
Securities Lending Report

HBCE / HSBC Gbl Inv Fd - Euroland Value

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 - Euroland Value

Replication Mode Physical replication

ISIN Code LU0165074666

Total net assets (AuM) 280,998,098

Reference currency of the fund EUR

Securities lending data - as at 16/05/2024

Currently on loan in EUR (base currency) 40,467,156.78

Current percentage on loan (in % of the fund AuM) 14.40%

Collateral value (cash and securities) in  EUR (base currency) 42,769,137.30

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

Collateral data - as at 16/05/2024

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

AN8068571086 SCHLUMBERGER ODSH SCHLUMBERGER COM US USD AAA 2,587,353.86 2,396,585.71 5.60%

BMG0450A1053 ARCH CAPITAL GRP ODSH ARCH CAPITAL GRP COM US USD AAA 3,879,943.44 3,593,871.40 8.40%

GB00B3LZBF68 UKTI 0 5/8 03/22/40 UK TREASURY GIL GB GBP AA3 830,422.22 965,798.15 2.26%

GB00B8C3BL03 SAGE GROUP ODSH SAGE GROUP CST GB GBP AA3 785,931.22 914,054.20 2.14%

GB00BDX8CX86 UKTI 0 1/8 03/22/68 UK TREASURY GIL GB GBP AA3 319,679.33 371,793.65 0.87%

GB00BVYVFW23 AUTO TRADER ODSH AUTO TRADER CST GB GBP AA3 510,573.13 593,807.07 1.39%

GB00BYMWG366 UKTI 0 1/8 03/22/46 UK TREASURY GIL GB GBP AA3 207,606.00 241,450.05 0.56%

JP1300631K78 JPGV 0.400 06/20/49 JAPAN GOV JP JPY A1 105,612.51 625.20 0.00%

JP1300711M79 JPGV 0.700 06/20/51 JAPAN GOV JP JPY A1 62,793,854.67 371,727.10 0.87%

JP1742151Q26 JPGV 06/03/24 JAPAN GOV JP JPY A1 49,997.82 295.98 0.00%

Securities lending statistics

12-month average on loan in EUR (base currency) 32,927,379.81

12-month average on loan as a % of the fund AuM 14.22%

12-month maximum on loan in EUR 45,464,000.60

12-month maximum on loan as a % of the fund AuM 17.22%

Gross Return for the fund over the last 12 months in  (base currency fund) 33,419.45

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0144%

Securities lending statistics

12-month average on loan in EUR (base currency) #ERROR

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

12-month maximum on loan in EUR N/A

12-month maximum on loan as a % of the fund AuM N/A

Gross Return for the fund over the last 12 months in EUR (base currency) N/A

Gross Return for the fund over the last 12 months in % of the fund AuM N/A

* 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

JP1742161Q32 JPGV 06/10/24 JAPAN GOV JP JPY A1 62,749,245.83 371,463.02 0.87%

JP1742181Q38 JPGV 06/17/24 JAPAN GOV JP JPY A1 62,749,371.57 371,463.77 0.87%

JP3659000008 WEST JR ODSH WEST JR COM JP JPY A1 59,404,798.68 351,664.56 0.82%

JP3955000009 YOKOGAWA ELEC ODSH YOKOGAWA ELEC COM JP JPY A1 32,758,999.02 193,926.74 0.45%

SG31A9000002 SGGV 2.250 08/01/36 SINGAPORE GOV SG SGD 1,318,290.70 899,791.22 2.10%

US02079K1079 ALPHABET ODSH ALPHABET COM US USD AAA 986,799.82 914,042.10 2.14%

US0533321024 AUTOZONE ODSH AUTOZONE COM US USD AAA 674,826.37 625,070.76 1.46%

US20030N1019 COMCAST ODSH COMCAST COM US USD AAA 986,812.53 914,053.87 2.14%

US49338L1035 KEYSIGHT TECH ODSH KEYSIGHT TECH COM US USD AAA 986,717.28 913,965.65 2.14%

US58933Y1055 MERCK & CO ODSH MERCK & CO COM US USD AAA 3,879,967.78 3,593,893.94 8.40%

US6541061031 NIKE ODSH NIKE COM US USD AAA 3,879,940.93 3,593,869.08 8.40%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 3,879,628.45 3,593,579.64 8.40%

US7134481081 PEPSICO ODSH PEPSICO COM US USD AAA 3,879,867.03 3,593,800.62 8.40%

US7433151039 PROGRESSIVE ODSH PROGRESSIVE COM US USD AAA 3,879,987.55 3,593,912.26 8.40%

US912810SQ22 UST 1.125 08/15/40 US TREASURY GOV US USD AAA 99,598.47 92,254.98 0.22%

US912810SY55 UST 2.250 05/15/41 US TREASURY GOV US USD AAA 220,045.82 203,821.63 0.48%

US912810TW80 UST 4.750 11/15/43 US TREASURY GOV US USD AAA 1,710,545.04 1,584,424.88 3.70%

US912828Z377 UST 0.125 01/15/30 US TREASURY GOV US USD AAA 1,710,612.36 1,584,487.23 3.70%

US91282CCR07 UST 1.000 07/31/28 US TREASURY GOV US USD AAA 1,702,619.09 1,577,083.31 3.69%

US91282CFJ53 UST 3.125 08/31/29 US TREASURY GOV US USD AAA 1,710,249.08 1,584,150.73 3.70%

US91282CGW55 UST 1.250 04/15/28 US TREASURY GOV US USD AAA 1,710,329.81 1,584,225.51 3.70%

US91282CJW29 UST 4.000 01/31/29 US TREASURY GOV US USD AAA 1,710,284.22 1,584,183.28 3.70%

Total: 42,769,137.3 100.00%

Counterparts

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

No. Major Name Market Value

1 BARCLAYS CAPITAL SECURITIES LIMIT 22,603,108.14

2 GOLDMAN SACHS INTERNATIONAL (PA 9,902,970.67



Top 5 borrowers in last Month

No. Counterparty Market Value

1 BARCLAYS CAPITAL SECURITIES LIMITED (PARENT) 30,063,576.65

2 HSBC BANK PLC (PARENT) 5,391,481.85

3 MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT) 3,189,888.27

4 GOLDMAN SACHS INTERNATIONAL (PARENT) 2,518,803.75

5 BNP PARIBAS ARBITRAGE LONDON/PARIS (PARENT) 299,433.58
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