
Securities Lending Report

HBCE / HSBC GBL INV FD - ULTRA SHORT DURATION BD - 424887

Report as at 02/10/2025

Summary of policy

% limit on maximum percentage of book on loan 30%

Revenue Split 75/25 *

Name of the Fund HBCE / HSBC GBL INV FD - ULTRA SHORT DURATION BD - 424887

Replication Mode Physical replication

ISIN Code LU1819532174

Total net assets (AuM) 7,619,987,948

Reference currency of the fund USD

Securities lending data - as at 02/10/2025

Currently on loan in USD (base currency) 42,458,026.48

Current percentage on loan (in % of the fund AuM) 0.56%

Collateral value (cash and securities) in  USD (base currency) 54,688,922.83

Collateral value (cash and securities) in % of loan 129%

Collateral data - as at 02/10/2025

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

AT0000A2CQD2 ATGV 02/20/30 AUSTRIA GOV AT EUR AA1 471,215.59 553,439.62 1.01%

AT0000A39UW5 ATGV 2.900 02/20/34 AUSTRIA GOV AT EUR AA1 8,361.27 9,820.25 0.02%

AT0000A3EPP2 ATGV 2.500 10/20/29 AUSTRIA GOV AT EUR AA1 307,389.01 361,026.38 0.66%

BE0000324336 BEGV 4.500 03/28/26 BELGIUM GOV BE EUR AA3 18,291.39 21,483.12 0.04%

BE0000348574 BEGV 1.700 06/22/50 BELGIUM GOV BE EUR AA3 570.34 669.86 0.00%

BE0000350596 BEGV 0.400 06/22/40 BELGIUM GOV BE EUR AA3 25,195.13 29,591.51 0.05%

BE0000354630 BEGV 0.350 06/22/32 BELGIUM GOV BE EUR AA3 196,665.26 230,982.05 0.42%

BE0000359688 BEGV 3.450 06/22/43 BELGIUM GOV BE EUR AA3 2,537.35 2,980.10 0.01%

BE0000362716 BEGV 2.700 10/22/29 BELGIUM GOV BE EUR AA3 183.39 215.39 0.00%

CA135087C939 CAGV 2.750 12/01/64 CANADA GOV CA CAD AAA 28,884.19 20,715.05 0.04%

Securities lending statistics

12-month average on loan in USD (base currency) 62,809,997.86

12-month average on loan as a % of the fund AuM 1.69%

12-month maximum on loan in USD 98,239,663.28

12-month maximum on loan as a % of the fund AuM 5.48%

Gross Return for the fund over the last 12 months in  (base currency fund) 88,899.52

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0024%

* 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 02/10/2025

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

CA135087D358 CAGV 2.750 12/01/48 CANADA GOV CA CAD AAA 55,268.25 39,637.06 0.07%

CA135087F825 CAGV 1.000 06/01/27 CANADA GOV CA CAD AAA 107,956.66 77,423.93 0.14%

CA135087H235 CAGV 2.000 06/01/28 CANADA GOV CA CAD AAA 209,421.16 150,191.83 0.27%

CA135087H722 CAGV 2.000 12/01/51 CANADA GOV CA CAD AAA 178,101.45 127,730.09 0.23%

CA135087J397 CAGV 2.250 06/01/29 CANADA GOV CA CAD AAA 530,088.08 380,166.45 0.70%

CA135087K379 CAGV 1.250 06/01/30 CANADA GOV CA CAD AAA 18,844.44 13,514.78 0.02%

CA135087P329 CAGV 2.500 12/01/32 CANADA GOV CA CAD AAA 26,491.83 18,999.31 0.03%

CA135087P998 CAGV 2.750 12/01/55 CANADA GOV CA CAD AAA 544,657.79 390,615.50 0.71%

CA135087Q723 CAGV 3.250 12/01/33 CANADA GOV CA CAD AAA 978,041.95 701,428.23 1.28%

CA135087Q806 CAGV 4.500 11/01/25 CANADA GOV CA CAD AAA 1,023.74 734.20 0.00%

CA135087R481 CAGV 3.000 06/01/34 CANADA GOV CA CAD AAA 13,074.79 9,376.92 0.02%

CA135087S216 CAGV 3.250 12/01/34 CANADA GOV CA CAD AAA 777,819.19 557,833.27 1.02%

CA135087S471 CAGV 2.750 03/01/30 CANADA GOV CA CAD AAA 777,944.16 557,922.89 1.02%

CA135087S620 CAGV 3.250 06/01/35 CANADA GOV CA CAD AAA 966,774.62 693,347.56 1.27%

CA135087T388 CAGV 2.750 09/01/30 CANADA GOV CA CAD AAA 777,751.38 557,784.63 1.02%

CA135087VW17 CAGV 8.000 06/01/27 CANADA GOV CA CAD AAA 1,118.23 801.97 0.00%

CA135087WL43 CAGV 5.750 06/01/29 CANADA GOV CA CAD AAA 5,645.97 4,049.15 0.01%

CA135087XG49 CAGV 5.750 06/01/33 CANADA GOV CA CAD AAA 252,232.54 180,895.13 0.33%

CA135087XW98 CAGV 5.000 06/01/37 CANADA GOV CA CAD AAA 2,363.41 1,694.98 0.00%

DE0001030575 DEGV 0.100 04/15/46 GERMANY GOV DE EUR AAA 260,087.39 305,470.94 0.56%

FR0000571150 FRGV 6.000 10/25/25 FRANCE GOV FR EUR AA2 5,099.16 5,988.93 0.01%

FR0010070060 FRGV 4.750 04/25/35 FRANCE GOV FR EUR AA2 27,370.78 32,146.80 0.06%

FR0010447367 FRGV 1.800 07/25/40 FRANCE GOV FR EUR AA2 42,508.25 49,925.66 0.09%

FR0011008705 FRGV 1.850 07/25/27 FRANCE GOV FR EUR AA2 4,466.79 5,246.21 0.01%

FR0011317783 FRGV 2.750 10/25/27 FRANCE GOV FR EUR AA2 42,922.20 50,411.84 0.09%

FR0011461037 FRGV 3.250 05/25/45 FRANCE GOV FR EUR AA2 101,822.73 119,590.12 0.22%

FR0013250560 FRGV 1.000 05/25/27 FRANCE GOV FR EUR AA2 471,426.91 553,687.81 1.01%

FR0013451507 FRGV 11/25/29 FRANCE GOV FR EUR AA2 128,485.20 150,905.03 0.28%

FR0014007L00 FRGV 05/25/32 FRANCE GOV FR EUR AA2 0.82 0.96 0.00%

FR001400FTH3 FRGV 3.000 05/25/54 FRANCE GOV FR EUR AA2 896.45 1,052.88 0.00%

FR001400NBC6 FRGV 2.500 09/24/27 FRANCE GOV FR EUR AA2 30,376.37 35,676.84 0.07%

FR001400PM68 FRGV 2.750 02/25/30 FRANCE GOV FR EUR AA2 2,082.12 2,445.44 0.00%

FR001400XJJ3 FRGV 3.750 05/25/56 FRANCE GOV FR EUR AA2 307,401.88 361,041.49 0.66%

GB00B4PTCY75 UKTI 0 3/8 03/22/62 UK TREASURY GIL GB GBP AA3 304,241.57 410,893.45 0.75%

GB00BD0XH204 UKT 1T 07/22/57 UK TREASURY GIL GB GBP AA3 76,336.64 103,096.45 0.19%

JP1300251715 JPGV 2.300 12/20/36 JAPAN GOV JP JPY A1 82,003,566.32 558,360.10 1.02%

NL0012171458 NLGV 0.750 07/15/27 NETHERLANDS GOV NL EUR AAA 5,771.05 6,778.06 0.01%

NL0014555419 NLGV 07/15/30 NETHERLANDS GOV NL EUR AAA 0.89 1.04 0.00%

NL0015614579 NLGV 01/15/52 NETHERLANDS GOV NL EUR AAA 2,841.91 3,337.80 0.01%



Collateral data - as at 02/10/2025

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

US02079K1079 ALPHABET ODSH ALPHABET COM US USD AAA 4,019,162.25 4,019,162.25 7.35%

US0326541051 ANALOG DEVICES ODSH ANALOG DEVICES COM US USD AAA 4,020,751.79 4,020,751.79 7.35%

US0584981064 BALL ODSH BALL COM US USD AAA 3,001,252.40 3,001,252.40 5.49%

US20030N1019 COMCAST ODSH COMCAST COM US USD AAA 4,020,817.70 4,020,817.70 7.35%

US2358511028 DANAHER ODSH DANAHER COM US USD AAA 4,020,471.09 4,020,471.09 7.35%

US43358BAB99 CAGV 4.000 03/18/30 CANADA GOV CA USD AAA 5,082.31 5,082.31 0.01%

US4595061015 INTL FLAVORS ODSH INTL FLAVORS COM US USD AAA 1,366,752.49 1,366,752.49 2.50%

US49177J1025 KENVUE ODSH KENVUE COM US USD AAA 1,007,119.72 1,007,119.72 1.84%

US4943681035 KIMBERLY CLARK ODSH KIMBERLY CLARK COM US USD AAA 4,020,740.73 4,020,740.73 7.35%

US5949181045 MICROSOFT ODSH MICROSOFT COM US USD AAA 4,009,220.47 4,009,220.47 7.33%

US912810QX90 UST 2.750 08/15/42 US TREASURY GOV US USD AAA 1,567.00 1,567.00 0.00%

US912810QY73 UST 2.750 11/15/42 US TREASURY GOV US USD AAA 85,160.20 85,160.20 0.16%

US912810RB61 UST 2.875 05/15/43 US TREASURY GOV US USD AAA 478.20 478.20 0.00%

US912810RU43 UST 2.875 11/15/46 US TREASURY GOV US USD AAA 228.66 228.66 0.00%

US912810RW09 UST 0.875 02/15/47 US TREASURY GOV US USD AAA 14,183.31 14,183.31 0.03%

US912810RX81 UST 3.000 05/15/47 US TREASURY GOV US USD AAA 77.74 77.74 0.00%

US912810RZ30 UST 2.750 11/15/47 US TREASURY GOV US USD AAA 368.77 368.77 0.00%

US912810SF66 UST 3.000 02/15/49 US TREASURY GOV US USD AAA 907.95 907.95 0.00%

US912810SH23 UST 2.875 05/15/49 US TREASURY GOV US USD AAA 155,248.29 155,248.29 0.28%

US912810SL35 UST 2.000 02/15/50 US TREASURY GOV US USD AAA 11,385.04 11,385.04 0.02%

US912810SQ22 UST 1.125 08/15/40 US TREASURY GOV US USD AAA 63.35 63.35 0.00%

US912810ST60 UST 1.375 11/15/40 US TREASURY GOV US USD AAA 66.14 66.14 0.00%

US912810TF57 UST 2.375 02/15/42 US TREASURY GOV US USD AAA 569,615.79 569,615.79 1.04%

US912810TF57 UST 2.375 02/15/42 US TREASURY GOV US USD AAA 1,088,001.01 1,088,001.01 1.99%

US912810TG31 UST 2.875 05/15/52 US TREASURY GOV US USD AAA 218.71 218.71 0.00%

US912810TH14 UST 3.250 05/15/42 US TREASURY GOV US USD AAA 382,773.43 382,773.43 0.70%

US912810TN81 UST 3.625 02/15/53 US TREASURY GOV US USD AAA 83.40 83.40 0.00%

US912810TQ13 UST 3.875 02/15/43 US TREASURY GOV US USD AAA 558,344.76 558,344.76 1.02%

US912810TS78 UST 3.875 05/15/43 US TREASURY GOV US USD AAA 92.63 92.63 0.00%

US912810TU25 UST 4.375 08/15/43 US TREASURY GOV US USD AAA 97.69 97.69 0.00%

US912810TV08 UST 4.750 11/15/53 US TREASURY GOV US USD AAA 234,524.70 234,524.70 0.43%

US912810TV08 UST 4.750 11/15/53 US TREASURY GOV US USD AAA 403,045.73 403,045.73 0.74%

US912810TX63 UST 4.250 02/15/54 US TREASURY GOV US USD AAA 1,116.74 1,116.74 0.00%

US912810TZ12 UST 4.500 02/15/44 US TREASURY GOV US USD AAA 395.79 395.79 0.00%

US912810UB25 UST 4.625 05/15/44 US TREASURY GOV US USD AAA 360,977.60 360,977.60 0.66%

US912810UE63 UST 4.500 11/15/54 US TREASURY GOV US USD AAA 410,818.19 410,818.19 0.75%

US912810UJ50 UST 4.750 02/15/45 US TREASURY GOV US USD AAA 356,432.70 356,432.70 0.65%

US9128284N73 UST 2.875 05/15/28 US TREASURY GOV US USD AAA 31,337.93 31,337.93 0.06%

US912828YX25 UST 1.750 12/31/26 US TREASURY GOV US USD AAA 2,950.22 2,950.22 0.01%



Collateral data - as at 02/10/2025

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

US912828Z948 UST 1.500 02/15/30 US TREASURY GOV US USD AAA 535,872.47 535,872.47 0.98%

US91282CAE12 UST 0.625 08/15/30 US TREASURY GOV US USD AAA 86.52 86.52 0.00%

US91282CBS98 UST 1.250 03/31/28 US TREASURY GOV US USD AAA 252,963.23 252,963.23 0.46%

US91282CCH25 UST 1.250 06/30/28 US TREASURY GOV US USD AAA 4,630.55 4,630.55 0.01%

US91282CDW82 UST 1.750 01/31/29 US TREASURY GOV US USD AAA 151,573.35 151,573.35 0.28%

US91282CDY49 UST 1.875 02/15/32 US TREASURY GOV US USD AAA 89.15 89.15 0.00%

US91282CFJ53 UST 3.125 08/31/29 US TREASURY GOV US USD AAA 493.19 493.19 0.00%

US91282CHJ36 UST 3.750 06/30/30 US TREASURY GOV US USD AAA 8,505.14 8,505.14 0.02%

US91282CHP95 UST 1.375 07/15/33 US TREASURY GOV US USD AAA 410,158.31 410,158.31 0.75%

US91282CJK80 UST 4.625 11/15/26 US TREASURY GOV US USD AAA 37,504.91 37,504.91 0.07%

US91282CJQ50 UST 3.750 12/31/30 US TREASURY GOV US USD AAA 154,283.46 154,283.46 0.28%

US91282CJW29 UST 4.000 01/31/29 US TREASURY GOV US USD AAA 141,493.75 141,493.75 0.26%

US91282CKC46 UST 4.250 02/28/31 US TREASURY GOV US USD AAA 103.16 103.16 0.00%

US91282CKQ32 UST 4.375 05/15/34 US TREASURY GOV US USD AAA 361,131.87 361,131.87 0.66%

US91282CKQ32 UST 4.375 05/15/34 US TREASURY GOV US USD AAA 968,048.00 968,048.00 1.77%

US91282CKS97 UST 4.875 05/31/26 US TREASURY GOV US USD AAA 110,392.11 110,392.11 0.20%

US91282CKW00 UST 4.250 06/30/31 US TREASURY GOV US USD AAA 84,222.93 84,222.93 0.15%

US91282CKX82 UST 4.250 06/30/29 US TREASURY GOV US USD AAA 7,908,742.90 7,908,742.90 14.46%

US91282CLF67 UST 3.875 08/15/34 US TREASURY GOV US USD AAA 99.43 99.43 0.00%

US91282CLF67 UST 3.875 08/15/34 US TREASURY GOV US USD AAA 409,757.55 409,757.55 0.75%

US91282CLK52 UST 3.625 08/31/29 US TREASURY GOV US USD AAA 202,223.13 202,223.13 0.37%

US91282CLN91 UST 3.500 09/30/29 US TREASURY GOV US USD AAA 35,590.17 35,590.17 0.07%

US91282CLS88 UST 4.125 10/31/26 US TREASURY GOV US USD AAA 275,994.24 275,994.24 0.50%

US91282CNG23 UST 4.000 05/31/30 US TREASURY GOV US USD AAA 9,449.12 9,449.12 0.02%

US91282CNJ61 UST 4.000 06/30/32 US TREASURY GOV US USD AAA 12,452.53 12,452.53 0.02%

Total: 54,688,922.83 100.00%

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 BNP PARIBAS PRIME BROKERAGE INTL LTD (PARENT) 11,428,436.62

2 STANDARD CHARTERED BANK (PARENT) 8,080,173.50

3 Jefferies International Limited (Parent) 6,916,852.53

4 DEUTSCHE BANK AG (PARENT) 3,672,125.90

5 NATIONAL BANK FINANCIAL INC (PARENT) 3,275,501.17
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