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HBCE / HSBC GIF - Euro Bond Total Return

Report as at 14/08/2025

Summary of policy

% limit on maximum percentage of book on loan 30%

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) 158,551,834

Reference currency of the fund EUR

Securities lending data - as at 14/08/2025

Currently on loan in EUR (base currency) 17,983,729.91

Current percentage on loan (in % of the fund AuM) 11.34%

Collateral value (cash and securities) in  EUR (base currency) 19,318,643.01

Collateral value (cash and securities) in % of loan 107%

Collateral data - as at 14/08/2025

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

AU0000018442 AUGV 2.750 05/21/41 AUSTRALIA GOV AU AUD AAA 1,794,301.26 1,003,244.26 5.19%

AU0000101792 AUGV 1.000 11/21/31 AUSTRALIA GOV AU AUD AAA 1,793,856.58 1,002,995.63 5.19%

AU000XCLWAG2 AUGV 4.500 04/21/33 AUSTRALIA GOV AU AUD AAA 614,051.87 343,333.66 1.78%

AU3TB0000192 AUGV 3.750 04/21/37 AUSTRALIA GOV AU AUD AAA 1,793,474.40 1,002,781.94 5.19%

CA135087S547 CAGV 3.000 02/01/27 CANADA GOV CA CAD AAA 1,006.29 623.98 0.00%

DE0001102424 DEGV 0.500 08/15/27 GERMANY GOV DE EUR AAA 6.81 6.81 0.00%

DE0001102556 DEGV 11/15/28 GERMANY GOV DE EUR AAA 104,174.05 104,174.05 0.54%

DE0001102572 DEGV 08/15/52 GERMANY GOV DE EUR AAA 0.86 0.86 0.00%

DE000BU22080 DEGV 2.200 03/11/27 GERMANY GOV DE EUR AAA 782,775.54 782,775.54 4.05%

DE000BU25018 DEGV 2.400 10/19/28 GERMANY GOV DE EUR AAA 54,721.64 54,721.64 0.28%

Securities lending statistics

12-month average on loan in EUR (base currency) 9,587,409.40

12-month average on loan as a % of the fund AuM 7.94%

12-month maximum on loan in EUR 26,482,853.38

12-month maximum on loan as a % of the fund AuM 16.85%

Gross Return for the fund over the last 12 months in  (base currency fund) 33,888.97

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0281%

* 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 14/08/2025

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

DE000BU25034 DEGV 2.500 10/11/29 GERMANY GOV DE EUR AAA 42,296.58 42,296.58 0.22%

DE000BU27006 DEGV 2.400 11/15/30 GERMANY GOV DE EUR AAA 1,088,795.76 1,088,795.76 5.64%

DE000BU2Z015 DEGV 2.600 08/15/33 GERMANY GOV DE EUR AAA 1,034,073.85 1,034,073.85 5.35%

DE000BU2Z023 DEGV 2.200 02/15/34 GERMANY GOV DE EUR AAA 54,722.36 54,722.36 0.28%

DE000BU2Z049 DEGV 2.500 02/15/35 GERMANY GOV DE EUR AAA 79,992.88 79,992.88 0.41%

GB00B0CNHZ09 UKTI 1 1/4 11/22/55 UK TREASURY GIL GB GBP AA3 736,837.07 853,367.85 4.42%

GB00B4PTCY75 UKTI 0 3/8 03/22/62 UK TREASURY GIL GB GBP AA3 892,867.11 1,034,074.04 5.35%

GB00B4PTCY75 UKTI 0 3/8 03/22/62 UK TREASURY GIL GB GBP AA3 711,447.05 823,962.40 4.27%

GB00B73ZYW09 UKTI 0 1/4 03/22/52 UK TREASURY GIL GB GBP AA3 1,751.24 2,028.20 0.01%

GB00BDX8CX86 UKTI 0 1/8 03/22/68 UK TREASURY GIL GB GBP AA3 6,324.24 7,324.42 0.04%

GB00BFMCN652 UKT 158 10/22/71 UK Treasury GIL GB GBP AA3 892,867.30 1,034,074.26 5.35%

GB00BMF9LF76 GBGV 4.000 10/22/63 UNITED KINGDOM GIL GB GBP AA3 892,867.14 1,034,074.08 5.35%

GB00BPJJKP77 UKT 43/4 10/22/43 UK Treasury GIL GB GBP AA3 57.34 66.41 0.00%

GB00BT7J0134 UKTI 1 7/8 09/22/49 Corp UK TREASURY GIL GB GBP AA3 75,580.34 87,533.37 0.45%

JP1051771R39 JPGV 1.100 12/20/29 JAPAN GOV JP JPY A1 3,114,521.59 18,060.14 0.09%

JP1201861PA6 JPGV 1.500 09/20/43 JAPAN GOV JP JPY A1 141,009,647.81 817,671.21 4.23%

NL0015001AM2 NLGV 2.500 07/15/33 NETHERLANDS GOV NL EUR AAA 54,722.00 54,722.00 0.28%

NL0015001RG8 NLGV 3.250 01/15/44 NETHERLANDS GOV NL EUR AAA 54,722.31 54,722.31 0.28%

US68323ADP66 ONTAR 2.500 04/27/26 ONTARIO BND CA USD AAA 4,981.70 4,250.92 0.02%

US912810FS25 UST 2.000 01/15/26 US TREASURY GOV US USD AAA 965,660.08 824,003.85 4.27%

US912810QY73 UST 2.750 11/15/42 US TREASURY GOV US USD AAA 966,385.86 824,623.16 4.27%

US912810SW99 UST 1.875 02/15/41 US TREASURY GOV US USD AAA 966,540.21 824,754.87 4.27%

US912810SX72 UST 2.375 05/15/51 US TREASURY GOV US USD AAA 704,804.00 601,413.71 3.11%

US912810SY55 UST 2.250 05/15/41 US TREASURY GOV US USD AAA 588.21 501.92 0.00%

US912828S505 UST 0.125 07/15/26 US TREASURY GOV US USD AAA 241,868.53 206,387.95 1.07%

US91282CFH97 UST 3.125 08/31/27 US TREASURY GOV US USD AAA 1,043,735.50 890,626.09 4.61%

US91282CGA36 UST 4.000 12/15/25 US TREASURY GOV US USD AAA 757,147.33 646,078.60 3.34%

US91282CGM73 UST 3.500 02/15/33 US TREASURY GOV US USD AAA 254,055.48 216,787.15 1.12%

US91282CLA70 UST 4.376 07/31/26 FRN US TREASURY GOV US USD AAA 49,884.41 42,566.68 0.22%

US91282CMB45 UST 4.000 12/15/27 US TREASURY GOV US USD AAA 10,452.28 8,918.99 0.05%

US91282CMH15 UST 4.125 01/31/27 US TREASURY GOV US USD AAA 966,294.91 824,545.55 4.27%

US91282CMT52 UST 4.125 03/31/32 US TREASURY GOV US USD AAA 1,156,633.97 986,963.07 5.11%

Total: 19,318,643.01 100.00%



Counterparts

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

No. Major Name Market Value

1 BARCLAYS BANK PLC (PARENT) 6,564,664.16

2 MERRILL LYNCH INTERNATIONAL (PAR 5,988,468.46

Top 5 borrowers in last Month

No. Counterparty Market Value

1 BARCLAYS BANK PLC (PARENT) 8,361,650.63

2 MERRILL LYNCH INTERNATIONAL (PARENT) 7,024,645.24

3 MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT) 6,026,134.30

4 GOLDMAN SACHS INTERNATIONAL (PARENT) 1,838,103.66

5 RBC EUROPE LIMITED ( PARENT ) 313,223.89
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