
Securities Lending Report

HBCE / HSBC Gbl Inv Fd - Euro High Yield Bond

Report as at 01/08/2025

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 - Euro High Yield Bond

Replication Mode Physical replication

ISIN Code LU0165128348

Total net assets (AuM) 674,028,874

Reference currency of the fund EUR

Securities lending data - as at 01/08/2025

Currently on loan in EUR (base currency) 114,975,832.47

Current percentage on loan (in % of the fund AuM) 17.06%

Collateral value (cash and securities) in  EUR (base currency) 121,844,805.53

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

Collateral data - as at 01/08/2025

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

AT0000A39UW5 ATGV 2.900 02/20/34 AUSTRIA GOV AT EUR AA1 303.75 303.75 0.00%

AU000XCLWAF4 AUGV 2.000 08/21/35 AUSTRALIA GOV AU AUD AAA 126,501.12 71,160.92 0.06%

BE0000340498 BEGV 2.150 06/22/66 BELGIUM GOV BE EUR AA3 0.61 0.61 0.00%

BE0000350596 BEGV 0.400 06/22/40 BELGIUM GOV BE EUR AA3 0.62 0.62 0.00%

BE0000359688 BEGV 3.450 06/22/43 BELGIUM GOV BE EUR AA3 6,284.18 6,284.18 0.01%

BE0000359688 BEGV 3.450 06/22/43 BELGIUM GOV BE EUR AA3 179,090.74 179,090.74 0.15%

BE0000364738 BEGV 3.450 06/22/42 BELGIUM GOV BE EUR AA3 456,008.09 456,008.09 0.37%

BE0000365743 BEGV 2.600 10/22/30 BELGIUM GOV BE EUR AA3 260.15 260.15 0.00%

CA135087B949 CAGV 1.250 12/01/47 CANADA GOV CA CAD AAA 1,210.57 765.01 0.00%

CA135087G997 CAGV 0.500 12/01/50 CANADA GOV CA CAD AAA 10,775,025.00 6,809,184.47 5.59%

Securities lending statistics

12-month average on loan in EUR (base currency) 132,574,763.28

12-month average on loan as a % of the fund AuM 18.34%

12-month maximum on loan in EUR 171,449,128.26

12-month maximum on loan as a % of the fund AuM 23.37%

Gross Return for the fund over the last 12 months in  (base currency fund) 277,625.22

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0384%

* 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 01/08/2025

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

CA135087S703 CAGV 3.500 12/01/57 CANADA GOV CA CAD AAA 5,907,301.04 3,733,068.14 3.06%

CA135087T388 CAGV 2.750 09/01/30 CANADA GOV CA CAD AAA 1,861,797.87 1,176,547.17 0.97%

CA683234SL32 ONTAR 5.850 03/08/33 MTN ONTARIO BND CA CAD AAA 1,103,136.54 697,117.66 0.57%

CA68333ZBE66 ONTAR 4.000 03/08/29 ONTARIO BND CA CAD AAA 322,772.74 203,973.46 0.17%

CA68333ZBM82 ONTAR 2.950 09/08/30 ONTARIO BND CA CAD AAA 1,103,074.11 697,078.21 0.57%

DE0001102432 DEGV 1.250 08/15/48 GERMANY GOV DE EUR AAA 242,921.96 242,921.96 0.20%

DE0001102481 DEGV 08/15/50 GERMANY GOV DE EUR AAA 129,233.69 129,233.69 0.11%

DE0001102507 DEGV 08/15/30 GERMANY GOV DE EUR AAA 121,992.51 121,992.51 0.10%

DE0001102614 DEGV 1.800 08/15/53 GERMANY GOV DE EUR AAA 14,233.02 14,233.02 0.01%

DE000BU22098 DEGV 1.700 06/10/27 GERMANY GOV DE EUR AAA 2,236,933.85 2,236,933.85 1.84%

DE000BU25034 DEGV 2.500 10/11/29 GERMANY GOV DE EUR AAA 40,315.83 40,315.83 0.03%

DE000BU25059 DEGV 2.200 10/10/30 GERMANY GOV DE EUR AAA 1,369,301.36 1,369,301.36 1.12%

DE000BU3Z005 DEGV 2.300 02/15/33 GERMANY GOV DE EUR AAA 653,778.93 653,778.93 0.54%

DE000NRW0L10 NORDR 1.375 01/15/20 NRW BND DE EUR AAA 389.35 389.35 0.00%

DE000NRW0M92 NORDR 1.450 01/19/22 NRW BND DE EUR AAA 403.02 403.02 0.00%

DE000NRW0MP9 NORDR 0.950 01/10/21 NRW BND DE EUR AAA 307.21 307.21 0.00%

DE000NRW0MZ8 NORDR 0.600 06/04/41 NRW BND DE EUR AAA 651.90 651.90 0.00%

DE000NWB2N02 NRW BANK 0.36% GTD SNR 15/10/35  NRW BANK 0.36% GTD SNR 15/10/35 MIS DE EUR AAA 682,999.09 682,999.09 0.56%

EU000A285VM2 EUUNI 07/04/35 MTN EU BND BE EUR AA3 163,118.48 163,118.48 0.13%

EU000A3K4D41 EUUNI 3.250 07/04/34 MTN EU BND BE EUR AA3 1,454.23 1,454.23 0.00%

EU000A3K4DT4 EUUNI 2.500 10/04/52 MTN EU BND BE EUR AA3 0.80 0.80 0.00%

EU000A3K4EU0 EUUNI 3.250 02/04/50 MTN EU BND BE EUR AA3 93,708.63 93,708.63 0.08%

EU000A3K4EW6 EUUNI 2.875 12/06/27 MTN EU BND BE EUR AA3 4,460.11 4,460.11 0.00%

EU000A3L1CN4 EUUNI 2.875 10/05/29 MTN EU BND BE EUR AA3 1,019.54 1,019.54 0.00%

EU000A3LZ0X9 EUUNI 3.375 10/04/39 MTN EU BND BE EUR AA3 29.51 29.51 0.00%

EU000A4D5QM6 EUUNI 2.625 07/04/28 MTN EU BND BE EUR AA3 219.94 219.94 0.00%

EU000A4EA8Y7 EUUNI 3.750 10/12/45 MTN EU BND BE EUR AA3 130,819.51 130,819.51 0.11%

EU000A4EBBP0 EIB 2.250 08/14/28 MTN EIB GOV SU EUR 1,005.42 1,005.42 0.00%

EU000A4ED0K0 EUUNI 2.750 12/13/32 MTN EU BND BE EUR AA3 469.06 469.06 0.00%

FR0000125486 VINCI ODSH VINCI COM FR EUR AA2 1,034,691.70 1,034,691.70 0.85%

FR0000571150 FRGV 6.000 10/25/25 FRANCE GOV FR EUR AA2 0.00 0.00 0.00%

FR0000571218 FRGV 5.500 04/25/29 FRANCE GOV FR EUR AA2 2,428.51 2,428.51 0.00%

FR0011982776 FRGV 0.700 07/25/30 FRANCE GOV FR EUR AA2 1,835.71 1,835.71 0.00%

FR0013154044 FRGV 1.250 05/25/36 FRANCE GOV FR EUR AA2 4,683.71 4,683.71 0.00%

FR0013250560 FRGV 1.000 05/25/27 FRANCE GOV FR EUR AA2 250,267.20 250,267.20 0.21%

FR0013327491 FRGV 0.100 07/25/36 FRANCE GOV FR EUR AA2 46.90 46.90 0.00%

FR0013451507 FRGV 11/25/29 FRANCE GOV FR EUR AA2 4,839.84 4,839.84 0.00%

FR0013519253 FRGV 0.100 03/01/26 FRANCE GOV FR EUR AA2 191,180.24 191,180.24 0.16%

FR001400WYO4 FRGV 3.600 05/25/42 FRANCE GOV FR EUR AA2 179,090.74 179,090.74 0.15%



Collateral data - as at 01/08/2025

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

GB00B0CNHZ09 UKTI 1 1/4 11/22/55 UK TREASURY GIL GB GBP AA3 1,934,729.63 2,236,934.40 1.84%

GB00B3KJDS62 UKT 4 1/4 09/07/39 UK TREASURY GIL GB GBP AA3 154,895.99 179,090.74 0.15%

GB00B46CGH68 UKTI 0 3/4 03/22/34 UK TREASURY GIL GB GBP AA3 236,249.55 273,151.73 0.22%

GB00B4PTCY75 UKTI 0 3/8 03/22/62 UK TREASURY GIL GB GBP AA3 1,934,777.91 2,236,990.22 1.84%

GB00BDX8CX86 UKTI 0 1/8 03/22/68 UK TREASURY GIL GB GBP AA3 1,934,729.47 2,236,934.21 1.84%

GB00BFMCN652 UKT 158 10/22/71 UK Treasury GIL GB GBP AA3 1,934,729.70 2,236,934.48 1.84%

GB00BGDYHF49 GBGV 0.125 08/10/41 UNITED KINGDOM GIL GB GBP AA3 271,265.14 313,636.75 0.26%

GB00BLH38158 UKT 1 1/4 07/31/51 UK Treasury GIL GB GBP AA3 2,806.34 3,244.69 0.00%

GB00BLH38265 UKTI 0 1/8 03/22/39 UK Treasury GIL GB GBP AA3 8.57 9.91 0.00%

GB00BLPK7334 UKT 1 1/8 01/31/39 UK Treasury GIL GB GBP AA3 520,313.12 601,586.03 0.49%

GB00BM8Z2S21 UKT 0 7/8 07/31/33 UK Treasury GIL GB GBP AA3 600,419.16 694,204.63 0.57%

GB00BMF9LF76 GBGV 4.000 10/22/63 UNITED KINGDOM GIL GB GBP AA3 2,170,979.58 2,510,086.59 2.06%

GB00BMF9LG83 UKT 4 1/2 06/07/28 UK Treasury GIL GB GBP AA3 522,452.64 604,059.74 0.50%

GB00BPCJD880 UKT 3 1/2 10/22/25 UK Treasury GIL GB GBP AA3 133,680.63 154,561.54 0.13%

GB00BPCJD997 UKT 3 3/4 10/22/53 UK Treasury GIL GB GBP AA3 1.55 1.79 0.00%

GB00BPJJKP77 UKT 43/4 10/22/43 UK Treasury GIL GB GBP AA3 173,875.04 201,034.32 0.16%

GB00BPSNB460 UKT 3 34 03/07/27 UK treasury GIL GB GBP AA3 154,895.69 179,090.40 0.15%

GB00BPSNBB36 UKT 4 3/8 07/31/54 UK Treasury GIL GB GBP AA3 505,102.77 583,999.82 0.48%

GB00BPSNBF73 UKT 4 10/22/31 UK Tresury GIL GB GBP AA3 38,728.95 44,778.41 0.04%

GB00BQC82C90 UKT 4 1/4 07/31/34 UK Treasury GIL GB GBP AA3 38,153.46 44,113.03 0.04%

GB00BQC82D08 UKT 4 3/8 01/31/2040 UK TREASURY GIL GB GBP AA3 894,914.64 1,034,700.31 0.85%

GB00BSQNRC93 UKT 43/8 03/07/28 UK Treasury GIL GB GBP AA3 154,895.98 179,090.73 0.15%

GB00BT7HZZ68 UKTI 1 1/8 09/22/35 COR UK TREASURY GIL GB GBP AA3 894,914.40 1,034,700.03 0.85%

GB00BT7J0027 UKT 4 Â½ 03/07/35 Corp UK TREASURY GIL GB GBP AA3 894,914.86 1,034,700.56 0.85%

GB00BT7J0134 UKTI 1 7/8 09/22/49 Corp UK TREASURY GIL GB GBP AA3 894,842.90 1,034,617.36 0.85%

GB00BYVP4K94 UKTI 018 11/22/56 CORP UK TREASURY GIL GB GBP AA3 1,861,652.85 2,152,443.03 1.77%

GB00BZ1NTB69 UKTI 0 1/8 08/10/28 UK TREASURY GIL GB GBP AA3 32.95 38.10 0.00%

JP1024711R47 JPGV 0.900 04/01/27 JAPAN GOV JP JPY A1 1,350,894,269.24 7,842,554.57 6.44%

JP1024731R68 JPGV 0.800 06/01/27 JAPAN GOV JP JPY A1 120,125,435.23 697,382.69 0.57%

JP1051781R45 JPGV 1.000 03/20/30 JAPAN GOV JP JPY A1 1,319,354,446.84 7,659,451.58 6.29%

JP1120241K56 JPGV 0.100 03/10/29 JAPAN GOV JP JPY A1 1,350,658,620.05 7,841,186.52 6.44%

JP1201591GC4 JPGV 0.600 12/20/36 JAPAN GOV JP JPY A1 579,132,717.16 3,362,128.36 2.76%

JP1201701KA5 JPGV 0.300 09/20/39 JAPAN GOV JP JPY A1 1,350,887,673.14 7,842,516.28 6.44%

JP1201711L13 JPGV 0.300 12/20/39 JAPAN GOV JP JPY A1 120,158,316.14 697,573.58 0.57%

NL0015000RP1 NLGV 0.500 07/15/32 NETHERLANDS GOV NL EUR AAA 63,621.07 63,621.07 0.05%

NL0015002F72 NLGV 2.500 07/15/35 NETHERLANDS GOV NL EUR AAA 250,122.95 250,122.95 0.21%

NO0010930522 NOGV 1.250 09/17/31 NORWAY GOV NO NOK AAA 871.53 73.97 0.00%

US00828EEP07 AFDB 4.375 11/03/27 MTN AFRCN DVLPMNT BND XO USD 754,561.88 659,254.50 0.54%

US013051EA13 ALBTA 3.300 03/15/28 ALBERTA BND CA USD AAA 180,982.91 158,123.28 0.13%



Collateral data - as at 01/08/2025

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

US0231351067 AMAZON.COM ODSH AMAZON.COM COM US USD AAA 1,184,092.61 1,034,531.96 0.85%

US0533321024 AUTOZONE ODSH AUTOZONE COM US USD AAA 7,536.53 6,584.61 0.01%

US298785KA31 EIB 4.125 02/13/34 EIB GOV SU USD 1,032,929.65 902,462.13 0.74%

US4581X0ER56 IADB 3.625 09/17/31 MTN IDB BND US USD AAA 1,032,683.86 902,247.39 0.74%

US459058LR21 IBRD 4.125 03/20/30 MTN IBRD GOV SU USD 862,939.32 753,942.98 0.62%

US683234DB13 ONTAR 3.100 05/19/27 ONTARIO BND CA USD AAA 1,246,553.84 1,089,103.83 0.89%

US803854KQ02 SASKT 3.250 06/08/27 SASKATCHEWAN BND CA USD AAA 123,659.45 108,040.24 0.09%

US803854KW79 SASKT 4.650 01/28/30 SASKATCHEWAN BND CA USD AAA 168,818.78 147,495.58 0.12%

US912810FH69 UST 3.875 04/15/29 US TREASURY GOV US USD AAA 171,889.38 150,178.33 0.12%

US912810QB70 UST 4.250 05/15/39 US TREASURY GOV US USD AAA 49,200.58 42,986.14 0.04%

US912810QK79 UST 3.875 08/15/40 US TREASURY GOV US USD AAA 2,464,502.38 2,153,215.44 1.77%

US912810QL52 UST 4.250 11/15/40 US TREASURY GOV US USD AAA 691,332.46 604,011.48 0.50%

US912810SE91 UST 3.375 11/15/48 US TREASURY GOV US USD AAA 176,913.92 154,568.24 0.13%

US912810TB44 UST 1.875 11/15/51 US TREASURY GOV US USD AAA 691,393.31 604,064.64 0.50%

US912810TN81 UST 3.625 02/15/53 US TREASURY GOV US USD AAA 113,776.42 99,405.52 0.08%

US912810TQ13 UST 3.875 02/15/43 US TREASURY GOV US USD AAA 204,975.49 179,085.40 0.15%

US912810TU25 UST 4.375 08/15/43 US TREASURY GOV US USD AAA 96.41 84.23 0.00%

US912810UA42 UST 4.625 05/15/54 US TREASURY GOV US USD AAA 1,392,941.72 1,217,001.71 1.00%

US912810UB25 UST 4.625 05/15/44 US TREASURY GOV US USD AAA 2,462,973.47 2,151,879.64 1.77%

US912810UE63 UST 4.500 11/15/54 US TREASURY GOV US USD AAA 570.92 498.81 0.00%

US912810UE63 UST 4.500 11/15/54 US TREASURY GOV US USD AAA 2,464,241.05 2,152,987.12 1.77%

US9128283F58 UST 2.250 11/15/27 US TREASURY GOV US USD AAA 176,968.22 154,615.68 0.13%

US912828Y388 UST 0.750 07/15/28 US TREASURY GOV US USD AAA 176,843.87 154,507.03 0.13%

US912828YB05 UST 1.625 08/15/29 US TREASURY GOV US USD AAA 176,927.22 154,579.86 0.13%

US912828YU85 UST 1.625 11/30/26 US TREASURY GOV US USD AAA 176,952.35 154,601.81 0.13%

US91282CBP59 UST 1.125 02/29/28 US TREASURY GOV US USD AAA 2,461,483.06 2,150,577.48 1.77%

US91282CCA71 UST 0.125 04/15/26 US TREASURY GOV US USD AAA 690,781.79 603,530.36 0.50%

US91282CCM10 UST 0.125 07/15/31 US TREASURY GOV US USD AAA 690,673.87 603,436.08 0.50%

US91282CDY49 UST 1.875 02/15/32 US TREASURY GOV US USD AAA 44,544.03 38,917.75 0.03%

US91282CFJ53 UST 3.125 08/31/29 US TREASURY GOV US USD AAA 98.38 85.95 0.00%

US91282CGM73 UST 3.500 02/15/33 US TREASURY GOV US USD AAA 5,054.34 4,415.93 0.00%

US91282CHJ36 UST 3.750 06/30/30 US TREASURY GOV US USD AAA 4,272,691.77 3,733,015.62 3.06%

US91282CHT18 UST 3.875 08/15/33 US TREASURY GOV US USD AAA 3,889,881.07 3,398,557.07 2.79%

US91282CJJ18 UST 4.500 11/15/33 US TREASURY GOV US USD AAA 4,272,714.41 3,733,035.40 3.06%

US91282CJK80 UST 4.625 11/15/26 US TREASURY GOV US USD AAA 993,506.61 868,018.55 0.71%

US91282CJR34 UST 3.750 12/31/28 US TREASURY GOV US USD AAA 3,087,902.22 2,697,874.74 2.21%

US91282CJS17 UST 4.250 12/31/25 US TREASURY GOV US USD AAA 4,272,725.47 3,733,045.07 3.06%

US91282CKX82 UST 4.250 06/30/29 US TREASURY GOV US USD AAA 3,757.85 3,283.20 0.00%

US91282CLG41 UST 3.750 08/15/27 US TREASURY GOV US USD AAA 405.71 354.47 0.00%



Collateral data - as at 01/08/2025

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

US91282CLJ89 UST 3.750 08/31/31 US TREASURY GOV US USD AAA 312,577.43 273,096.32 0.22%

US91282CLL36 UST 3.375 09/15/27 US TREASURY GOV US USD AAA 76,384.91 66,736.87 0.05%

US91282CLU35 UST 4.125 10/31/31 US TREASURY GOV US USD AAA 1,425,715.58 1,245,635.97 1.02%

US91282CMB45 UST 4.000 12/15/27 US TREASURY GOV US USD AAA 1,915.50 1,673.55 0.00%

US91282CMZ13 UST 3.875 04/30/30 US TREASURY GOV US USD AAA 691,410.82 604,079.94 0.50%

US91282CNP22 UST 3.875 07/31/27 US TREASURY GOV US USD AAA 2,464,223.68 2,152,971.94 1.77%

XS2924823532 LNBAD 4.000 01/22/27 MTN LKB BW FORDERBNK BND DE USD AAA 208,895.52 182,510.30 0.15%

Unknown Company Description UNK CAD 330,529.94 208,875.55 0.17%

Total: 121,844,805.53 100.00%

Counterparts

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

No. Major Name Market Value

1 JP MORGAN SECS PLC (PARENT) 39,387,895.90

Top 5 borrowers in last Month

No. Counterparty Market Value

1 JP MORGAN SECS PLC (PARENT) 44,555,311.68

2 MERRILL LYNCH INTERNATIONAL (PARENT) 29,521,441.78

3 GOLDMAN SACHS INTERNATIONAL (PARENT) 17,202,298.05

4 BARCLAYS BANK PLC (PARENT) 13,640,547.59

5 HSBC BANK PLC (PARENT) 9,013,093.01
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