
Securities Lending Report

HBCE / HSBC Gbl Inv Fd - Economic Scale US Equity

Report as at 02/05/2024

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 - Economic Scale US Equity

Replication Mode Physical replication

ISIN Code LU0164902453

Total net assets (AuM) 258,497,429

Reference currency of the fund USD

Securities lending data - as at 02/05/2024

Currently on loan in USD (base currency) 33,835,997.08

Current percentage on loan (in % of the fund AuM) 13.09%

Collateral value (cash and securities) in  USD (base currency) 38,560,530.03

Collateral value (cash and securities) in % of loan 114%

Collateral data - as at 02/05/2024

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

DE0001102481 DEGV 08/15/50 GERMANY GOV DE EUR AAA 0.00 0.00 0.00%

DE0001135176 DEGV 5.500 01/04/31 GERMANY GOV DE EUR AAA 721,111.77 772,887.58 2.00%

DE000BU0E063 DEGV 06/19/24 GERMANY GOV DE EUR AAA 61,714.12 66,145.19 0.17%

DE000BU22007 DEGV 2.500 03/13/25 GERMANY GOV DE EUR AAA 15,276.12 16,372.94 0.04%

DE000BU25000 DEGV 2.200 04/13/28 GERMANY GOV DE EUR AAA 180,277.96 193,221.91 0.50%

FR0000120404 ACCOR ODSH ACCOR COM FR EUR AA2 1,709,083.79 1,831,795.97 4.75%

FR0010171975 FRGV 4.000 04/25/55 FRANCE GOV FR EUR AA2 180,278.57 193,222.57 0.50%

FR0010208488 ENGIE ODSH ENGIE COM FR EUR AA2 416,656.11 446,572.01 1.16%

FR0013257524 FRGV 2.000 05/25/48 FRANCE GOV FR EUR AA2 720,828.48 772,583.95 2.00%

FR0014008181 FRGV 0.100 07/25/53 FRANCE GOV FR EUR AA2 61,713.59 66,144.62 0.17%

Securities lending statistics

12-month average on loan in USD (base currency) 27,570,435.77

12-month average on loan as a % of the fund AuM 10.80%

12-month maximum on loan in USD 51,639,525.25

12-month maximum on loan as a % of the fund AuM 19.96%

Gross Return for the fund over the last 12 months in  (base currency fund) 332,094.82

Gross Return for the fund over the last 12 months in % of the fund AuM 0.1301%

Securities lending statistics

12-month average on loan in USD (base currency) #ERROR

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

12-month maximum on loan in USD N/A

12-month maximum on loan as a % of the fund AuM N/A

Gross Return for the fund over the last 12 months in USD (base currency) N/A

Gross Return for the fund over the last 12 months in % of the fund AuM N/A

* 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 02/05/2024

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

GB0008220112 ORD GBP0.10 SMITH(DAVID S.)HLD CST GB GBP AA3 356,158.72 446,583.82 1.16%

GB00B19NLV48 ORD USD0.10 EXPERIAN GROUP LIMITED CST GB GBP AA3 1,460,881.80 1,831,784.93 4.75%

GB00BD6K4575 COMPASS GROUP ODSH COMPASS GROUP CST GB GBP AA3 356,151.48 446,574.74 1.16%

GB00BDR05C01 NATIONAL GRID ODSH NATIONAL GRID CST GB GBP AA3 1,460,869.05 1,831,768.95 4.75%

IE00BWT6H894 FLUTTER ODSH FLUTTER CST GB GBP AA3 1,815,714.00 2,276,705.45 5.90%

JP1103721PA1 JPGV 0.800 09/20/33 JAPAN GOV JP JPY A1 30,418,087.88 193,649.69 0.50%

JP1103731Q12 JPGV 0.600 12/20/33 JAPAN GOV JP JPY A1 121,386,040.98 772,776.03 2.00%

JP1201531F68 JPGV 1.300 06/20/35 JAPAN GOV JP JPY A1 10,356,480.38 65,932.13 0.17%

JP1201781MA3 JPGV 0.500 09/20/41 JAPAN GOV JP JPY A1 10,356,121.91 65,929.84 0.17%

JP1201811N77 JPGV 0.900 06/20/42 JAPAN GOV JP JPY A1 10,381,586.66 66,091.96 0.17%

JP1300711M79 JPGV 0.700 06/20/51 JAPAN GOV JP JPY A1 10,382,707.36 66,099.09 0.17%

JP1400151N57 JPGV 1.000 03/20/62 JAPAN GOV JP JPY A1 108,648.16 691.68 0.00%

NL0010071189 NLGV 2.500 01/15/33 NETHERLANDS GOV NL EUR AAA 721,111.15 772,886.91 2.00%

NL0010273215 ASML HOLDING ODSH ASML HOLDING COM NL EUR AAA 416,542.86 446,450.63 1.16%

NL0012171458 NLGV 0.750 07/15/27 NETHERLANDS GOV NL EUR AAA 180,277.84 193,221.79 0.50%

NL0013552060 NLGV 0.500 01/15/40 NETHERLANDS GOV NL EUR AAA 0.69 0.74 0.00%

US0079031078 AMD ODSH AMD COM US USD AAA 1,355,473.93 1,355,473.93 3.52%

US02079K1079 ALPHABET ODSH ALPHABET COM US USD AAA 689,972.30 689,972.30 1.79%

US02079K3059 ALPHABET ODSH ALPHABET COM US USD AAA 556,803.10 556,803.10 1.44%

US0231351067 AMAZON.COM ODSH AMAZON.COM COM US USD AAA 1,912,814.90 1,912,814.90 4.96%

US0378331005 APPLE ODSH APPLE COM US USD AAA 689,883.33 689,883.33 1.79%

US0378331005 APPLE ODSH APPLE COM US USD AAA 1,913,524.01 1,913,524.01 4.96%

US11135F1012 BROADCOM ODSH BROADCOM COM US USD AAA 299,382.29 299,382.29 0.78%

US11135F1012 BROADCOM ODSH BROADCOM COM US USD AAA 557,910.64 557,910.64 1.45%

US14040H1059 CAPITAL ONE FIN ODSH CAPITAL ONE FIN COM US USD AAA 1,355,450.57 1,355,450.57 3.52%

US1488061029 CATALENT ODSH CATALENT COM US USD AAA 558,512.65 558,512.65 1.45%

US1696561059 CHIPOTLE ODSH CHIPOTLE COM US USD AAA 554,910.30 554,910.30 1.44%

US20030N1019 COMCAST ODSH COMCAST COM US USD AAA 383.19 383.19 0.00%

US2333311072 DTE ENERGY ODSH DTE ENERGY COM US USD AAA 1,087,170.24 1,087,170.24 2.82%

US2521311074 DEXCOM ODSH DEXCOM COM US USD AAA 689,956.28 689,956.28 1.79%

US26441C2044 DUKE ENERGY ODSH DUKE ENERGY COM US USD AAA 1,831,781.26 1,831,781.26 4.75%

US2774321002 EASTMAN CHEMICAL ODSH EASTMAN CHEMICAL COM US USD AAA 118.82 118.82 0.00%

US30303M1027 META PLATFORMS ODSH META PLATFORMS COM US USD AAA 558,405.65 558,405.65 1.45%

US45337C1027 INCYTE ODSH INCYTE COM US USD AAA 460,782.38 460,782.38 1.19%

US49338L1035 KEYSIGHT TECH ODSH KEYSIGHT TECH COM US USD AAA 1,355,501.50 1,355,501.50 3.52%

US5324571083 LILLY ODSH LILLY COM US USD AAA 558,078.50 558,078.50 1.45%

US5745991068 MASCO ODSH MASCO COM US USD AAA 1,355,488.26 1,355,488.26 3.52%

US5949181045 MICROSOFT ODSH MICROSOFT COM US USD AAA 689,720.33 689,720.33 1.79%

US5949181045 MICROSOFT ODSH MICROSOFT COM US USD AAA 1,398,971.86 1,398,971.86 3.63%



Collateral data - as at 02/05/2024

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

US5951121038 MICRON TECH ODSH MICRON TECH COM US USD AAA 689,905.61 689,905.61 1.79%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 445,901.58 445,901.58 1.16%

US78409V1044 S&P GLOBAL ODSH S&P GLOBAL COM US USD AAA 1,831,742.14 1,831,742.14 4.75%

US912810SN90 UST 1.250 05/15/50 US TREASURY GOV US USD AAA 48.22 48.22 0.00%

US91282CFF32 UST 2.750 08/15/32 US TREASURY GOV US USD AAA 193,193.83 193,193.83 0.50%

US91282CHY03 UST 4.625 09/15/26 US TREASURY GOV US USD AAA 772,854.85 772,854.85 2.00%

US9694571004 WILLIAMS ODSH WILLIAMS COM US USD AAA 359,792.38 359,792.38 0.93%

Total: 38,560,530.03 100.00%

Counterparts

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

No. Major Name Market Value

1 HSBC BANK PLC (PARENT) 11,519,847.41

Top 5 borrowers in last Month

No. Counterparty Market Value

1 MERRILL LYNCH INTERNATIONAL (PARENT) 10,983,089.85

2 HSBC BANK PLC (PARENT) 10,701,827.52

3 SKANDINAVISKA ENSKILDA BANKEN AB (PARENT) 6,693,754.72

4 THE BANK OF NOVA SCOTIA -HOUSTON BRANCH (PARENT) 4,862,206.90

5 NATIXIS (PARENT) 2,755,622.91
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