
Securities Lending Report

HBCE / HSBC Gbl Inv Fd - Economic Scale US Equity

Report as at 01/05/2025

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 - Economic Scale US Equity

Replication Mode Physical replication

ISIN Code LU0164902453

Total net assets (AuM) 284,704,774

Reference currency of the fund USD

Securities lending data - as at 01/05/2025

Currently on loan in USD (base currency) 63,234,340.33

Current percentage on loan (in % of the fund AuM) 22.21%

Collateral value (cash and securities) in  USD (base currency) 68,691,209.26

Collateral value (cash and securities) in % of loan 109%

Collateral data - as at 01/05/2025

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

AT0000A1XML2 ATGV 2.100 09/20/17 AUSTRIA GOV AT EUR AA1 673.63 766.12 0.00%

AU000000SIG5 SIGMA HLTHCR ODSH SIGMA HLTHCR COM AU AUD AAA 119,153.85 76,390.60 0.11%

AU000000WOW2 WOOLWORTHS GRP ODSH WOOLWORTHS GRP COM AU AUD AAA 119,136.19 76,379.28 0.11%

BE0000331406 BEGV 3.750 06/22/45 BELGIUM GOV BE EUR AA3 26,779.58 30,456.42 0.04%

BE0000361700 BEGV 3.500 06/22/55 BELGIUM GOV BE EUR AA3 17,239.59 19,606.58 0.03%

CH0440081393 CHGV 06/26/34 SWITZERLAND GOV CH CHF 65,405.39 79,749.46 0.12%

CH0557779003 CHGV 0.875 05/22/47 SWITZERLAND GOV CH CHF 16,506.20 20,126.18 0.03%

CNE1000002L3 CHINA LIFE INS ODSH CHINA LIFE INS COM CN HKD 220,724.70 28,519.08 0.04%

GB00B39J2M42 ORD GBP5 UNITED UTILITIES CST GB GBP AA3 353,910.97 473,644.32 0.69%

GB00B7RN0G65 UKTI 0 1/8 03/22/44 UK TREASURY GIL GB GBP AA3 11,554.14 15,463.08 0.02%

Securities lending statistics

12-month average on loan in USD (base currency) 31,837,070.87

12-month average on loan as a % of the fund AuM 11.27%

12-month maximum on loan in USD 68,553,989.76

12-month maximum on loan as a % of the fund AuM 24.48%

Gross Return for the fund over the last 12 months in  (base currency fund) 38,670.16

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0137%

* 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 01/05/2025

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

GB00BDR05C01 NATIONAL GRID ODSH NATIONAL GRID CST GB GBP AA3 923,766.51 1,236,290.48 1.80%

GB00BVYVFW23 AUTO TRADER ODSH AUTO TRADER CST GB GBP AA3 257,416.20 344,503.94 0.50%

IE00BTN1Y115 MEDTRONIC ODSH MEDTRONIC COM US USD AAA 30,741.04 30,741.04 0.04%

JE00BJ1F3079 AMCR ODSH AMCR COM US USD AAA 110.81 110.81 0.00%

JP1024551PC4 JPGV 0.005 12/01/25 JAPAN GOV JP JPY A1 1,068,517,844.78 7,505,676.33 10.93%

JP1024661QB1 JPGV 0.500 11/01/26 JAPAN GOV JP JPY A1 11,488,772.32 80,701.51 0.12%

JP1051681Q54 JPGV 0.600 03/20/29 JAPAN GOV JP JPY A1 176,159,359.81 1,237,410.44 1.80%

JP1103731Q12 JPGV 0.600 12/20/33 JAPAN GOV JP JPY A1 11,469,011.14 80,562.70 0.12%

JP1103741Q44 JPGV 0.800 03/20/34 JAPAN GOV JP JPY A1 1,068,494,267.41 7,505,510.71 10.93%

JP1201501E99 JPGV 1.400 09/20/34 JAPAN GOV JP JPY A1 191,668,462.44 1,346,352.28 1.96%

JP1201771M76 JPGV 0.400 06/20/41 JAPAN GOV JP JPY A1 1,063,522,815.27 7,470,589.34 10.88%

JP1201801N46 JPGV 0.800 03/20/42 JAPAN GOV JP JPY A1 972,934,124.38 6,834,259.87 9.95%

JP1201891Q77 JPGV 1.900 06/20/44 JAPAN GOV JP JPY A1 1,068,512,538.68 7,505,639.05 10.93%

JP1300771P16 JPGV 1.600 12/20/52 JAPAN GOV JP JPY A1 1,068,511,357.43 7,505,630.76 10.93%

JP3758190007 NEXON ODSH NEXON COM JP JPY A1 175,960,399.14 1,236,012.86 1.80%

NL0000235190 AIRBUS NL ODSH AIRBUS NL COM FR EUR AA2 618,170.29 703,045.06 1.02%

US00287Y1091 ABBVIE ODSH ABBVIE COM US USD AAA 719,606.03 719,606.03 1.05%

US0079031078 AMD ODSH AMD COM US USD AAA 702,974.97 702,974.97 1.02%

US0231351067 AMAZON.COM ODSH AMAZON.COM COM US USD AAA 702,907.06 702,907.06 1.02%

US0378331005 APPLE ODSH APPLE COM US USD AAA 1,938,813.20 1,938,813.20 2.82%

US0378331005 APPLE ODSH APPLE COM US USD AAA 716,667.63 716,667.63 1.04%

US0584981064 BALL ODSH BALL COM US USD AAA 460,100.43 460,100.43 0.67%

US0865161014 BEST BUY ODSH BEST BUY COM US USD AAA 460,005.95 460,005.95 0.67%

US09290D1019 BLACKROCK ODSH BLACKROCK COM US USD AAA 719,457.85 719,457.85 1.05%

US2546871060 WALT DISNEY ODSH WALT DISNEY COM US USD AAA 460,100.62 460,100.62 0.67%

US26614N1028 DUPONT DE ODSH DUPONT DE COM US USD AAA 88.32 88.32 0.00%

US30303M1027 META PLATFORMS ODSH META PLATFORMS COM US USD AAA 1,704,681.72 1,704,681.72 2.48%

US30303M1027 META PLATFORMS ODSH META PLATFORMS COM US USD AAA 720,040.18 720,040.18 1.05%

US34959E1091 FORTINET ODSH FORTINET COM US USD AAA 460,054.95 460,054.95 0.67%

US36828A1016 GE VERNOVA ODSH GE VERNOVA COM US USD AAA 719,597.20 719,597.20 1.05%

US3696043013 GE ODSH GE COM US USD AAA 539.45 539.45 0.00%

US37045V1008 GM ODSH GM COM US USD AAA 460,084.24 460,084.24 0.67%

US4180561072 HASBRO ODSH HASBRO COM US USD AAA 248.53 248.53 0.00%

US4385161066 HONEYWELL INTL ODSH HONEYWELL INTL COM US USD AAA 461,449.64 461,449.64 0.67%

US5184391044 ESTEE LAUDER ODSH ESTEE LAUDER COM US USD AAA 80.25 80.25 0.00%

US5324571083 LILLY ODSH LILLY COM US USD AAA 51,732.36 51,732.36 0.08%

US58933Y1055 MERCK & CO ODSH MERCK & CO COM US USD AAA 460,088.57 460,088.57 0.67%

US5949181045 MICROSOFT ODSH MICROSOFT COM US USD AAA 1,938,981.48 1,938,981.48 2.82%

US5949181045 MICROSOFT ODSH MICROSOFT COM US USD AAA 719,415.99 719,415.99 1.05%



Collateral data - as at 01/05/2025

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

US88160R1014 TESLA ODSH TESLA COM US USD AAA 702,822.98 702,822.98 1.02%

US9113121068 UPS ODSH UPS COM US USD AAA 719,843.72 719,843.72 1.05%

US912810SV17 UST 0.125 02/15/51 US TREASURY GOV US USD AAA 67.81 67.81 0.00%

US91282CKT70 UST 4.500 05/31/29 US TREASURY GOV US USD AAA 105.11 105.11 0.00%

US92840M1027 VISTRA CORP ODSH VISTRA CORP COM US USD AAA 1,233,636.10 1,233,636.10 1.80%

Unknown Company Description UNK EUR 11,323.88 12,878.64 0.02%

Total: 68,691,209.26 100.00%

Counterparts

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

No. Major Name Market Value

1 MERRILL LYNCH INTERNATIONAL (PAR 44,676,079.77

Top 5 borrowers in last Month

No. Counterparty Market Value

1 MERRILL LYNCH INTERNATIONAL (PARENT) 45,762,619.22

2 HSBC BANK PLC (PARENT) 7,734,291.04

3 BNP PARIBAS PRIME BROKERAGE INTL LTD (PARENT) 3,117,616.75

4 SKANDINAVISKA ENSKILDA BANKEN AB (PARENT) 2,956,291.20

5 THE BANK OF NOVA SCOTIA -HOUSTON BRANCH (PARENT) 2,478,764.82
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