
Securities Lending Report

HBCE / HSBC Gbl Inv Fd - Gbl Eqty Volatility Focus

Report as at 06/06/2025

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) 160,493,916

Reference currency of the fund USD

Securities lending data - as at 06/06/2025

Currently on loan in USD (base currency) 12,514,912.89

Current percentage on loan (in % of the fund AuM) 7.80%

Collateral value (cash and securities) in  USD (base currency) 14,526,597.42

Collateral value (cash and securities) in % of loan 116%

Collateral data - as at 06/06/2025

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

AT0000A2NW83 ATGV 02/20/31 AUSTRIA GOV AT EUR AA1 1,174,669.44 1,337,243.66 9.21%

AT0000A2WSC8 ATGV 0.900 02/20/32 AUSTRIA GOV AT EUR AA1 294,236.56 334,958.89 2.31%

AU000000AMP6 AMP ODSH AMP COM AU AUD AAA 336,517.39 218,330.27 1.50%

BE0000349580 BEGV 0.100 06/22/30 BELGIUM GOV BE EUR AA3 1,175,177.46 1,337,822.00 9.21%

CA135087M680 CAGV 1.750 12/01/53 CANADA GOV CA CAD AAA 491,992.58 358,363.26 2.47%

CA135087N266 CAGV 1.500 12/01/31 CANADA GOV CA CAD AAA 886,936.66 646,037.22 4.45%

DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 43,431.82 49,442.79 0.34%

FR0000052292 HERMES INTL ODSH HERMES INTL COM FR EUR AA2 32,791.96 37,330.37 0.26%

FR0000120321 L OREAL ODSH L OREAL COM FR EUR AA2 351,630.46 400,296.11 2.76%

FR0000121014 LVMH ODSH LVMH COM FR EUR AA2 351,507.28 400,155.89 2.75%

Securities lending statistics

12-month average on loan in USD (base currency) 10,774,664.15

12-month average on loan as a % of the fund AuM 7.21%

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) 24,430.10

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0164%

* 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 06/06/2025

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

FR0000121329 THALES ODSH THALES COM FR EUR AA2 182,274.44 207,501.22 1.43%

FR0000121972 SCHNEIDER ODSH SCHNEIDER COM FR EUR AA2 182,188.06 207,402.89 1.43%

FR0000125338 CAPGEMINI ODSH CAPGEMINI COM FR EUR AA2 182,278.40 207,505.72 1.43%

GB0007669376 ORD GBP0.15 ST.JAMES PLACE CAP CST GB GBP AA3 45.54 61.56 0.00%

GB0007980591 ORD USD0.25 BP PLC CST GB GBP AA3 153,592.78 207,635.69 1.43%

GB0030913577 ORD GBP0.05 BT GROUP PLC CST GB GBP AA3 1.79 2.42 0.00%

GB00B0SWJX34 ORD GBP5 LONDON STOCK EXCHANGE CST GB GBP AA3 16,483.40 22,283.22 0.15%

GB00B19NLV48 ORD USD0.10 EXPERIAN GROUP LIMITED CST GB GBP AA3 116,814.60 157,916.80 1.09%

GB00B421JZ66 UKTI 0 1/2 03/22/50 UK TREASURY GIL GB GBP AA3 2,384.92 3,224.07 0.02%

GB00B63H8491 ROLLS ROYCE ODSH ROLLS ROYCE CST GB GBP AA3 67,815.83 91,677.40 0.63%

GB00BD3VFW73 CONVATEC GROUP ODSH CONVATEC GROUP CST GB GBP AA3 4,000.20 5,407.70 0.04%

GB00BDR05C01 NATIONAL GRID ODSH NATIONAL GRID CST GB GBP AA3 1,761.20 2,380.89 0.02%

GB00BGLP8L22 IMI ODSH IMI CST GB GBP AA3 64,088.22 86,638.20 0.60%

GB00BM8PJY71 NATWEST GRP ODSH NATWEST GRP CST GB GBP AA3 62,890.56 85,019.13 0.59%

GB00BMJ6DW54 INFORMA ODSH INFORMA CST GB GBP AA3 26,965.00 36,452.86 0.25%

GB00BMX86B70 HALEON PLC ORD GBP1.25 HALEON PLC ORD GBP1.25 CST GB GBP AA3 30,679.03 41,473.70 0.29%

GB00BPSNBG80 UKTI 1 1/4 11/22/2054 UK Treasury GIL GB GBP AA3 989,687.99 1,337,918.02 9.21%

GB00BSGM6411 GBGV 10/06/25 UNITED KINGDOM GOV GB GBP AA3 247,421.99 334,479.50 2.30%

GB00BTK05J60 ANGLO AMERCN ODSH ANGLO AMERCN CST GB GBP AA3 8,990.52 12,153.91 0.08%

GB00BYQ0JC66 BEAZLEY ODSH BEAZLEY CST GB GBP AA3 33,754.87 45,631.80 0.31%

IM00B5VQMV65 GVC HOLDINGS ODSH GVC HOLDINGS CST GB GBP AA3 52,772.85 71,341.42 0.49%

JP1103751Q74 JPGV 1.100 06/20/34 JAPAN GOV JP JPY A1 192,993,077.36 1,337,818.96 9.21%

JP1103761QA5 JPGV 0.900 09/20/34 JAPAN GOV JP JPY A1 192,924,871.63 1,337,346.16 9.21%

JP3165700000 NTT DATA GROUP ODSH NTT DATA GROUP COM JP JPY A1 1,596,798.96 11,068.94 0.08%

JP3174410005 OJI HOLDINGS ODSH OJI HOLDINGS COM JP JPY A1 3,469,999.44 24,053.87 0.17%

JP3180400008 OSAKA GAS CO ODSH OSAKA GAS CO COM JP JPY A1 31,917,598.68 221,251.30 1.52%

JP3201200007 OLYMPUS ODSH OLYMPUS COM JP JPY A1 14,429,998.42 100,028.07 0.69%

JP3256000005 KYOWA KIRIN ODSH KYOWA KIRIN COM JP JPY A1 31,641,998.67 219,340.85 1.51%

JP3449020001 TAIHEIYO CEMENT ODSH TAIHEIYO CEMENT COM JP JPY A1 7,755,298.66 53,759.37 0.37%

JP3538800008 TDK ODSH TDK COM JP JPY A1 32,086,199.89 222,420.03 1.53%

JP3676800000 NISSHIN SEIFUN ODSH NISSHIN SEIFUN COM JP JPY A1 3,434,999.49 23,811.26 0.16%

JP3734800000 NIDEC ODSH NIDEC COM JP JPY A1 31,889,498.48 221,056.51 1.52%

JP3942400007 ASTELLAS PHARMA ODSH ASTELLAS PHARMA COM JP JPY A1 697,998.16 4,838.49 0.03%

NL0010273215 ASML HOLDING ODSH ASML HOLDING COM NL EUR AAA 77,178.22 87,859.68 0.60%

NL0011585146 FERRARI ODSH FERRARI COM IT EUR 95,887.45 109,158.27 0.75%

SE0000242455 SWEDBANK AB ODSH SWEDBANK AB COM SE SEK AAA 861,970.95 89,722.21 0.62%

US0378331005 APPLE ODSH APPLE COM US USD AAA 91,588.38 91,588.38 0.63%

US1651677353 EXPAND ENERGY ODSH EXPAND ENERGY COM US USD AAA 23,792.88 23,792.88 0.16%

US20030N1019 COMCAST ODSH COMCAST COM US USD AAA 400,442.99 400,442.99 2.76%



Collateral data - as at 06/06/2025

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

US22160K1051 COSTCO WHOLESALE ODSH COSTCO WHOLESALE COM US USD AAA 23,122.20 23,122.20 0.16%

US30303M1027 META PLATFORMS ODSH META PLATFORMS COM US USD AAA 400,367.45 400,367.45 2.76%

US43300A2033 HILTON WRLDWIDE ODSH HILTON WRLDWIDE COM US USD AAA 23,723.40 23,723.40 0.16%

US5949181045 MICROSOFT ODSH MICROSOFT COM US USD AAA 207,450.99 207,450.99 1.43%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 608,151.10 608,151.10 4.19%

US7607591002 REPUBLIC SERVS ODSH REPUBLIC SERVS COM US USD AAA 400,335.47 400,335.47 2.76%

Total: 14,526,597.42 100.00%

Counterparts

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

No. Major Name Market Value

1 MERRILL LYNCH INTERNATIONAL (PAR 7,962,517.62

Top 5 borrowers in last Month

No. Counterparty Market Value

1 MERRILL LYNCH INTERNATIONAL (PARENT) 16,307,479.87

2 HSBC BANK PLC (PARENT) 2,803,724.33

3 NATIXIS (PARENT) 1,448,897.15

4 BANK OF NOVA SCOTIA (PARENT) 892,704.22

5 UBS AG 138,211.61
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