
Securities Lending Report

HBCE / HSBC Gbl Inv Fd - Euro High Yield Bond

Report as at 16/05/2025

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 - Euro High Yield Bond

Replication Mode Physical replication

ISIN Code LU0165128348

Total net assets (AuM) 630,312,615

Reference currency of the fund EUR

Securities lending data - as at 16/05/2025

Currently on loan in EUR (base currency) 116,340,158.61

Current percentage on loan (in % of the fund AuM) 18.46%

Collateral value (cash and securities) in  EUR (base currency) 123,015,864.68

Collateral value (cash and securities) in % of loan 106%

Collateral data - as at 16/05/2025

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 281,497.31 281,497.31 0.23%

AT0000A269M8 ATGV 0.500 02/20/29 AUSTRIA GOV AT EUR AA1 179,345.08 179,345.08 0.15%

AU0000XCLWP8 AUGV 3.000 09/20/25 AUSTRALIA GOV AU AUD AAA 3,029.48 1,735.86 0.00%

AU000XCLWAI8 AUGV 4.250 04/21/26 AUSTRALIA GOV AU AUD AAA 1,566,445.29 897,558.61 0.73%

AU000XCLWAM0 AUGV 2.750 06/21/35 AUSTRALIA GOV AU AUD AAA 340,805.30 195,278.27 0.16%

AU3TB0000192 AUGV 3.750 04/21/37 AUSTRALIA GOV AU AUD AAA 832,552.76 477,045.00 0.39%

BE0000333428 BEGV 3.000 06/22/34 BELGIUM GOV BE EUR AA3 4,360.52 4,360.52 0.00%

BE0000340498 BEGV 2.150 06/22/66 BELGIUM GOV BE EUR AA3 466,566.70 466,566.70 0.38%

BE0000344532 BEGV 1.450 06/22/37 BELGIUM GOV BE EUR AA3 82.36 82.36 0.00%

BE0000353624 BEGV 0.650 06/22/71 BELGIUM GOV BE EUR AA3 0.34 0.34 0.00%

Securities lending statistics

12-month average on loan in EUR (base currency) 128,040,018.59

12-month average on loan as a % of the fund AuM 17.53%

12-month maximum on loan in EUR 171,449,128.26

12-month maximum on loan as a % of the fund AuM 22.68%

Gross Return for the fund over the last 12 months in  (base currency fund) 276,148.70

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0378%

* 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 16/05/2025

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

BE0000361700 BEGV 3.500 06/22/55 BELGIUM GOV BE EUR AA3 179,878.77 179,878.77 0.15%

BE0000364738 BEGV 3.450 06/22/42 BELGIUM GOV BE EUR AA3 179,878.77 179,878.77 0.15%

BE0000364738 BEGV 3.450 06/22/42 BELGIUM GOV BE EUR AA3 6,783.92 6,783.92 0.01%

CA135087R226 CAGV 4.500 02/01/26 CANADA GOV CA CAD AAA 31,819.34 20,344.15 0.02%

CA135087S398 CAGV 3.250 11/01/26 CANADA GOV CA CAD AAA 760,785.11 486,418.69 0.40%

CA135087S620 CAGV 3.250 06/01/35 CANADA GOV CA CAD AAA 3,951,606.66 2,526,515.47 2.05%

CA135087XQ21 CAGV 3.000 12/01/36 CANADA GOV CA CAD AAA 297,630.27 190,294.11 0.15%

DE0001102499 DEGV 02/15/30 GERMANY GOV DE EUR AAA 57,515.01 57,515.01 0.05%

DE0001102614 DEGV 1.800 08/15/53 GERMANY GOV DE EUR AAA 0.77 0.77 0.00%

DE0003811451 DEGV IO STR 08/15/27 GERMANY GOV DE EUR AAA 107,258.14 107,258.14 0.09%

DE0003811501 DEGV IO STR 08/15/32 GERMANY GOV DE EUR AAA 223,994.15 223,994.15 0.18%

DE000BU22072 DEGV 2.000 12/10/26 GERMANY GOV DE EUR AAA 1,786,538.76 1,786,538.76 1.45%

DE000BU25026 DEGV 2.100 04/12/29 GERMANY GOV DE EUR AAA 2,191,761.73 2,191,761.73 1.78%

DE000BU2D004 DEGV 2.500 08/15/54 GERMANY GOV DE EUR AAA 2,616,015.11 2,616,015.11 2.13%

DE000BU2D012 DEGV 2.900 08/15/56 GERMANY GOV DE EUR AAA 2,616,015.04 2,616,015.04 2.13%

DE000BU2F009 DEGV 2.600 05/15/41 GERMANY GOV DE EUR AAA 2,616,015.74 2,616,015.74 2.13%

DE000BU2Z015 DEGV 2.600 08/15/33 GERMANY GOV DE EUR AAA 2,616,015.54 2,616,015.54 2.13%

DE000BU2Z031 DEGV 2.600 08/15/34 GERMANY GOV DE EUR AAA 2,616,015.69 2,616,015.69 2.13%

DK0009924102 DKGV 11/15/31 DENMARK GOV DK DKK AAA 0.89 0.12 0.00%

FI4000037635 FIGV 2.750 07/04/28 FINLAND GOV FI EUR AA1 37,560.56 37,560.56 0.03%

FI4000369467 FIGV 0.500 09/15/29 FINLAND GOV FI EUR AA1 481,915.19 481,915.19 0.39%

FI4000557525 FIGV 2.875 04/15/29 FINLAND GOV FI EUR AA1 390,433.13 390,433.13 0.32%

FI4000557525 FIGV 2.875 04/15/29 FINLAND GOV FI EUR AA1 484,567.95 484,567.95 0.39%

FI4000566294 FIGV 2.950 04/15/55 FINLAND GOV FI EUR AA1 465,838.88 465,838.88 0.38%

FI4000571104 FIGV 3.000 09/15/34 FINLAND GOV FI EUR AA1 27,066.57 27,066.57 0.02%

FI4000577952 FIGV 2.500 04/15/30 FINLAND GOV FI EUR AA1 496,931.13 496,931.13 0.40%

FR0000125486 VINCI ODSH VINCI COM FR EUR AA2 465,923.38 465,923.38 0.38%

FR0000571150 FRGV 6.000 10/25/25 FRANCE GOV FR EUR AA2 262,435.28 262,435.28 0.21%

FR0013451507 FRGV 11/25/29 FRANCE GOV FR EUR AA2 466,566.79 466,566.79 0.38%

GB0032452392 UKT 4 1/4 03/07/36 UK TREASURY GIL GB GBP AA3 36,958.69 43,920.01 0.04%

GB00B0CNHZ09 UKTI 1 1/4 11/22/55 UK TREASURY GIL GB GBP AA3 776,136.05 922,324.46 0.75%

GB00B0CNHZ09 UKTI 1 1/4 11/22/55 UK TREASURY GIL GB GBP AA3 1,220,813.31 1,450,758.50 1.18%

GB00B128DP45 UKT 4 1/4 12/07/46 UK TREASURY GIL GB GBP AA3 236,879.99 281,497.31 0.23%

GB00B3KJDS62 UKT 4 1/4 09/07/39 UK TREASURY GIL GB GBP AA3 38,384.30 45,614.14 0.04%

GB00B46CGH68 UKTI 0 3/4 03/22/34 UK TREASURY GIL GB GBP AA3 81.17 96.46 0.00%

GB00B4PTCY75 UKTI 0 3/8 03/22/62 UK TREASURY GIL GB GBP AA3 116,585.36 138,544.69 0.11%

GB00BFMCN652 UKT 158 10/22/71 UK Treasury GIL GB GBP AA3 8,569.45 10,183.54 0.01%

GB00BJQWYH73 UKT 1 1/4 10/22/41 UNITED KINGDOM GIL GB GBP AA3 1,017,134.61 1,208,716.08 0.98%

GB00BLH38265 UKTI 0 1/8 03/22/39 UK Treasury GIL GB GBP AA3 685,124.78 814,170.84 0.66%



Collateral data - as at 16/05/2025

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

GB00BLPK7334 UKT 1 1/8 01/31/39 UK Treasury GIL GB GBP AA3 495,124.42 588,383.13 0.48%

GB00BM8Z2S21 UKT 0 7/8 07/31/33 UK Treasury GIL GB GBP AA3 236,836.35 281,445.45 0.23%

GB00BM8Z2T38 UKT 1 01/31/32 UK Treasury GIL GB GBP AA3 1,069,487.99 1,270,930.44 1.03%

GB00BMBL1D50 UKT 1/2 10/22/61 UK TREASURY GIL GB GBP AA3 25,070.43 29,792.55 0.02%

GB00BMF9LF76 GBGV 4.000 10/22/63 UNITED KINGDOM GIL GB GBP AA3 685,193.07 814,251.99 0.66%

GB00BMF9LH90 UKTI 0.5/8 03/22/45 UK Treasury GIL GB GBP AA3 685,124.36 814,170.34 0.66%

GB00BMGR2809 UKT 0 1/4 07/31/31 UK Treasury GIL GB GBP AA3 620,697.94 737,608.94 0.60%

GB00BNNGP882 UKTI 01/8 03/22/51 UK Treasury GIL GB GBP AA3 731,451.75 869,223.69 0.71%

GB00BPCJD880 UKT 3 1/2 10/22/25 UK Treasury GIL GB GBP AA3 59,349.21 70,527.88 0.06%

GB00BPCJD997 UKT 3 3/4 10/22/53 UK Treasury GIL GB GBP AA3 641,111.52 761,867.50 0.62%

GB00BPJJKN53 UKT 45/8 01/31/34 UK Treasury GIL GB GBP AA3 106,137.33 126,128.73 0.10%

GB00BPJJKP77 UKT 43/4 10/22/43 UK Treasury GIL GB GBP AA3 1,996,771.69 2,372,871.82 1.93%

GB00BPSNBB36 UKT 4 3/8 07/31/54 UK Treasury GIL GB GBP AA3 685,124.68 814,170.72 0.66%

GB00BPSNBG80 UKTI 1 1/4 11/22/2054 UK Treasury GIL GB GBP AA3 685,124.23 814,170.19 0.66%

GB00BPSNBG80 UKTI 1 1/4 11/22/2054 UK Treasury GIL GB GBP AA3 1,069,487.99 1,270,930.44 1.03%

GB00BQC4R999 UKT 3 3/4 01/29/38 UK Treasury GIL GB GBP AA3 108,361.49 128,771.82 0.10%

GB00BQC82C90 UKT 4 1/4 07/31/34 UK Treasury GIL GB GBP AA3 436,139.20 518,287.81 0.42%

GB00BQC82D08 UKT 4 3/8 01/31/2040 UK TREASURY GIL GB GBP AA3 2,126,250.50 2,526,738.50 2.05%

GB00BT7J0027 UKT 4 Â½ 03/07/35 Corp UK TREASURY GIL GB GBP AA3 755,385.43 897,665.37 0.73%

GB00BT7J0134 UKTI 1 7/8 09/22/49 Corp UK TREASURY GIL GB GBP AA3 2,126,214.88 2,526,696.17 2.05%

JP1024711R47 JPGV 0.900 04/01/27 JAPAN GOV JP JPY A1 1,207,675,983.51 7,409,778.81 6.02%

JP1051771R39 JPGV 1.100 12/20/29 JAPAN GOV JP JPY A1 129,653,222.52 795,496.24 0.65%

JP1051771R39 JPGV 1.100 12/20/29 JAPAN GOV JP JPY A1 206,460,836.79 1,266,754.62 1.03%

JP1051781R45 JPGV 1.000 03/20/30 JAPAN GOV JP JPY A1 450,136.26 2,761.84 0.00%

JP1103781R44 JPGV 1.400 03/20/35 JAPAN GOV JP JPY A1 497,249.60 3,050.91 0.00%

JP1201591GC4 JPGV 0.600 12/20/36 JAPAN GOV JP JPY A1 1,206,085,836.11 7,400,022.35 6.02%

JP1201651J76 JPGV 0.500 06/20/38 JAPAN GOV JP JPY A1 91,767,278.64 563,044.43 0.46%

JP1201701KA5 JPGV 0.300 09/20/39 JAPAN GOV JP JPY A1 360,208,730.32 2,210,085.36 1.80%

JP1201781MA3 JPGV 0.500 09/20/41 JAPAN GOV JP JPY A1 29,317,114.66 179,877.17 0.15%

JP1201801N46 JPGV 0.800 03/20/42 JAPAN GOV JP JPY A1 207,106,588.81 1,270,716.68 1.03%

JP1300371C98 JPGV 1.900 09/20/42 JAPAN GOV JP JPY A1 29,299,594.12 179,769.67 0.15%

JP1300591J79 JPGV 0.700 06/20/48 JAPAN GOV JP JPY A1 322,485,005.47 1,978,628.86 1.61%

JP1300851R17 JPGV 2.300 12/20/54 JAPAN GOV JP JPY A1 1,201,119,952.44 7,369,553.83 5.99%

JP1300861R49 JPGV 2.400 03/20/55 JAPAN GOV JP JPY A1 1,157,156,627.72 7,099,813.83 5.77%

JP1400171Q50 JPGV 2.200 03/20/64 JAPAN GOV JP JPY A1 1,196,847,354.42 7,343,339.01 5.97%

JP1743031R52 JPGV 08/04/25 JAPAN GOV JP JPY A1 322,208,147.53 1,976,930.18 1.61%

NL0000102234 NLGV 4.000 01/15/37 NETHERLANDS GOV NL EUR AAA 1,979,163.18 1,979,163.18 1.61%

NL0009446418 NLGV 3.750 01/15/42 NETHERLANDS GOV NL EUR AAA 1,123,381.42 1,123,381.42 0.91%

NL0013332430 NLGV 0.250 07/15/29 NETHERLANDS GOV NL EUR AAA 1,630.29 1,630.29 0.00%



Collateral data - as at 16/05/2025

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

NL0014555419 NLGV 07/15/30 NETHERLANDS GOV NL EUR AAA 110,936.68 110,936.68 0.09%

NL0015000B11 NLGV 01/15/38 NETHERLANDS GOV NL EUR AAA 466,566.32 466,566.32 0.38%

NL00150012X2 NLGV 2.000 01/15/54 NETHERLANDS GOV NL EUR AAA 466,565.89 466,565.89 0.38%

NL0015001RG8 NLGV 3.250 01/15/44 NETHERLANDS GOV NL EUR AAA 55,501.70 55,501.70 0.05%

US0231351067 AMAZON.COM ODSH AMAZON.COM COM US USD AAA 1,355,378.31 1,208,648.38 0.98%

US0378331005 APPLE ODSH APPLE COM US USD AAA 1,355,268.66 1,208,550.61 0.98%

US31418FBN69 FED NATL MORT ASSC 5.5% MBS 01/08/2054  FED NATL MORT ASSC 5.5% MBS 01MIS US USD AAA 545,497.94 486,443.67 0.40%

US31418FDA21 FED NATL MORT ASSC 5%MBS 01/10/2054 FED NATL MORT ASSC 5%MBS 01/10/2 MIS US USD AAA 165,305.88 147,410.28 0.12%

US5949181045 MICROSOFT ODSH MICROSOFT COM US USD AAA 1,355,276.39 1,208,557.50 0.98%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 1,355,406.75 1,208,673.74 0.98%

US912810QY73 UST 2.750 11/15/42 US TREASURY GOV US USD AAA 1,274,914.34 1,136,895.24 0.92%

US912810SF66 UST 3.000 02/15/49 US TREASURY GOV US USD AAA 1,089.72 971.75 0.00%

US912810SR05 UST 1.125 05/15/40 US TREASURY GOV US USD AAA 60.39 53.86 0.00%

US912810UC08 UST 4.250 08/15/54 US TREASURY GOV US USD AAA 2,214,402.49 1,974,676.72 1.61%

US9128283R96 UST 0.500 01/15/28 US TREASURY GOV US USD AAA 2,834,196.07 2,527,372.96 2.05%

US912828YB05 UST 1.625 08/15/29 US TREASURY GOV US USD AAA 22,298.62 19,884.62 0.02%

US912828YG91 UST 1.625 09/30/26 US TREASURY GOV US USD AAA 10,607.52 9,459.18 0.01%

US912828ZN34 UST 0.500 04/30/27 US TREASURY GOV US USD AAA 2,833,474.24 2,526,729.28 2.05%

US912828ZQ64 UST 0.625 05/15/30 US TREASURY GOV US USD AAA 84.69 75.52 0.00%

US91282CAH43 UST 0.500 08/31/27 US TREASURY GOV US USD AAA 2,827,820.21 2,521,687.34 2.05%

US91282CAL54 UST 0.375 09/30/27 US TREASURY GOV US USD AAA 311,899.51 278,134.04 0.23%

US91282CAU53 UST 0.500 10/31/27 US TREASURY GOV US USD AAA 461.34 411.40 0.00%

US91282CHD65 UST 4.250 05/31/25 US TREASURY GOV US USD AAA 1,023.44 912.64 0.00%

US91282CHK09 UST 4.000 06/30/28 US TREASURY GOV US USD AAA 315,603.51 281,437.05 0.23%

US91282CKK61 UST 4.875 04/30/26 US TREASURY GOV US USD AAA 568,663.18 507,101.10 0.41%

US91282CKP58 UST 4.625 04/30/29 US TREASURY GOV US USD AAA 2,217,838.83 1,977,741.04 1.61%

US91282CLF67 UST 3.875 08/15/34 US TREASURY GOV US USD AAA 315,624.64 281,455.89 0.23%

US91282CMD01 UST 4.375 12/31/29 US TREASURY GOV US USD AAA 2,219,007.79 1,978,783.46 1.61%

Total: 123,015,864.68 100.00%



Counterparts

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

No. Major Name Market Value

1 JP MORGAN SECS PLC (PARENT) 37,407,289.09

Top 5 borrowers in last Month

No. Counterparty Market Value

1 JP MORGAN SECS PLC (PARENT) 38,910,731.18

2 BARCLAYS BANK PLC (PARENT) 25,727,918.98

3 MERRILL LYNCH INTERNATIONAL (PARENT) 14,149,913.88

4 GOLDMAN SACHS INTERNATIONAL (PARENT) 12,496,186.59

5 HSBC BANK PLC (PARENT) 11,821,308.12
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