
Securities Lending Report

HBCE / HSBC Gbl Inv Fd - Euro Credit Bond

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 - Euro Credit Bond

Replication Mode Physical replication

ISIN Code LU0165124784

Total net assets (AuM) 431,032,647

Reference currency of the fund EUR

Securities lending data - as at 16/05/2024

Currently on loan in EUR (base currency) 59,515,865.09

Current percentage on loan (in % of the fund AuM) 13.81%

Collateral value (cash and securities) in  EUR (base currency) 62,505,672.27

Collateral value (cash and securities) in % of loan 105%

Collateral data - as at 16/05/2024

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

AT0000A1XML2 ATGV 2.100 09/20/17 AUSTRIA GOV AT EUR AA1 55,280.99 55,280.99 0.09%

BE0000291972 BEGV 5.500 03/28/28 BELGIUM GOV BE EUR AA3 761,229.54 761,229.54 1.22%

BE0000335449 BEGV 1.000 06/22/31 BELGIUM GOV BE EUR AA3 295.95 295.95 0.00%

BE0000340498 BEGV 2.150 06/22/66 BELGIUM GOV BE EUR AA3 888.83 888.83 0.00%

BE0000348574 BEGV 1.700 06/22/50 BELGIUM GOV BE EUR AA3 12,111.09 12,111.09 0.02%

CA135087M680 CAGV 1.750 12/01/53 CANADA GOV CA CAD AAA 495,997.45 334,573.71 0.54%

DE0001030559 DEGV 0.500 04/15/30 GERMANY GOV DE EUR AAA 208,354.97 208,354.97 0.33%

DE0001030708 DEGV 08/15/30 GERMANY GOV DE EUR AAA 294,923.28 294,923.28 0.47%

DE0001102390 DEGV 0.500 02/15/26 GERMANY GOV DE EUR AAA 2,504,928.26 2,504,928.26 4.01%

DE0001102408 DEGV 08/15/26 GERMANY GOV DE EUR AAA 2,504,927.79 2,504,927.79 4.01%

Securities lending statistics

12-month average on loan in EUR (base currency) 40,695,399.94

12-month average on loan as a % of the fund AuM 11.02%

12-month maximum on loan in EUR 79,349,904.22

12-month maximum on loan as a % of the fund AuM 18.69%

Gross Return for the fund over the last 12 months in  (base currency fund) 52,874.26

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0143%

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

DE0001102424 DEGV 0.500 08/15/27 GERMANY GOV DE EUR AAA 2,504,928.27 2,504,928.27 4.01%

DE0001102457 DEGV 0.250 08/15/28 GERMANY GOV DE EUR AAA 1,934,160.35 1,934,160.35 3.09%

DE0001102614 DEGV 1.800 08/15/53 GERMANY GOV DE EUR AAA 571,179.89 571,179.89 0.91%

DE0001135275 DEGV 4.000 01/04/37 GERMANY GOV DE EUR AAA 2,504,927.33 2,504,927.33 4.01%

FI4000046545 FIGV 2.625 07/04/42 FINLAND GOV FI EUR AA1 247,638.85 247,638.85 0.40%

FI4000566294 FIGV 2.950 04/15/55 FINLAND GOV FI EUR AA1 55,692.35 55,692.35 0.09%

FR0000571135 FRGV PO STR 10/25/25 FRANCE GOV FR EUR AA2 761,229.51 761,229.51 1.22%

GB00B06YGN05 UKT 4 1/4 12/07/55 UK TREASURY GIL GB GBP AA3 1,625,529.85 1,890,524.70 3.02%

GB00B0CNHZ09 UKTI 1 1/4 11/22/55 UK TREASURY GIL GB GBP AA3 68,997.62 80,245.65 0.13%

GB00B24FF097 UKT 4 3/4 12/07/30 UK TREASURY GIL GB GBP AA3 770,094.85 895,636.17 1.43%

GB00B39R3707 UKT 4 1/4 12/07/49 UK TREASURY GIL GB GBP AA3 51,712.57 60,142.78 0.10%

GB00B3LZBF68 UKTI 0 5/8 03/22/40 UK TREASURY GIL GB GBP AA3 992,823.90 1,154,674.65 1.85%

GB00B3MYD345 UKTI 0 5/8 11/22/42 UK TREASURY GIL GB GBP AA3 1,124,031.93 1,307,272.29 2.09%

GB00B7RN0G65 UKTI 0 1/8 03/22/44 UK TREASURY GIL GB GBP AA3 68,249.10 79,375.11 0.13%

GB00BBJNQY21 UKT 3 1/2 07/22/68 UK TREASURY GIL GB GBP AA3 0.84 0.98 0.00%

GB00BD0XH204 UKT 1T 07/22/57 UK TREASURY GIL GB GBP AA3 1,277,009.90 1,485,188.82 2.38%

GB00BM8Z2S21 UKT 0 7/8 07/31/33 UK Treasury GIL GB GBP AA3 654,527.99 761,229.54 1.22%

GB00BM8Z2T38 UKT 1 01/31/32 UK Treasury GIL GB GBP AA3 163,631.99 190,307.38 0.30%

GB00BM8Z2T38 UKT 1 01/31/32 UK Treasury GIL GB GBP AA3 1,001,138.14 1,164,344.28 1.86%

GB00BMF9LF76 GBGV 4.000 10/22/63 UNITED KINGDOM GIL GB GBP AA3 1,266,772.70 1,473,282.75 2.36%

GB00BMF9LG83 UKT 4 1/2 06/07/28 UK Treasury GIL GB GBP AA3 1,266,771.83 1,473,281.73 2.36%

GB00BMF9LJ15 UKTI 0 3/4 11/22/33 UK Treasury GIL GB GBP AA3 1,267,718.80 1,474,383.08 2.36%

GB00BNNGP551 UKTI 0 1/8 08/10/31 UK Treasury GIL GB GBP AA3 1,124,117.96 1,307,372.34 2.09%

GB00BP9DLZ64 UKTI 0 1/8 03/22/58 UK TREASURY GIL GB GBP AA3 2,153,811.95 2,504,927.67 4.01%

GB00BPCJD880 UKT 3 1/2 10/22/25 UK Treasury GIL GB GBP AA3 1,277,009.90 1,485,188.82 2.38%

GB00BPCJD997 UKT 3 3/4 10/22/53 UK Treasury GIL GB GBP AA3 772,057.60 897,918.89 1.44%

GB00BPCJD997 UKT 3 3/4 10/22/53 UK Treasury GIL GB GBP AA3 1,120,201.93 1,302,817.92 2.08%

GB00BPJJKN53 UKT 45/8 01/31/34 UK Treasury GIL GB GBP AA3 204.14 237.42 0.00%

GB00BPJJKP77 UKT 43/4 10/22/43 UK Treasury GIL GB GBP AA3 1,276,792.99 1,484,936.55 2.38%

GB00BPSNBF73 UKT 4 10/22/31 UK Tresury GIL GB GBP AA3 1,338,677.57 1,556,909.59 2.49%

GB00BQC4R999 UKT 3 3/4 01/29/38 UK Tresury GIL GB GBP AA3 1,338,609.54 1,556,830.47 2.49%

GB00BYY5F144 UKTI 018 03/22/26 UK TREASURY GIL GB GBP AA3 19,185.62 22,313.27 0.04%

GB00BYZW3J87 UKTI 0 1/8 11/22/36 UK TREASURY GIL GB GBP AA3 1,124,140.88 1,307,399.00 2.09%

JP1024441P12 JPGV 0.005 01/01/25 JAPAN GOV JP JPY A1 101,259,363.26 599,435.24 0.96%

JP1051451LA6 JPGV 0.100 09/20/25 JAPAN GOV JP JPY A1 47,946,414.32 283,833.21 0.45%

JP1103491HC4 JPGV 0.100 12/20/27 JAPAN GOV JP JPY A1 99,441,740.51 588,675.27 0.94%

JP1120191EA0 JPGV 0.100 09/10/24 JAPAN GOV JP JPY A1 44,132,988.86 261,258.49 0.42%

JP1120211G41 JPGV 0.100 03/10/26 JAPAN GOV JP JPY A1 43,646,857.37 258,380.69 0.41%

JP1120241K56 JPGV 0.100 03/10/29 JAPAN GOV JP JPY A1 75,465,056.95 446,738.09 0.71%



Collateral data - as at 16/05/2024

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

JP1120281P52 JPGV 0.005 03/10/33 JAPAN GOV JP JPY A1 9,400,031.82 55,646.31 0.09%

JP1120281P52 JPGV 0.005 03/10/33 JAPAN GOV JP JPY A1 46,388,792.41 274,612.40 0.44%

JP1201001839 JPGV 2.200 03/20/28 JAPAN GOV JP JPY A1 375,004.26 2,219.95 0.00%

JP1201311BB0 JPGV 1.700 09/20/31 JAPAN GOV JP JPY A1 44,015,248.70 260,561.50 0.42%

JP1201841P46 JPGV 1.100 03/20/43 JAPAN GOV JP JPY A1 45,671,379.02 270,365.46 0.43%

JP1300281845 JPGV 2.500 03/20/38 JAPAN GOV JP JPY A1 211,125,748.03 1,249,822.33 2.00%

JP1300301940 JPGV 2.300 03/20/39 JAPAN GOV JP JPY A1 56,430.01 334.05 0.00%

JP1300511G61 JPGV 0.300 06/20/46 JAPAN GOV JP JPY A1 220,077,416.38 1,302,814.42 2.08%

JP1300741N49 JPGV 1.000 03/20/52 JAPAN GOV JP JPY A1 1,790,080.63 10,596.92 0.02%

JP1300811Q17 JPGV 1.600 12/20/53 JAPAN GOV JP JPY A1 219,291,390.33 1,298,161.30 2.08%

JP1400071E55 JPGV 1.700 03/20/54 JAPAN GOV JP JPY A1 422,524.69 2,501.26 0.00%

JP1470011Q24 JPGV 0.300 12/20/28 JAPAN GOV JP JPY A1 13,239,392.34 78,374.56 0.13%

JP1480011Q23 JPGV 0.700 12/20/33 JAPAN GOV JP JPY A1 28,881,446.13 170,972.40 0.27%

JP1742151Q26 JPGV 06/03/24 JAPAN GOV JP JPY A1 128,549,226.92 760,985.79 1.22%

JP1742181Q38 JPGV 06/17/24 JAPAN GOV JP JPY A1 219,997,799.83 1,302,343.11 2.08%

LU2475494477 LUGV 1.750 05/25/42 LUXEMBOURG GOV LU EUR 8,277.80 8,277.80 0.01%

US02079K3059 ALPHABET ODSH ALPHABET COM US USD AAA 343.31 317.99 0.00%

US912810RK60 UST 2.500 02/15/45 US TREASURY GOV US USD AAA 5,154.59 4,774.54 0.01%

US912810SS87 UST 1.625 11/15/50 US TREASURY GOV US USD AAA 351,620.32 325,695.01 0.52%

US912810TB44 UST 1.875 11/15/51 US TREASURY GOV US USD AAA 205,467.65 190,318.32 0.30%

US912810TK43 UST 3.375 08/15/42 US TREASURY GOV US USD AAA 80,839.87 74,879.46 0.12%

US91282CAB72 UST 0.250 07/31/25 US TREASURY GOV US USD AAA 1,406,326.49 1,302,636.65 2.08%

US91282CAV37 UST 0.875 11/15/30 US TREASURY GOV US USD AAA 197,824.74 183,238.93 0.29%

US91282CBL46 UST 1.125 02/15/31 US TREASURY GOV US USD AAA 10,405.92 9,638.68 0.02%

US91282CCE93 UST 1.250 05/31/28 US TREASURY GOV US USD AAA 821,796.52 761,204.66 1.22%

US91282CDJ71 UST 1.375 11/15/31 US TREASURY GOV US USD AAA 296,636.75 274,765.43 0.44%

US91282CFY21 UST 3.875 11/30/29 US TREASURY GOV US USD AAA 37,327.84 34,575.63 0.06%

US91282CGJ45 UST 3.500 01/31/30 US TREASURY GOV US USD AAA 29,299.68 27,139.39 0.04%

US91282CGJ45 UST 3.500 01/31/30 US TREASURY GOV US USD AAA 1,404,798.24 1,301,221.08 2.08%

US91282CGM73 UST 3.500 02/15/33 US TREASURY GOV US USD AAA 112,017.46 103,758.30 0.17%

US91282CGS44 UST 3.625 03/31/30 US TREASURY GOV US USD AAA 192.12 177.95 0.00%

US91282CGV72 UST 3.750 04/15/26 US TREASURY GOV US USD AAA 881.76 816.74 0.00%

US91282CHM64 UST 4.500 07/15/26 US TREASURY GOV US USD AAA 159,971.32 148,176.48 0.24%

US91282CHR51 UST 4.000 07/31/30 US TREASURY GOV US USD AAA 925,538.64 857,297.77 1.37%

US91282CJR34 UST 3.750 12/31/28 US TREASURY GOV US USD AAA 1,410,363.82 1,306,376.31 2.09%

XS1936209490 ALBTA 0.625 01/16/26 MTN ALBERTA BND CA EUR AAA 1,367,934.77 1,367,934.77 2.19%

XS2802866728 ALBTA 3.125 10/16/34 MTN ALBERTA BND CA EUR AAA 1,284,791.29 1,284,791.29 2.06%

XS2816664879 SASKT 3.300 05/08/34 MTN SASKATCHEWAN BND CA EUR AAA 1,285,013.52 1,285,013.52 2.06%

Total: 62,505,672.27 100.00%



Counterparts

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

No. Major Name Market Value

1 BARCLAYS BANK PLC (PARENT) 15,903,401.96

Top 5 borrowers in last Month

No. Counterparty Market Value

1 BARCLAYS BANK PLC (PARENT) 20,702,602.14

2 MERRILL LYNCH INTERNATIONAL (PARENT) 16,510,627.68

3 GOLDMAN SACHS INTERNATIONAL (PARENT) 15,010,685.97

4 RBC EUROPE LIMITED ( PARENT ) 5,246,344.33

5 BANCO SANTANDER S.A. (PARENT) 5,166,544.79
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