
Securities Lending Report

HBCE / HSBC Gbl Inv Fd - Gbl Eqty Volatility Focus

Report as at 01/07/2025

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 - Gbl Eqty Volatility Focus

Replication Mode Physical replication

ISIN Code LU1066051225

Total net assets (AuM) 155,874,499

Reference currency of the fund USD

Securities lending data - as at 01/07/2025

Currently on loan in USD (base currency) 8,832,832.04

Current percentage on loan (in % of the fund AuM) 5.67%

Collateral value (cash and securities) in  USD (base currency) 9,791,866.17

Collateral value (cash and securities) in % of loan 111%

Collateral data - as at 01/07/2025

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

AU000000AZJ1 AURIZON ODSH AURIZON COM AU AUD AAA 104,186.88 68,277.89 0.70%

BE0974293251 A B I ODSH A B I COM BE EUR AA3 295,102.07 346,404.94 3.54%

CA01626P1484 ALIM COUCHE-TARD ODSH ALIM COUCHE-TARD COM CA CAD AAA 302,641.97 221,796.09 2.27%

CA135087YK42 CAGV 2.000 12/01/41 CANADA GOV CA CAD AAA 119,314.60 87,441.65 0.89%

CA7800871021 RBC ODSH RBC COM CA CAD AAA 122,039.59 89,438.70 0.91%

CA8672241079 SUNCOR ENERGY ODSH SUNCOR ENERGY COM CA CAD AAA 302,591.32 221,758.97 2.26%

CH0010645932 GIVAUDAN ODSH GIVAUDAN COM CH CHF 99,865.99 125,459.63 1.28%

DE0001102481 DEGV 08/15/50 GERMANY GOV DE EUR AAA 127,185.88 149,296.88 1.52%

DE0005140008 DEUTSCHE BANK ODSH DEUTSCHE BANK COM DE EUR AAA 154,989.44 181,934.02 1.86%

DE0007236101 SIEMENS ODSH SIEMENS COM DE EUR AAA 154,957.49 181,896.52 1.86%

Securities lending statistics

12-month average on loan in USD (base currency) 11,233,830.47

12-month average on loan as a % of the fund AuM 7.46%

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) 25,477.86

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0169%

* 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 01/07/2025

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

DE0008404005 ALLIANZ ODSH ALLIANZ COM DE EUR AAA 154,889.99 181,817.28 1.86%

DE000BU25000 DEGV 2.200 04/13/28 GERMANY GOV DE EUR AAA 508,742.80 597,186.65 6.10%

FR0000120404 ACCOR ODSH ACCOR COM FR EUR AA2 213,227.29 250,296.40 2.56%

FR0000120578 SANOFI FR ODSH SANOFI FR COM FR EUR AA2 154,965.85 181,906.33 1.86%

FR0000121485 KERING ODSH KERING COM FR EUR AA2 295,111.44 346,415.93 3.54%

FR0000125486 VINCI ODSH VINCI COM FR EUR AA2 14,511.60 17,034.41 0.17%

FR0000133308 ORANGE ODSH ORANGE COM FR EUR AA2 295,120.66 346,426.75 3.54%

FR0013257524 FRGV 2.000 05/25/48 FRANCE GOV FR EUR AA2 0.71 0.84 0.00%

FR001400NBC6 FRGV 2.500 09/24/27 FRANCE GOV FR EUR AA2 508,731.33 597,173.19 6.10%

FR001400OHF4 FRGV 3.250 05/25/55 FRANCE GOV FR EUR AA2 127,185.22 149,296.10 1.52%

GB0006825383 ORD GBP0.10 PERSIMMON CST GB GBP AA3 61,028.64 83,630.60 0.85%

GB0007669376 ORD GBP0.15 ST.JAMES PLACE CAP CST GB GBP AA3 63,249.28 86,673.65 0.89%

GB0007980591 ORD USD0.25 BP PLC CST GB GBP AA3 62,355.50 85,448.86 0.87%

GB0008706128 ORD GBP0.25 LLOYDS BANKING GROUP CST GB GBP AA3 43,386.12 59,454.17 0.61%

GB00B0SWJX34 ORD GBP5 LONDON STOCK EXCHANGE CST GB GBP AA3 42,540.00 58,294.69 0.60%

GB00B128DH60 UKTI 1 1/4 11/22/27 UK TREASURY GIL GB GBP AA3 66,779.99 91,511.96 0.93%

GB00B1WY2338 ORD GBP0.375 BKDRYJ4 CST GB GBP AA3 336.90 461.67 0.00%

GB00B3MYD345 UKTI 0 5/8 11/22/42 UK TREASURY GIL GB GBP AA3 184,048.42 252,210.75 2.58%

GB00B63H8491 ROLLS ROYCE ODSH ROLLS ROYCE CST GB GBP AA3 64,035.76 87,751.40 0.90%

GB00BM8PJY71 NATWEST GRP ODSH NATWEST GRP CST GB GBP AA3 49,922.86 68,411.79 0.70%

GB00BM8Q5M07 JD SPORTS FASHION ORD GBP0.0005 JD SPORTS FASHION ORD GBP0.0005 CST GB GBP AA3 5,363.44 7,349.79 0.08%

IT0004764699 BRUNELLO ODSH BRUNELLO COM IT EUR 1,754.39 2,059.39 0.02%

IT0005278236 PIRELLI AND C ODSH PIRELLI AND C COM IT EUR 481,485.64 565,190.90 5.77%

JP1103761QA5 JPGV 0.900 09/20/34 JAPAN GOV JP JPY A1 26,965,302.39 186,682.15 1.91%

JP3188220002 OTSUKA HOLDINGS ODSH OTSUKA HOLDINGS COM JP JPY A1 8,878,999.59 61,469.76 0.63%

JP3205800000 KAO ODSH KAO COM JP JPY A1 7,694,398.75 53,268.71 0.54%

JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1 31,979,198.92 221,393.61 2.26%

JP3249600002 KYOCERA ODSH KYOCERA COM JP JPY A1 31,973,399.27 221,353.46 2.26%

JP3538800008 TDK ODSH TDK COM JP JPY A1 21,267,999.51 147,239.43 1.50%

KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 1,738,367.94 221,448.09 2.26%

NL0009446418 NLGV 3.750 01/15/42 NETHERLANDS GOV NL EUR AAA 508,742.97 597,186.85 6.10%

NL0010071189 NLGV 2.500 01/15/33 NETHERLANDS GOV NL EUR AAA 127,186.05 149,297.07 1.52%

NL0010273215 ASML HOLDING ODSH ASML HOLDING COM NL EUR AAA 196,503.99 230,665.79 2.36%

US02079K3059 ALPHABET ODSH ALPHABET COM US USD AAA 346,291.94 346,291.94 3.54%

US0231351067 AMAZON.COM ODSH AMAZON.COM COM US USD AAA 66,475.16 66,475.16 0.68%

US0758871091 BD ODSH BD COM US USD AAA 221,685.74 221,685.74 2.26%

US14149Y1082 CARDINAL HEALTH ODSH CARDINAL HEALTH COM US USD AAA 3,023.99 3,023.99 0.03%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 528,160.56 528,160.56 5.39%

US912810RK60 UST 2.500 02/15/45 US TREASURY GOV US USD AAA 71.45 71.45 0.00%



Collateral data - as at 01/07/2025

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

US91282CBW01 UST 0.750 04/30/26 US TREASURY GOV US USD AAA 149,366.81 149,366.81 1.53%

US91282CDC29 UST 0.125 10/15/26 US TREASURY GOV US USD AAA 597,076.79 597,076.79 6.10%

Total: 9,791,866.17 100.00%

Counterparts

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

No. Major Name Market Value

Top 5 borrowers in last Month

No. Counterparty Market Value

1 MERRILL LYNCH INTERNATIONAL (PARENT) 7,509,865.75

2 HSBC BANK PLC (PARENT) 2,398,734.26

3 NATIXIS (PARENT) 1,179,769.87

4 UBS AG 1,125,251.40

5 BANK OF NOVA SCOTIA (PARENT) 577,396.84
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