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HBCE / HSBC Gbl Inv Fd - Euro Bond
Report as at 26/04/2024

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) 54,777,172
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 26/04/2024

Currently on loan in EUR (base currency) 757,685.46

Current percentage on loan (in % of the fund AuM) 1.38%

Collateral value (cash and securities) in EUR (base currency) 1,234,026.39

Collateral value (cash and securities) in % of loan 163%

Securities lending statistics
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Collateral data - as at 26/04/2024

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

ATO0000A2CQD2 ATGV 02/20/30 AUSTRIA GOV AT EUR AA1 15,135.31 15,135.31 1.23%
ATOO00A2NW83 ATGV 02/20/31 AUSTRIA GOV AT EUR AA1 814.64 814.64 0.07%
AU0000018442 AUGV 2.750 05/21/41 AUSTRALIA GOV AU AUD AAA 1,578.28 955.58 0.08%
AU0000097495 AUGV 1.750 06/21/51 AUSTRALIA GOV AU AUD AAA 543.01 328.77 0.03%
CA110709AG70 BCPRV 2.750 06/18/52 BRITISH COLUMBIA BND CA CAD AAA 1,409.25 957.78 0.08%
DE0001030732 DEGV 08/15/31 GERMANY GOV DE EUR AAA 50,789.97 50,789.97 4.12%
DE0001135275 DEGV 4.000 01/04/37 GERMANY GOV DE EUR AAA 50,552.18 50,552.18 4.10%
DEO00BU25018 DEGV 2.400 10/19/28 GERMANY GOV DE EUR AAA 15,393.25 15,393.25 1.25%
DEO00BU2D004 DEGV 2.500 08/15/54 GERMANY GOV DE EUR AAA 11,538.01 11,538.01 0.93%
DEOOOBU2F009 DEGV 2.600 05/15/41 GERMANY GOV DE EUR AAA 0.97 0.97 0.00%




Collateral data - as at 26/04/2024

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

DEO00BU2Z007 DEGV 2.300 02/15/33 GERMANY GOV DE EUR AAA 15,392.87 15,392.87 1.25%
DEO000BU27023 DEGV 2.200 02/15/34 GERMANY GOV DE EUR AAA 15,393.47 15,393.47 1.25%
GBOOB4PTCY75 UKTI 0 3/8 03/22/62 UK TREASURY GIL GB GBP AA3 23,992.73 27,916.38 2.26%
GB00B54QLM75 UKT 4 01/22/60 UK TREASURY GIL GB GBP AA3 23,860.19 27,762.16 2.25%
GB00B73ZYW09 UKTI 0 1/4 03/22/52 UK TREASURY GIL GB GBP AA3 28.45 33.10 0.00%
GB0O0OB7RNO0G65 UKTI 0 1/8 03/22/44 UK TREASURY GIL GB GBP AA3 1,894.28 2,204.06 0.18%
GB00OBBJNQY21 UKT 3 1/2 07/22/68 UK TREASURY GIL GB GBP AA3 533.95 621.27 0.05%
GB00OBDX8CX86 UKTI 0 1/8 03/22/68 UK TREASURY GIL GB GBP AA3 43,522.63 50,640.09 4.10%
GBOOBFMCNG652 UKT 158 10/22/71 UK Treasury GIL GB GBP AA3 22,706.42 26,419.71 2.14%
GB00BM822V59 UKT 1 1/2 07/31/53 UK Treasury GIL GB GBP AA3 49.50 57.59 0.00%
GB00BM8Z22W66 UKTI 0 1/8 03/22/73 UK Treasury GIL GB GBP AA3 20,914.69 24,334.97 1.97%
GB0O0OBMBL1D50 UKT 1/2 10/22/61 UK TREASURY GIL GB GBP AA3 0.28 0.33 0.00%
GBOOBMFOLF76 GBGV 4.000 10/22/63 UNITED KINGDOM GIL GB GBP AA3 4,133.65 4,809.65 0.39%
GBOOBMFOLF76 GBGV 4.000 10/22/63 UNITED KINGDOM GIL GB GBP AA3 43,666.18 50,807.12 4.12%
GBOOBMF9LG83 UKT 4 1/2 06/07/28 UK Treasury GIL GB GBP AA3 380.34 442.54 0.04%
GBOOBMF9LH90 UKTI 0.5/8 03/22/45 UK Treasury GIL GB GBP AA3 2.72 3.16 0.00%
GB00OBP9DLZ64 UKTI 0 1/8 03/22/58 UK TREASURY GIL GB GBP AA3 13,229.55 15,393.04 1.25%
GBOOBPSNBB36 UKT 4 3/8 07/31/54 UK Treasury GIL GB GBP AA3 24,096.76 28,037.42 2.27%
GBOOBPSNBF73 UKT 4 10/22/31 UK Tresury GIL GB GBP AA3 36,288.81 42,223.29 3.42%
GB0OOBYVP4K94 UKTI 018 11/22/56 CORP UK TREASURY GIL GB GBP AA3 23,016.27 26,780.23 217%
NL0010071189 NLGV 2.500 01/15/33 NETHERLANDS GOV NL EUR AAA 12,605.49 12,605.49 1.02%
NL00150012X2 NLGV 2.000 01/15/54 NETHERLANDS GOV NL EUR AAA 415.58 415.58 0.03%
SG31A7000004 SGGV 2.750 03/01/46 SINGAPORE GOV SG SGD 73,482.24 50,287.69 4.08%
SG31A9000002 SGGV 2.250 08/01/36 SINGAPORE GOV SG SGD 73,952.95 50,609.83 4.10%
SGXF13029610 SGGV 2.375 07/01/39 SINGAPORE GOV SG SGD 43,603.81 29,840.34 2.42%
US013051EA13 ALBTA 3.300 03/15/28 ALBERTA BND CA usD AAA 4,699.12 4,397.45 0.36%
US110709AL63 BCPRV 4.900 04/24/29 BRITISH COLUMBIA BND CA usD AAA 94,101.99 88,061.00 7.14%
US912810SZz21 UST 2.000 08/15/51 US TREASURY GOV us usD AAA 5,194.87 4,861.38 0.39%
US912810TA60 UST 1.750 08/15/41 US TREASURY GOV us usD AAA 5,738.86 5,370.45 0.44%
US91282CAV37 UST 0.875 11/15/30 US TREASURY GOV us usD AAA 785.61 735.18 0.06%
US91282CEV90 UST 3.250 06/30/29 US TREASURY GOV us usD AAA 92,030.64 86,122.62 6.98%
US91282CFF32 UST 2.750 08/15/32 US TREASURY GOV us usD AAA 34,654.81 32,430.10 2.63%
US91282CFH97 UST 3.125 08/31/27 US TREASURY GOV us usD AAA 21,671.46 20,280.24 1.64%
US91282CFJ53 UST 3.125 08/31/29 US TREASURY GOV us usD AAA 72,910.01 68,229.47 5.53%
US91282CFL00 UST 3.875 09/30/29 US TREASURY GOV us usD AAA 18,269.40 17,096.57 1.39%
US91282CGV72 UST 3.750 04/15/26 US TREASURY GOV us usD AAA 77,763.88 72,771.74 5.90%
US91282CHD65 UST 4.250 05/31/25 US TREASURY GOV us uUsD AAA 500.55 468.42 0.04%
US91282CHT18 UST 3.875 08/15/33 US TREASURY GOV us uUsD AAA 283.07 264.90 0.02%
US91282CKF76 UST 4.125 03/31/31 US TREASURY GOV us uUsD AAA 1,540.76 1,441.85 0.12%




Collateral data - as at 26/04/2024

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
XS2250201329 QUBPR 10/29/30 MTN QUEBEC PROVINCE BND CA EUR AAA 91,417.06 91,417.06 7.41%
XS2338991941 QUBPR 0.250 05/05/31 MTN QUEBEC PROVINCE BND CA EUR AAA 90,580.14 90,580.14 7.34%
Total: 1,234,026.39 100.00%
Geographical allocation of collateral Currency allocation of collateral
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B AT 32.62 % Currency
N AU W AUD
B CA B CAD
DE B EUR
B GB GEBP
10.59 % 12.89 % NL W SGD
B 56 usD
1.06 %
us 10.59 %
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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 | GOLDMAN SACHS INTERNATIONAL (PARENT) 838,665.31
2 | BARCLAYS BANK PLC (PARENT) 722,121.02
3 | MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT) 565,850.90
4 | RBC EUROPE LIMITED ( PARENT ) 482,533.91
5 | NOMURA INTERNATIONAL PLC (PARENT) 252,696.41




	Report 1

