
Securities Lending Report

HBCE / HSBC Gbl Inv Fd - Gbl Eqty Volatility Focus

Report as at 29/04/2025

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) 139,668,246

Reference currency of the fund USD

Securities lending data - as at 29/04/2025

Currently on loan in USD (base currency) 19,573,546.48

Current percentage on loan (in % of the fund AuM) 14.01%

Collateral value (cash and securities) in  USD (base currency) 20,592,684.74

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

Collateral data - as at 29/04/2025

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

AU000000ALL7 ARISTOCRAT LEIS ODSH ARISTOCRAT LEIS COM AU AUD AAA 113,785.07 72,647.74 0.35%

AU000000RHC8 RAMSAY LTD ODSH RAMSAY LTD COM AU AUD AAA 31,601.21 20,176.26 0.10%

CH0224397346 CHGV 06/22/29 SWITZERLAND GOV CH CHF 16,955.80 20,420.32 0.10%

FR0000073272 SAFRAN ODSH SAFRAN COM FR EUR AA2 361,243.99 410,264.82 1.99%

FR0014007L00 FRGV 05/25/32 FRANCE GOV FR EUR AA2 18,884.36 21,446.97 0.10%

GB0002374006 ORD 28 101/108P DIAGEO CST GB GBP AA3 308,285.10 410,408.39 1.99%

GB0004544929 ORD GBP0.10 IMPERIAL TOBACCO CST GB GBP AA3 57,696.39 76,809.04 0.37%

GB0007980591 ORD USD0.25 BP PLC CST GB GBP AA3 57,713.66 76,832.03 0.37%

GB00B0744B38 ORD SHS 32 1/7 GBP BUNZL PLC CST GB GBP AA3 308,283.92 410,406.82 1.99%

GB00B421JZ66 UKTI 0 1/2 03/22/50 UK TREASURY GIL GB GBP AA3 12,580.67 16,748.17 0.08%

Securities lending statistics

12-month average on loan in USD (base currency) 8,276,029.80

12-month average on loan as a % of the fund AuM 5.62%

12-month maximum on loan in USD 24,711,395.31

12-month maximum on loan as a % of the fund AuM 15.78%

Gross Return for the fund over the last 12 months in  (base currency fund) 19,148.74

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0130%

* 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 29/04/2025

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

GB00B63H8491 ROLLS ROYCE ODSH ROLLS ROYCE CST GB GBP AA3 81,241.33 108,153.54 0.53%

GB00B7RN0G65 UKTI 0 1/8 03/22/44 UK TREASURY GIL GB GBP AA3 3.89 5.18 0.00%

GB00BMWC6P49 MONDI ODSH MONDI CST GB GBP AA3 184,268.54 245,309.80 1.19%

GB00BP6MXD84 SHELL ODSH SHELL CST GB GBP AA3 81,236.90 108,147.64 0.53%

GB00BPCJD880 UKT 3 1/2 10/22/25 UK Treasury GIL GB GBP AA3 16,127.42 21,469.83 0.10%

GB00BVYVFW23 AUTO TRADER ODSH AUTO TRADER CST GB GBP AA3 308,295.49 410,422.22 1.99%

JP1103721PA1 JPGV 0.800 09/20/33 JAPAN GOV JP JPY A1 379,093,352.88 2,638,062.84 12.81%

JP1103731Q12 JPGV 0.600 12/20/33 JAPAN GOV JP JPY A1 379,103,687.14 2,638,134.75 12.81%

JP1103741Q44 JPGV 0.800 03/20/34 JAPAN GOV JP JPY A1 379,077,065.23 2,637,949.49 12.81%

JP1103771R12 JPGV 1.200 12/20/34 JAPAN GOV JP JPY A1 379,085,230.10 2,638,006.31 12.81%

JP1201881Q46 JPGV 1.600 03/20/44 JAPAN GOV JP JPY A1 379,109,068.53 2,638,172.20 12.81%

JP1201891Q77 JPGV 1.900 06/20/44 JAPAN GOV JP JPY A1 379,066,246.97 2,637,874.21 12.81%

JP1300801PA2 JPGV 1.800 09/20/53 JAPAN GOV JP JPY A1 94,940,737.13 660,680.62 3.21%

JP1742891R20 JPGV 05/26/25 JAPAN GOV JP JPY A1 3,049,199.24 21,218.99 0.10%

JP3112000009 AGC INC ODSH AGC INC COM JP JPY A1 444,499.37 3,093.22 0.02%

NL0011585146 FERRARI ODSH FERRARI COM IT EUR 10,353.69 11,758.68 0.06%

SE0017486897 ATLAS COPCO ODSH ATLAS COPCO COM SE SEK AAA 1,046,405.94 108,158.71 0.53%

US0378331005 APPLE ODSH APPLE COM US USD AAA 76,667.13 76,667.13 0.37%

US1011371077 BOSTON ODSH BOSTON COM US USD AAA 108,079.16 108,079.16 0.52%

US2358511028 DANAHER ODSH DANAHER COM US USD AAA 108,089.64 108,089.64 0.52%

US46120E6023 INTUITIVE ODSH INTUITIVE COM US USD AAA 107,817.30 107,817.30 0.52%

US5324571083 LILLY ODSH LILLY COM US USD AAA 76,746.80 76,746.80 0.37%

US5949181045 MICROSOFT ODSH MICROSOFT COM US USD AAA 76,604.64 76,604.64 0.37%

US7134481081 PEPSICO ODSH PEPSICO COM US USD AAA 76,724.93 76,724.93 0.37%

US7170811035 PFIZER ODSH PFIZER COM US USD AAA 51,877.82 51,877.82 0.25%

US7607591002 REPUBLIC SERVS ODSH REPUBLIC SERVS COM US USD AAA 410,295.53 410,295.53 1.99%

US9029733048 US BANCORP ODSH US BANCORP COM US USD AAA 410,417.84 410,417.84 1.99%

US912797PE18 UST BILL 07/17/25 US TREASURY GOV US USD AAA 5,122.51 5,122.51 0.02%

US91282CKD29 UST 4.250 02/28/29 US TREASURY GOV US USD AAA 21,462.64 21,462.64 0.10%

Total: 20,592,684.74 100.00%



Counterparts

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

No. Major Name Market Value

1 MERRILL LYNCH INTERNATIONAL (PAR 15,703,515.75

Top 5 borrowers in last Month

No. Counterparty Market Value

1 MERRILL LYNCH INTERNATIONAL (PARENT) 12,631,551.25

2 HSBC BANK PLC (PARENT) 3,392,390.59

3 NATIXIS (PARENT) 2,488,569.64

4 UBS AG 130,971.62
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