&D HOLDINGS COM JP JPY A1 32,478,599.45 207,571.27 0.30%

JP3659000008 WEST JR ODSH WEST JR COM JP JPY A1 79,515,799.65 508,186.79 0.74%

JP3802300008 FAST RETAILING ODSH FAST RETAILING COM JP JPY A1 8,275,999.38 52,892.05 0.08%

JP3837800006 HOYA ODSH HOYA COM JP JPY A1 44,366,999.63 283,550.23 0.41%

JP3866800000 PANASONIC HD ODSH PANASONIC HD COM JP JPY A1 44,700,499.16 285,681.63 0.42%

JP3893200000 MITSUI FUDOSAN ODSH MITSUI FUDOSAN COM JP JPY A1 44,701,998.17 285,691.21 0.42%

JP3955000009 YOKOGAWA ELEC ODSH YOKOGAWA ELEC COM JP JPY A1 5,592,999.26 35,744.95 0.05%

KYG017191142 ALIBABA ODSH ALIBABA COM HK HKD 1,913,517.28 243,192.34 0.36%

KYG3777B1032 GEELY AUTOMOBILE ODSH GEELY AUTOMOBILE COM HK HKD 1,984,356.00 252,195.36 0.37%

KYG5479M1050 LI AUTO ODSH LI AUTO COM HK HKD 1,638,370.05 208,223.38 0.30%

KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 3,804,847.98 483,564.95 0.71%

NL0000102317 NLGV 5.500 01/15/28 NETHERLANDS GOV NL EUR AAA 1,773,336.29 1,914,493.80 2.80%

NL0009446418 NLGV 3.750 01/15/42 NETHERLANDS GOV NL EUR AAA 443,334.26 478,623.66 0.70%

SE0000106270 HENNES & MAURITZ ODSH HENNES & MAURITZ COM SE SEK AAA 1,646,735.64 152,557.62 0.22%

SE0000108227 SKF ODSH SKF COM SE SEK AAA 1,295,008.50 119,972.76 0.18%

SE0000112724 CELLULOSA SCA ODSH CELLULOSA SCA COM SE SEK AAA 1,295,062.44 119,977.76 0.18%

SE0000667891 SANDVIK ODSH SANDVIK COM SE SEK AAA 1,294,908.88 119,963.53 0.18%

SE0000667925 TELIA COMPANY ODSH TELIA COMPANY COM SE SEK AAA 1,294,880.56 119,960.91 0.18%

SE0000695876 ALFA LAVAL AB ODSH ALFA LAVAL AB COM SE SEK AAA 1,002,377.56 92,862.71 0.14%

US00724F1012 ADOBE ODSH ADOBE COM US USD AAA 401,820.71 401,820.71 0.59%

US02079K3059 ALPHABET ODSH ALPHABET COM US USD AAA 204,298.87 204,298.87 0.30%

US20030N1019 COMCAST ODSH COMCAST COM US USD AAA 68,574.64 68,574.64 0.10%

US2473617023 DELTA AIR ODSH DELTA AIR COM US USD AAA 25,324.90 25,324.90 0.04%

US4581401001 INTEL ODSH INTEL COM US USD AAA 407,540.49 407,540.49 0.60%

US5324571083 LILLY ODSH LILLY COM US USD AAA 405,475.25 405,475.25 0.59%

US58933Y1055 MERCK & CO ODSH MERCK & CO COM US USD AAA 269,247.87 269,247.87 0.39%

US5949181045 MICROSOFT ODSH MICROSOFT COM US USD AAA 889,108.15 889,108.15 1.30%

US6153691059 MOODY S ODSH MOODY S COM US USD AAA 407,308.27 407,308.27 0.59%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 402,053.50 402,053.50 0.59%

US7134481081 PEPSICO ODSH PEPSICO COM US USD AAA 401,899.99 401,899.99 0.59%

US78409V1044 S&P GLOBAL ODSH S&P GLOBAL COM US USD AAA 204,145.96 204,145.96 0.30%

US81762P1021 SERVICENOW ODSH SERVICENOW COM US USD AAA 82,295.66 82,295.66 0.12%

US912810SQ22 UST 1.125 08/15/40 US TREASURY GOV US USD AAA 5,898,281.41 5,898,281.41 8.61%

US912810ST60 UST 1.375 11/15/40 US TREASURY GOV US USD AAA 133,127.01 133,127.01 0.19%

US9128283W81 UST 2.750 02/15/28 US TREASURY GOV US USD AAA 478,657.42 478,657.42 0.70%

US912828Y388 UST 0.750 07/15/28 US TREASURY GOV US USD AAA 1,914,452.14 1,914,452.14 2.80%

US91282CCF68 UST 0.750 05/31/26 US TREASURY GOV US USD AAA 5,905,006.92 5,905,006.92 8.62%

US91282CGH88 UST 3.500 01/31/28 US TREASURY GOV US USD AAA 5,905,321.24 5,905,321.24 8.62%



Collateral data - as at 16/05/2024

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

US91282CJT99 UST 4.000 01/15/27 US TREASURY GOV US USD AAA 5,903,122.92 5,903,122.92 8.62%

US91282CJW29 UST 4.000 01/31/29 US TREASURY GOV US USD AAA 5,904,948.01 5,904,948.01 8.62%

US92343V1044 VERIZON ODSH VERIZON COM US USD AAA 401,536.02 401,536.02 0.59%

Total: 68,469,649.33 100.00%

Counterparts

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

No. Major Name Market Value

1 GOLDMAN SACHS INTERNATIONAL (PA 30,245,597.31

Top 5 borrowers in last Month

No. Counterparty Market Value

1 GOLDMAN SACHS INTERNATIONAL (PARENT) 24,647,152.92

2 MERRILL LYNCH INTERNATIONAL (PARENT) 11,085,858.43

3 BARCLAYS CAPITAL SECURITIES LIMITED (PARENT) 10,807,025.36

4 BNP PARIBAS ARBITRAGE LONDON/PARIS (PARENT) 3,157,192.62

5 MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT) 2,801,342.24
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