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Securities Lending Report
HBCE / HSBC Gbl Inv Fd - Euro Credit Bond
Report as at 03/05/2024

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 - Euro Credit Bond

Replication Mode

Physical replication

ISIN Code LU0165124784
Total net assets (AuM) 426,118,596
Reference currency of the fund EUR

* 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

Securities lending data - as at 03/05/2024

Currently on loan in EUR (base currency)

70,349,836.62

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

16.51%

Collateral value (cash and securities) in EUR (base currency)

77,747,029.65

Collateral value (cash and securities) in % of loan

111%

Securities lending statistics

12-meombaavarggeroiodoan BV E (HRg(basaawyepncy) #ERROR
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12 smonbhnmagixiony mndodeanHoEUR N/A
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Collateral data - as at 03/05/2024

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
AT0000383864 ATGV 6.250 07/15/27 AUSTRIA GOV AT EUR AA1 924,139.56 924,139.56 1.19%
ATO000A1XML2 ATGV 2.100 09/20/17 AUSTRIA GOV AT EUR AA1 10,500.91 10,500.91 0.01%
ATO000A2T198 ATGV 0.250 10/20/36 AUSTRIA GOV AT EUR AA1 8,494.27 8,494.27 0.01%
BE0000291972 BEGV 5.500 03/28/28 BELGIUM GOV BE EUR AA3 924,128.34 924,128.34 1.19%
BE0000320292 BEGV 4.250 03/28/41 BELGIUM GOV BE EUR AA3 54,913.34 54,913.34 0.07%
BE0000347568 BEGV 0.900 06/22/29 BELGIUM GOV BE EUR AA3 0.92 0.92 0.00%
BE0000350596 BEGV 0.400 06/22/40 BELGIUM GOV BE EUR AA3 1,676.82 1,676.82 0.00%
BE0000354630 BEGV 0.350 06/22/32 BELGIUM GOV BE EUR AA3 2,303,156.13 2,303,156.13 2.96%
BE0000358672 BEGV 3.300 06/22/54 BELGIUM GOV BE EUR AA3 391,531.76 391,531.76 0.50%
BE0000361700 BEGV 3.500 06/22/55 BELGIUM GOV BE EUR AA3 2419 2419 0.00%




Collateral data - as at 03/05/2024

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

BE0000362716 BEGV 2.700 10/22/29 BELGIUM GOV BE EUR AA3 2,177,375.91 2,177,375.91 2.80%
DE0001030708 DEGV 08/15/30 GERMANY GOV DE EUR AAA 1.72 1.72 0.00%
DE0001102341 DEGV 2.500 08/15/46 GERMANY GOV DE EUR AAA 16,171.76 16,171.76 0.02%
DE0001135069 DEGV 5.625 01/04/28 GERMANY GOV DE EUR AAA 40.37 40.37 0.00%
DEO000BU25026 DEGV 2.100 04/12/29 GERMANY GOV DE EUR AAA 1,552,356.43 1,552,356.43 2.00%
DEO00BU2Z007 DEGV 2.300 02/15/33 GERMANY GOV DE EUR AAA 27,500.02 27,500.02 0.04%
F14000348727 FIGV 0.500 09/15/28 FINLAND GOV Fl EUR AA1 96,219.74 96,219.74 0.12%
F14000566294 FIGV 2.950 04/15/55 FINLAND GOV Fl EUR AA1 66,300.11 66,300.11 0.09%
FR0000187635 FRGV 5.750 10/25/32 FRANCE GOV FR EUR AA2 231,033.87 231,033.87 0.30%
FR0010070060 FRGV 4.750 04/25/35 FRANCE GOV FR EUR AA2 1.15 1.15 0.00%
FR0011317783 FRGV 2.750 10/25/27 FRANCE GOV FR EUR AA2 2,896,696.97 2,896,696.97 3.73%
FR0013404969 FRGV 1.500 05/25/50 FRANCE GOV FR EUR AA2 924,139.38 924,139.38 1.19%
GB00B128DH60 UKTI 1 1/4 11/22/27 UK TREASURY GIL GB GBP AA3 1,331,168.17 1,5657,322.59 2.00%
GB00OB1L6W962 UKTI 1 1/8 11/22/37 UK TREASURY GIL GB GBP AA3 244,689.86 286,260.64 0.37%
GB00OB1L6W962 UKTI 1 1/8 11/22/37 UK TREASURY GIL GB GBP AA3 2,475,831.39 2,896,454.59 3.73%
GB00B39R3707 UKT 4 1/4 12/07/49 UK TREASURY GIL GB GBP AA3 664,542.52 777,442.78 1.00%
GB00B39R3707 UKT 4 1/4 12/07/49 UK TREASURY GIL GB GBP AA3 412.96 483.12 0.00%
GB00B3D4VD98 UKTI 1 1/4 11/22/32 UK TREASURY GIL GB GBP AA3 531,681.53 622,009.81 0.80%
GB00B3MYD345 UKTI 0 5/8 11/22/42 UK TREASURY GIL GB GBP AA3 789,935.98 924,139.55 1.19%
GB00B3MYD345 UKTI 0 5/8 11/22/42 UK TREASURY GIL GB GBP AA3 2,475,379.06 2,895,925.42 3.72%
GB00B46CGH68 UKTI 0 3/4 03/22/34 UK TREASURY GIL GB GBP AA3 1,102,623.21 1,289,949.74 1.66%
GB0O0OB7RNO0G65 UKTI 0 1/8 03/22/44 UK TREASURY GIL GB GBP AA3 1,618,413.17 1,893,368.13 2.44%
GB00OBDOXH204 UKT 1T 07/22/57 UK TREASURY GIL GB GBP AA3 31,501.05 36,852.82 0.05%
GBOOBLPK7334 UKT 1 1/8 01/31/39 UK Treasury GIL GB GBP AA3 11,034.82 12,909.54 0.02%
GB00BM822T38 UKT 1 01/31/32 UK Treasury GIL GB GBP AA3 0.79 0.92 0.00%
GBOOBMFOLF76 GBGV 4.000 10/22/63 UNITED KINGDOM GIL GB GBP AA3 1,446,636.72 1,692,408.29 2.18%
GBOOBMF9LG83 UKT 4 1/2 06/07/28 UK Treasury GIL GB GBP AA3 1,446,643.21 1,692,415.88 2.18%
GBOOBMF9LJ15 UKTI 0 3/4 11/22/33 UK Treasury GIL GB GBP AA3 1,446,636.73 1,692,408.30 2.18%
GB0O0OBMGR2809 UKT 0 1/4 07/31/31 UK Treasury GIL GB GBP AA3 197,484.01 231,034.90 0.30%
GB00OBP9DLZ64 UKTI 0 1/8 03/22/58 UK TREASURY GIL GB GBP AA3 1,483,650.29 1,735,710.16 2.23%
GB0O0OBPCJD997 UKT 3 3/4 10/22/53 UK Treasury GIL GB GBP AA3 970,156.53 1,134,978.07 1.46%
GBOOBPJJKP77 UKT 43/4 10/22/43 UK Treasury GIL GB GBP AA3 1,446,783.19 1,692,579.65 2.18%
GBOOBPSNB460 UKT 3 34 03/07/27 UK treasury GIL GB GBP AA3 175,443.62 205,250.03 0.26%
GBOOBPSNBF73 UKT 4 10/22/31 UK Tresury GIL GB GBP AA3 1,567.59 1,833.91 0.00%
GB0O0BQC4R999 UKT 3 3/4 01/29/38 UK Tresury GIL GB GBP AA3 19.51 22.82 0.00%
JP1051571P41 JPGV 0.200 03/20/28 JAPAN GOV JP JPY A1l 261,999,981.18 1,593,496.51 2.05%
JP1103491HC4 JPGV 0.100 12/20/27 JAPAN GOV JP JPY A1l 12,499,593.64 76,023.13 0.10%
JP1120191EA0 JPGV 0.100 09/10/24 JAPAN GOV JP JPY A1l 43,765,469.10 266,183.69 0.34%
JP1120211G41 JPGV 0.100 03/10/26 JAPAN GOV JP JPY A1l 43,817,684.86 266,501.27 0.34%




Collateral data - as at 03/05/2024

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

JP1120231J51 JPGV 0.100 03/10/28 JAPAN GOV JP JPY A1l 261,963,736.37 1,593,276.07 2.05%
JP1120241K56 JPGV 0.100 03/10/29 JAPAN GOV JP JPY A1l 378,658,179.73 2,303,017.30 2.96%
JP1120261M59 JPGV 0.005 03/10/31 JAPAN GOV JP JPY A1l 261,933,404.44 1,593,091.59 2.05%
JP1120261M59 JPGV 0.005 03/10/31 JAPAN GOV JP JPY A1l 8,104,590.40 49,292.51 0.06%
JP1120281P52 JPGV 0.005 03/10/33 JAPAN GOV JP JPY A1l 37,730,556.91 229,479.07 0.30%
JP1201001839 JPGV 2.200 03/20/28 JAPAN GOV JP JPY A1l 372,998.61 2,268.60 0.00%
JP1201311BB0O JPGV 1.700 09/20/31 JAPAN GOV JP JPY A1l 43,777,562.24 266,257.24 0.34%
JP1201711L13 JPGV 0.300 12/20/39 JAPAN GOV JP JPY A1l 12,123,700.14 73,736.93 0.09%
JP1201771M76 JPGV 0.400 06/20/41 JAPAN GOV JP JPY A1l 75,976,027.50 462,089.86 0.59%
JP1201841P46 JPGV 1.100 03/20/43 JAPAN GOV JP JPY A1l 2,849,879.38 17,333.10 0.02%
JP1300281845 JPGV 2.500 03/20/38 JAPAN GOV JP JPY A1l 262,162,283.61 1,594,483.64 2.05%
JP1300301940 JPGV 2.300 03/20/39 JAPAN GOV JP JPY A1l 262,115,080.53 1,594,196.55 2.05%
JP1300741N49 JPGV 1.000 03/20/52 JAPAN GOV JP JPY A1l 1,797,646.88 10,933.37 0.01%
JP1470011Q24 JPGV 0.300 12/20/28 JAPAN GOV JP JPY A1l 5,130,800.04 31,205.77 0.04%
JP1742151Q26 JPGV 06/03/24 JAPAN GOV JP JPY A1l 261,947,642.31 1,593,178.18 2.05%
NL00150012X2 NLGV 2.000 01/15/54 NETHERLANDS GOV NL EUR AAA 2,177,375.65 2,177,375.65 2.80%
NLO0015001XZ6 NLGV 2.500 07/15/34 NETHERLANDS GOV NL EUR AAA 2,177,376.00 2,177,376.00 2.80%
SG31A9000002 SGGV 2.250 08/01/36 SINGAPORE GOV SG SGD 4,198,867.87 2,896,527.31 3.73%
US912810QC53 UST 4.500 08/15/39 US TREASURY GOV us uUsD AAA 99.06 92.42 0.00%
US912810RG58 UST 3.375 05/15/44 US TREASURY GOV us uUsD AAA 212,767.69 198,514.36 0.26%
US912810RK60 UST 2.500 02/15/45 US TREASURY GOV us uUsD AAA 139.43 130.09 0.00%
US912810TB44 UST 1.875 11/15/51 US TREASURY GOV us uUsD AAA 56.90 53.09 0.00%
US912810TC27 UST 2.000 11/15/41 US TREASURY GOV us usD AAA 40,823.12 38,088.37 0.05%
US912810TF57 UST 2.375 02/15/42 US TREASURY GOV us usD AAA 431,116.26 402,235.74 0.52%
US912810TL26 UST 4.000 11/15/52 US TREASURY GOV us usD AAA 170,089.35 158,695.05 0.20%
US912828Vv988 UST 2.250 02/15/27 US TREASURY GOV us usD AAA 990,410.03 924,062.37 1.19%
US912828WJ58 UST 2.500 05/15/24 US TREASURY GOV us usD AAA 798,826.27 745,312.83 0.96%
US91282CBL46 UST 1.125 02/15/31 US TREASURY GOV us usD AAA 273,714.06 255,377.93 0.33%
US91282CCP41 UST 0.625 07/31/26 US TREASURY GOV us usD AAA 1,116,413.25 1,041,624.62 1.34%
US91282CCS89 UST 1.250 08/15/31 US TREASURY GOV us usD AAA 2,333,637.10 2,177,306.54 2.80%
US91282CEB37 UST 1.875 02/28/29 US TREASURY GOV us usD AAA 689,229.02 643,057.51 0.83%
US91282CEE75 UST 2.375 03/31/29 US TREASURY GOV us usD AAA 665,300.88 620,732.31 0.80%
US91282CEQ06 UST 2.750 05/15/25 US TREASURY GOV us usD AAA 919,146.88 857,573.14 1.10%
US91282CFD83 UST 5.358 07/31/24 FRN US TREASURY GOV us usD AAA 3,104,330.01 2,896,370.65 3.73%
UsS91282CGQ87 UST 4.000 02/28/30 US TREASURY GOV us usD AAA 3,096,199.90 2,888,785.18 3.72%
US91282CHK09 UST 4.000 06/30/28 US TREASURY GOV us usD AAA 247,639.57 231,050.17 0.30%
US91282CHT18 UST 3.875 08/15/33 US TREASURY GOV us uUsD AAA 2,333,663.49 2,177,331.16 2.80%
US91282CKF76 UST 4.125 03/31/31 US TREASURY GOV us uUsD AAA 150,101.78 140,046.45 0.18%
XS1936209490 ALBTA 0.625 01/16/26 MTN ALBERTA BND CA EUR AAA 2,302,472.69 2,302,472.69 2.96%




Collateral data - as at 03/05/2024

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
XS2802866728 ALBTA 3.125 10/16/34 MTN ALBERTA BND CA EUR AAA 2,302,628.25 2,302,628.25 2.96%
Total: 77,747,029.65 100.00%
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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 | BARCLAYS BANK PLC (PARENT)

20,824,912.66

2 | MERRILL LYNCH INTERNATIONAL (PARENT) 16,608,172.10
3 | GOLDMAN SACHS INTERNATIONAL (PARENT) 15,099,368.77
4 | RBC EUROPE LIMITED ( PARENT ) 5,277,339.61
5 | BANCO SANTANDER S.A. (PARENT) 5,197,068.62
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