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HBCE / HSBC GIF - Euro Bond Total Return

Report as at 29/04/2025

Summary of policy

% limit on maximum percentage of book on loan 25%

Revenue Split 75/25 *

Name of the Fund HBCE / HSBC GIF - Euro Bond Total Return

Replication Mode Physical replication

ISIN Code LU0988492970

Total net assets (AuM) 155,106,822

Reference currency of the fund EUR

Securities lending data - as at 29/04/2025

Currently on loan in EUR (base currency) 10,664,466.03

Current percentage on loan (in % of the fund AuM) 6.88%

Collateral value (cash and securities) in  EUR (base currency) 12,307,145.40

Collateral value (cash and securities) in % of loan 115%

Collateral data - as at 29/04/2025

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

AT0000A2WSC8 ATGV 0.900 02/20/32 AUSTRIA GOV AT EUR AA1 893.01 893.01 0.01%

AU0000018442 AUGV 2.750 05/21/41 AUSTRALIA GOV AU AUD AAA 624,679.47 351,180.50 2.85%

BE0000341504 BEGV 0.800 06/22/27 BELGIUM GOV BE EUR AA3 354.53 354.53 0.00%

BE0000343526 BEGV 2.250 06/22/57 BELGIUM GOV BE EUR AA3 353,179.39 353,179.39 2.87%

BE0000347568 BEGV 0.900 06/22/29 BELGIUM GOV BE EUR AA3 353,179.36 353,179.36 2.87%

BE0000353624 BEGV 0.650 06/22/71 BELGIUM GOV BE EUR AA3 174,230.33 174,230.33 1.42%

BE0000363722 BEGV 3.100 06/22/35 BELGIUM GOV BE EUR AA3 221,114.36 221,114.36 1.80%

CA135087R481 CAGV 3.000 06/01/34 CANADA GOV CA CAD AAA 6,007.64 3,801.11 0.03%

CA135087R895 CAGV 3.500 09/01/29 CANADA GOV CA CAD AAA 4,143.04 2,621.36 0.02%

CA135087S703 CAGV 3.500 12/01/57 CANADA GOV CA CAD AAA 10,011.00 6,334.09 0.05%

Securities lending statistics

12-month average on loan in EUR (base currency) 7,817,980.62

12-month average on loan as a % of the fund AuM 7.84%

12-month maximum on loan in EUR 17,660,658.23

12-month maximum on loan as a % of the fund AuM 19.18%

Gross Return for the fund over the last 12 months in  (base currency fund) 13,436.51

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0135%

* 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 29/04/2025

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

CA135087T388 CAGV 2.750 09/01/30 CANADA GOV CA CAD AAA 174,705.30 110,538.29 0.90%

DE0001108660 DEGV PO STR 07/04/44 GERMANY GOV DE EUR AAA 11,933.07 11,933.07 0.10%

DE000BU25000 DEGV 2.200 04/13/28 GERMANY GOV DE EUR AAA 1.01 1.01 0.00%

GB0031790826 UKTI 2 01/26/35 UK TREASURY GIL GB GBP AA3 999.29 1,171.36 0.01%

GB00B0CNHZ09 UKTI 1 1/4 11/22/55 UK TREASURY GIL GB GBP AA3 1,695.46 1,987.41 0.02%

GB00B3LZBF68 UKTI 0 5/8 03/22/40 UK TREASURY GIL GB GBP AA3 157,293.48 184,378.71 1.50%

GB00B421JZ66 UKTI 0 1/2 03/22/50 UK TREASURY GIL GB GBP AA3 1,513.25 1,773.82 0.01%

GB00B4PTCY75 UKTI 0 3/8 03/22/62 UK TREASURY GIL GB GBP AA3 301,297.25 353,179.28 2.87%

GB00BDX8CX86 UKTI 0 1/8 03/22/68 UK TREASURY GIL GB GBP AA3 301,296.90 353,178.87 2.87%

GB00BDX8CX86 UKTI 0 1/8 03/22/68 UK TREASURY GIL GB GBP AA3 148,465.12 174,030.15 1.41%

GB00BFMCN652 UKT 158 10/22/71 UK Treasury GIL GB GBP AA3 301,297.39 353,179.44 2.87%

GB00BMF9LF76 GBGV 4.000 10/22/63 UNITED KINGDOM GIL GB GBP AA3 157,499.27 184,619.94 1.50%

GB00BPJJKP77 UKT 43/4 10/22/43 UK Treasury GIL GB GBP AA3 157,499.53 184,620.24 1.50%

GB00BPSNBB36 UKT 4 3/8 07/31/54 UK Treasury GIL GB GBP AA3 157,499.85 184,620.62 1.50%

GB00BPSNBG80 UKTI 1 1/4 11/22/2054 UK Treasury GIL GB GBP AA3 148,588.81 174,175.13 1.42%

GB00BQC82D08 UKT 4 3/8 01/31/2040 UK TREASURY GIL GB GBP AA3 154,711.37 181,351.97 1.47%

JP1103771R12 JPGV 1.200 12/20/34 JAPAN GOV JP JPY A1 249,196.81 1,526.93 0.01%

JP1200811592 JPGV 2.000 09/20/25 JAPAN GOV JP JPY A1 36,907,862.25 226,148.76 1.84%

JP1200851630 JPGV 2.100 03/20/26 JAPAN GOV JP JPY A1 36,890,560.69 226,042.75 1.84%

JP1201751M13 JPGV 0.500 12/20/40 JAPAN GOV JP JPY A1 160,488,429.44 983,374.73 7.99%

JP1300211610 JPGV 2.300 12/20/35 JAPAN GOV JP JPY A1 36,903,345.56 226,121.08 1.84%

JP1300221643 JPGV 2.500 03/20/36 JAPAN GOV JP JPY A1 9,422,530.69 57,735.49 0.47%

JP1742701QB6 JPGV 11/20/25 JAPAN GOV JP JPY A1 36,907,129.56 226,144.27 1.84%

JP1742981R47 JPGV 10/10/25 JAPAN GOV JP JPY A1 36,883,488.17 225,999.41 1.84%

JP1742991R45 JPGV 07/14/25 JAPAN GOV JP JPY A1 36,921,178.94 226,230.36 1.84%

US912810FH69 UST 3.875 04/15/29 US TREASURY GOV US USD AAA 197,795.11 174,161.40 1.42%

US912810QX90 UST 2.750 08/15/42 US TREASURY GOV US USD AAA 1,929.00 1,698.51 0.01%

US912810RK60 UST 2.500 02/15/45 US TREASURY GOV US USD AAA 1,120,029.20 986,201.59 8.01%

US912810RY64 UST 2.750 08/15/47 US TREASURY GOV US USD AAA 1,120,020.40 986,193.84 8.01%

US912810RZ30 UST 2.750 11/15/47 US TREASURY GOV US USD AAA 1,120,046.58 986,216.88 8.01%

US912810ST60 UST 1.375 11/15/40 US TREASURY GOV US USD AAA 1,120,040.56 986,211.59 8.01%

US912810SX72 UST 2.375 05/15/51 US TREASURY GOV US USD AAA 281,493.50 247,859.02 2.01%

US912810SZ21 UST 2.000 08/15/51 US TREASURY GOV US USD AAA 116,096.34 102,224.47 0.83%

US912810UC08 UST 4.250 08/15/54 US TREASURY GOV US USD AAA 196,402.86 172,935.50 1.41%

US912828V491 UST 0.375 01/15/27 US TREASURY GOV US USD AAA 1,119,979.12 986,157.49 8.01%

US91282CEB37 UST 1.875 02/28/29 US TREASURY GOV US USD AAA 209,635.38 184,586.93 1.50%

US91282CEF41 UST 2.500 03/31/27 US TREASURY GOV US USD AAA 97.65 85.98 0.00%

US91282CEP23 UST 2.875 05/15/32 US TREASURY GOV US USD AAA 194,955.50 171,661.08 1.39%

Total: 12,307,145.4 100.00%



Counterparts

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

No. Major Name Market Value

1 MORGAN STANLEY & CO INTERNATION 5,869,547.67

Top 5 borrowers in last Month

No. Counterparty Market Value

1 Jefferies International Limited (Parent) 9,152,559.63

2 BARCLAYS BANK PLC (PARENT) 2,556,385.99

3 RBC EUROPE LIMITED ( PARENT ) 1,112,365.02

4 MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT) 1,084,646.96

5 GOLDMAN SACHS INTERNATIONAL (PARENT) 1,053,581.25
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