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Securities Lending Report
HBCE / HSBC Gbl Inv Fd - Euro Bond
Report as at 30/04/2024

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 Bond

Replication Mode

Physical replication

ISIN Code LU0165129312

Total net assets (AuM) 55,210,660

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 30/04/2024

Currently on loan in EUR (base currency) 597,637.38

Current percentage on loan (in % of the fund AuM) 1.08%

Collateral value (cash and securities) in EUR (base currency) 628,949.63

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

Securities lending statistics
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Collateral data - as at 30/04/2024

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
BE0000304130 BEGV 5.000 03/28/35 BELGIUM GOV BE EUR AA3 1.18 1.18 0.00%
BE0000340498 BEGV 2.150 06/22/66 BELGIUM GOV BE EUR AA3 0.76 0.76 0.00%
BE0000358672 BEGV 3.300 06/22/54 BELGIUM GOV BE EUR AA3 10,978.03 10,978.03 1.75%
BE0000361700 BEGV 3.500 06/22/55 BELGIUM GOV BE EUR AA3 1,224.42 1,224 .42 0.19%
CA110709AG70 BCPRV 2.750 06/18/52 BRITISH COLUMBIA BND CA CAD AAA 1,434.96 978.14 0.16%
CA135087R481 CAGV 3.000 06/01/34 CANADA GOV CA CAD AAA 74,997.58 51,122.34 8.13%
DE0001030732 DEGV 08/15/31 GERMANY GOV DE EUR AAA 51,134.56 51,134.56 8.13%
DE0001030740 DEGV 1.300 10/15/27 GERMANY GOV DE EUR AAA 447.72 447.72 0.07%
DE0001102374 DEGV 0.500 02/15/25 GERMANY GOV DE EUR AAA 6,886.33 6,886.33 1.09%
DE0001102408 DEGV 08/15/26 GERMANY GOV DE EUR AAA 15,447.25 15,447.25 2.46%




Collateral data - as at 30/04/2024

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
DE0001102499 DEGV 02/15/30 GERMANY GOV DE EUR AAA 8,978.54 8,978.54 1.43%
DE0001102598 DEGV 1.000 05/15/38 GERMANY GOV DE EUR AAA 0.82 0.82 0.00%
DE0001135481 DEGV 2.500 07/04/44 GERMANY GOV DE EUR AAA 51,044.22 51,044.22 8.12%
DE000BU22049 DEGV 2.500 03/19/26 GERMANY GOV DE EUR AAA 15,447.51 15,447.51 2.46%
DEO000BU22056 DEGV 2.900 06/18/26 GERMANY GOV DE EUR AAA 0.99 0.99 0.00%
DEO00BU2Z007 DEGV 2.300 02/15/33 GERMANY GOV DE EUR AAA 15,447.21 15,447.21 2.46%
F14000566294 FIGV 2.950 04/15/55 FINLAND GOV Fl EUR AA1 15,342.57 15,342.57 2.44%
GB0031790826 UKTI 2 01/26/35 UK TREASURY GIL GB GBP AA3 43,687.26 51,010.90 8.11%
GBOOB4PTCY75 UKTI 0 3/8 03/22/62 UK TREASURY GIL GB GBP AA3 37,484.77 43,768.63 6.96%
GB00B54QLM75 UKT 4 01/22/60 UK TREASURY GIL GB GBP AA3 24,078.34 28,114.78 4.47%
GBOOBFMCNG652 UKT 158 10/22/71 UK Treasury GIL GB GBP AA3 23,098.72 26,970.94 4.29%
GB00BM8Z22W66 UKTI 0 1/8 03/22/73 UK Treasury GIL GB GBP AA3 21,530.71 25,140.07 4.00%
GBOOBMFOLF76 GBGV 4.000 10/22/63 UNITED KINGDOM GIL GB GBP AA3 4,191.74 4,894 .43 0.78%
GB00OBP9DLZ64 UKTI 0 1/8 03/22/58 UK TREASURY GIL GB GBP AA3 13,229.33 15,447.07 2.46%
GBOOBPSNBB36 UKT 4 3/8 07/31/54 UK Treasury GIL GB GBP AA3 24,235.03 28,297.74 4.50%
GB0OOBYVP4K94 UKTI 018 11/22/56 CORP UK TREASURY GIL GB GBP AA3 23,506.54 27,447.12 4.36%
JP1201851P76 JPGV 1.100 06/20/43 JAPAN GOV JP JPY A1l 46,009.65 273.23 0.04%
JP1201881Q46 JPGV 1.600 03/20/44 JAPAN GOV JP JPY A1l 49,629.47 294.72 0.05%
JP1470011Q24 JPGV 0.300 12/20/28 JAPAN GOV JP JPY A1l 200,401.53 1,190.08 0.19%
SG31A7000004 SGGV 2.750 03/01/46 SINGAPORE GOV SG SGD 74,211.01 50,762.49 8.07%
SGXF27246101 SGGV 1.875 03/01/50 SINGAPORE GOV SG SGD 74,141.80 50,715.16 8.06%
US91282CBWO01 UST 0.750 04/30/26 US TREASURY GOV us uUsD AAA 32,291.66 30,139.69 4.79%
Total: 628,949.63 100.00%
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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

BNP PARIBAS LONDON (PARENT)

1 | GOLDMAN SACHS INTERNATIONAL (PARENT) 730,767.31
2 | RBC EUROPE LIMITED ( PARENT ) 487,023.69
3 | MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT) 476,798.91
4 | BARCLAYS BANK PLC (PARENT) 320,519.86
5

228,726.88
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