
Securities Lending Report

HBCE / HSBC Gbl Inv Fd - Gbl Eqty Volatility Focus

Report as at 02/05/2025

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 - Gbl Eqty Volatility Focus

Replication Mode Physical replication

ISIN Code LU1066051225

Total net assets (AuM) 139,506,013

Reference currency of the fund USD

Securities lending data - as at 02/05/2025

Currently on loan in USD (base currency) 21,041,230.58

Current percentage on loan (in % of the fund AuM) 15.08%

Collateral value (cash and securities) in  USD (base currency) 22,128,840.78

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

Collateral data - as at 02/05/2025

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

AT0000A2T198 ATGV 0.250 10/20/36 AUSTRIA GOV AT EUR AA1 4,379.20 4,980.46 0.02%

AT0000A2WSC8 ATGV 0.900 02/20/32 AUSTRIA GOV AT EUR AA1 18,797.23 21,378.09 0.10%

AU000000WHC8 WHITEHAVEN COAL ODSH WHITEHAVEN COAL COM AU AUD AAA 1,343.30 861.20 0.00%

CH0440081393 CHGV 06/26/34 SWITZERLAND GOV CH CHF 17,571.60 21,199.16 0.10%

DE0001102622 DEGV 2.100 11/15/29 GERMANY GOV DE EUR AAA 18,618.51 21,174.84 0.10%

DE0006047004 HEIDELBERG MATER ODSH HEIDELBERG MATER COM DE EUR AAA 211,368.75 240,389.68 1.09%

DE0008404005 ALLIANZ ODSH ALLIANZ COM DE EUR AAA 141,583.96 161,023.44 0.73%

GB0000536739 ORD GBP0.10 ASHTEAD GROUP CST GB GBP AA3 263,385.54 351,665.16 1.59%

GB0002374006 ORD 28 101/108P DIAGEO CST GB GBP AA3 263,403.90 351,689.67 1.59%

GB0007980591 ORD USD0.25 BP PLC CST GB GBP AA3 180,145.00 240,524.67 1.09%

Securities lending statistics

12-month average on loan in USD (base currency) 9,500,138.26

12-month average on loan as a % of the fund AuM 6.41%

12-month maximum on loan in USD 26,303,717.55

12-month maximum on loan as a % of the fund AuM 17.74%

Gross Return for the fund over the last 12 months in  (base currency fund) 23,955.85

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0162%

* 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 02/05/2025

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

GB00B4PTCY75 UKTI 0 3/8 03/22/62 UK TREASURY GIL GB GBP AA3 261,782.51 349,524.83 1.58%

JP1024551PC4 JPGV 0.005 12/01/25 JAPAN GOV JP JPY A1 418,048,871.61 2,887,701.33 13.05%

JP1024661QB1 JPGV 0.500 11/01/26 JAPAN GOV JP JPY A1 2,447,909.97 16,909.11 0.08%

JP1103721PA1 JPGV 0.800 09/20/33 JAPAN GOV JP JPY A1 418,050,435.34 2,887,712.13 13.05%

JP1103731Q12 JPGV 0.600 12/20/33 JAPAN GOV JP JPY A1 421,098,738.86 2,908,768.49 13.14%

JP1103741Q44 JPGV 0.800 03/20/34 JAPAN GOV JP JPY A1 418,016,735.01 2,887,479.34 13.05%

JP1103771R12 JPGV 1.200 12/20/34 JAPAN GOV JP JPY A1 418,035,808.99 2,887,611.09 13.05%

JP1201881Q46 JPGV 1.600 03/20/44 JAPAN GOV JP JPY A1 104,694,003.98 723,181.03 3.27%

JP1201891Q77 JPGV 1.900 06/20/44 JAPAN GOV JP JPY A1 418,015,571.40 2,887,471.30 13.05%

NL0000235190 AIRBUS NL ODSH AIRBUS NL COM FR EUR AA2 211,344.97 240,362.64 1.09%

NL0000334118 ASM INTL ODSH ASM INTL COM NL EUR AAA 211,393.60 240,417.95 1.09%

US0311621009 AMGEN ODSH AMGEN COM US USD AAA 351,638.97 351,638.97 1.59%

US0378331005 APPLE ODSH APPLE COM US USD AAA 351,512.05 351,512.05 1.59%

US2333311072 DTE ENERGY ODSH DTE ENERGY COM US USD AAA 234,206.00 234,206.00 1.06%

US5949181045 MICROSOFT ODSH MICROSOFT COM US USD AAA 592,053.26 592,053.26 2.68%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 240,509.86 240,509.86 1.09%

US91282CDG33 UST 1.125 10/31/26 US TREASURY GOV US USD AAA 5,410.31 5,410.31 0.02%

US91282CLW90 UST 4.250 11/15/34 US TREASURY GOV US USD AAA 21,484.70 21,484.70 0.10%

Total: 22,128,840.78 100.00%

Counterparts

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

No. Major Name Market Value

1 MERRILL LYNCH INTERNATIONAL (PAR 17,188,923.74

Top 5 borrowers in last Month

No. Counterparty Market Value

1 MERRILL LYNCH INTERNATIONAL (PARENT) 18,450,468.19

2 HSBC BANK PLC (PARENT) 2,831,839.44



3 NATIXIS (PARENT) 719,183.68

4 CITIGROUP GLOBAL MARKETS LTD (PARENT) 672,513.13

5 UBS AG 129,425.66


	Report 1

