
Securities Lending Report

HBCE / HSBC GIF - Euro Bond Total Return

Report as at 07/08/2025

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) 158,308,700

Reference currency of the fund EUR

Securities lending data - as at 07/08/2025

Currently on loan in EUR (base currency) 17,814,683.63

Current percentage on loan (in % of the fund AuM) 11.25%

Collateral value (cash and securities) in  EUR (base currency) 20,340,328.44

Collateral value (cash and securities) in % of loan 114%

Collateral data - as at 07/08/2025

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

AU0000075681 AUGV 1.250 05/21/32 AUSTRALIA GOV AU AUD AAA 27,979.22 15,627.69 0.08%

AU000XCLWAU3 AUGV 2.750 11/21/28 AUSTRALIA GOV AU AUD AAA 109,712.69 61,279.61 0.30%

DE0001030567 DEGV 0.100 04/15/26 GERMANY GOV DE EUR AAA 111.03 111.03 0.00%

DE0001102457 DEGV 0.250 08/15/28 GERMANY GOV DE EUR AAA 16,854.02 16,854.02 0.08%

DE0001102481 DEGV 08/15/50 GERMANY GOV DE EUR AAA 0.47 0.47 0.00%

DE0001102507 DEGV 08/15/30 GERMANY GOV DE EUR AAA 54,171.90 54,171.90 0.27%

DE0001102531 DEGV 02/15/31 GERMANY GOV DE EUR AAA 913,795.11 913,795.11 4.49%

DE000BU22056 DEGV 2.900 06/18/26 GERMANY GOV DE EUR AAA 1,274,218.12 1,274,218.12 6.26%

DE000BU22106 DEGV 1.900 09/16/27 GERMANY GOV DE EUR AAA 54,171.75 54,171.75 0.27%

DE000BU25000 DEGV 2.200 04/13/28 GERMANY GOV DE EUR AAA 55,533.08 55,533.08 0.27%

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 07/08/2025

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 1,042,521.26 1,042,521.26 5.13%

DE000BU25059 DEGV 2.200 10/10/30 GERMANY GOV DE EUR AAA 54,171.16 54,171.16 0.27%

DE000BU2D004 DEGV 2.500 08/15/54 GERMANY GOV DE EUR AAA 1,404,322.60 1,404,322.60 6.90%

DE000BU2Z049 DEGV 2.500 02/15/35 GERMANY GOV DE EUR AAA 33,623.44 33,623.44 0.17%

GB00B0CNHZ09 UKTI 1 1/4 11/22/55 UK TREASURY GIL GB GBP AA3 1,214,609.05 1,392,549.28 6.85%

GB00B3MYD345 UKTI 0 5/8 11/22/42 UK TREASURY GIL GB GBP AA3 370,904.91 425,242.48 2.09%

GB00B421JZ66 UKTI 0 1/2 03/22/50 UK TREASURY GIL GB GBP AA3 369,934.97 424,130.44 2.09%

GB00B46CGH68 UKTI 0 3/4 03/22/34 UK TREASURY GIL GB GBP AA3 1.66 1.90 0.00%

GB00B4PTCY75 UKTI 0 3/8 03/22/62 UK TREASURY GIL GB GBP AA3 1,207,697.13 1,384,624.76 6.81%

GB00BDX8CX86 UKTI 0 1/8 03/22/68 UK TREASURY GIL GB GBP AA3 371,035.16 425,391.81 2.09%

GB00BFMCN652 UKT 158 10/22/71 UK Treasury GIL GB GBP AA3 1,217,097.03 1,395,401.74 6.86%

GB00BMF9LF76 GBGV 4.000 10/22/63 UNITED KINGDOM GIL GB GBP AA3 1,227,681.12 1,407,536.40 6.92%

GB00BMF9LJ15 UKTI 0 3/4 11/22/33 UK Treasury GIL GB GBP AA3 371,164.28 425,539.85 2.09%

GB00BMY62Z61 UKTI 13/4 09/22/38 Cor UK Treasury GIL GB GBP AA3 15.11 17.32 0.00%

GB00BPJJKP77 UKT 43/4 10/22/43 UK Treasury GIL GB GBP AA3 157.08 180.09 0.00%

GB00BT7J0027 UKT 4 Â½ 03/07/35 Corp UK TREASURY GIL GB GBP AA3 389.64 446.72 0.00%

GB00BT7J0134 UKTI 1 7/8 09/22/49 Corp UK TREASURY GIL GB GBP AA3 813.22 932.36 0.00%

GB00BZ13DV40 UKTI 0125 08/10/48 UK TREASURY GIL GB GBP AA3 0.91 1.04 0.00%

JP1051771R39 JPGV 1.100 12/20/29 JAPAN GOV JP JPY A1 2,114,212.39 12,337.00 0.06%

JP1201191A72 JPGV 1.800 06/20/30 JAPAN GOV JP JPY A1 41,418,365.44 241,687.44 1.19%

JP1201651J76 JPGV 0.500 06/20/38 JAPAN GOV JP JPY A1 72,919,982.38 425,507.95 2.09%

JP1300831Q70 JPGV 2.200 06/20/54 JAPAN GOV JP JPY A1 72,897,181.16 425,374.90 2.09%

JP1400171Q50 JPGV 2.200 03/20/64 JAPAN GOV JP JPY A1 26,966,455.32 157,356.61 0.77%

JP1400181R57 JPGV 3.100 03/20/65 JAPAN GOV JP JPY A1 26,966,897.40 157,359.19 0.77%

NO0010757925 NOGV 1.500 02/19/26 NORWAY GOV NO NOK AAA 641,730.45 54,107.77 0.27%

NO0010844079 NOGV 1.750 09/06/29 NORWAY GOV NO NOK AAA 642,126.00 54,141.12 0.27%

SE0011281922 SEGV 0.750 11/12/29 SWEDEN GOV SE SEK AAA 28,671.19 2,558.40 0.01%

US912810FH69 UST 3.875 04/15/29 US TREASURY GOV US USD AAA 45,896.59 39,475.20 0.19%

US912810RC45 UST 3.625 08/15/43 US TREASURY GOV US USD AAA 183,148.07 157,523.83 0.77%

US912810UA42 UST 4.625 05/15/54 US TREASURY GOV US USD AAA 396,588.49 341,101.81 1.68%

US912810UJ50 UST 4.750 02/15/45 US TREASURY GOV US USD AAA 183,117.42 157,497.47 0.77%

US91282CFC01 UST 2.625 07/31/29 US TREASURY GOV US USD AAA 192.27 165.37 0.00%

US91282CFH97 UST 3.125 08/31/27 US TREASURY GOV US USD AAA 1,151,510.44 990,402.64 4.87%

US91282CFY21 UST 3.875 11/30/29 US TREASURY GOV US USD AAA 1,147,077.31 986,589.75 4.85%

US91282CGM73 UST 3.500 02/15/33 US TREASURY GOV US USD AAA 183,157.08 157,531.58 0.77%

US91282CGM73 UST 3.500 02/15/33 US TREASURY GOV US USD AAA 253,860.65 218,343.01 1.07%

US91282CHC82 UST 3.375 05/15/33 US TREASURY GOV US USD AAA 96.36 82.88 0.00%

US91282CHE49 UST 3.625 05/31/28 US TREASURY GOV US USD AAA 753,138.49 647,766.91 3.18%

US91282CJH51 UST 2.375 10/15/28 US TREASURY GOV US USD AAA 183,131.15 157,509.28 0.77%



Collateral data - as at 07/08/2025

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

US91282CKK61 UST 4.875 04/30/26 US TREASURY GOV US USD AAA 1,154,504.82 992,978.08 4.88%

US91282CKW00 UST 4.250 06/30/31 US TREASURY GOV US USD AAA 1,153,574.36 992,177.80 4.88%

US91282CLC37 UST 4.000 07/31/29 US TREASURY GOV US USD AAA 763,610.10 656,773.43 3.23%

US91282CMB45 UST 4.000 12/15/27 US TREASURY GOV US USD AAA 607.93 522.87 0.00%

US91282CMT52 UST 4.125 03/31/32 US TREASURY GOV US USD AAA 9,956.46 8,563.45 0.04%

US91282CNG23 UST 4.000 05/31/30 US TREASURY GOV US USD AAA 49,407.94 42,495.27 0.21%

Total: 20,340,328.44 100.00%

Counterparts

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

No. Major Name Market Value

1 BARCLAYS BANK PLC (PARENT) 8,915,689.43

2 MERRILL LYNCH INTERNATIONAL (PAR 5,974,298.73

Top 5 borrowers in last Month

No. Counterparty Market Value

1 BARCLAYS BANK PLC (PARENT) 8,277,539.57

2 MERRILL LYNCH INTERNATIONAL (PARENT) 6,953,983.31

3 MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT) 5,965,516.53

4 GOLDMAN SACHS INTERNATIONAL (PARENT) 1,819,613.91

5 RBC EUROPE LIMITED ( PARENT ) 310,073.12
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