
Securities Lending Report

HBCE / HSBC GIF - Euro Bond Total Return

Report as at 30/06/2025

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) 156,868,708

Reference currency of the fund EUR

Securities lending data - as at 30/06/2025

Currently on loan in EUR (base currency) 18,426,175.82

Current percentage on loan (in % of the fund AuM) 11.75%

Collateral value (cash and securities) in  EUR (base currency) 21,860,670.27

Collateral value (cash and securities) in % of loan 119%

Collateral data - as at 30/06/2025

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

AT0000A39UW5 ATGV 2.900 02/20/34 AUSTRIA GOV AT EUR AA1 67,029.71 67,029.71 0.31%

BE0000363722 BEGV 3.100 06/22/35 BELGIUM GOV BE EUR AA3 1,796.13 1,796.13 0.01%

BE0000365743 BEGV 2.600 10/22/30 BELGIUM GOV BE EUR AA3 2,361.18 2,361.18 0.01%

CA135087S703 CAGV 3.500 12/01/57 CANADA GOV CA CAD AAA 5,865.46 3,664.84 0.02%

CA135087T461 CAGV 2.500 08/01/27 CANADA GOV CA CAD AAA 695,696.79 434,682.84 1.99%

DE0001030567 DEGV 0.100 04/15/26 GERMANY GOV DE EUR AAA 56,198.68 56,198.68 0.26%

DE0001102473 DEGV 08/15/29 GERMANY GOV DE EUR AAA 0.91 0.91 0.00%

DE0001102481 DEGV 08/15/50 GERMANY GOV DE EUR AAA 36,318.71 36,318.71 0.17%

DE0001102556 DEGV 11/15/28 GERMANY GOV DE EUR AAA 645,137.15 645,137.15 2.95%

DE0001102606 DEGV 1.700 08/15/32 GERMANY GOV DE EUR AAA 69.96 69.96 0.00%

Securities lending statistics

12-month average on loan in EUR (base currency) 8,293,814.22

12-month average on loan as a % of the fund AuM 7.21%

12-month maximum on loan in EUR 19,802,504.46

12-month maximum on loan as a % of the fund AuM 12.78%

Gross Return for the fund over the last 12 months in  (base currency fund) 26,046.11

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0226%

* 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 30/06/2025

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

DE0001135176 DEGV 5.500 01/04/31 GERMANY GOV DE EUR AAA 15,098.06 15,098.06 0.07%

DE0001135226 DEGV 4.750 07/04/34 GERMANY GOV DE EUR AAA 1,771.31 1,771.31 0.01%

DE0001135275 DEGV 4.000 01/04/37 GERMANY GOV DE EUR AAA 19,354.71 19,354.71 0.09%

DE000BU2Z023 DEGV 2.200 02/15/34 GERMANY GOV DE EUR AAA 302,272.99 302,272.99 1.38%

EU000A3K4DT4 EUUNI 2.500 10/04/52 MTN EU BND BE EUR AA3 50.11 50.11 0.00%

EU000A3K4ED6 EIB 3.000 11/15/28 EIB GOV SU EUR 352,477.98 352,477.98 1.61%

EU000A3K4EU0 EUUNI 3.250 02/04/50 MTN EU BND BE EUR AA3 1.86 1.86 0.00%

EU000A3K4EW6 EUUNI 2.875 12/06/27 MTN EU BND BE EUR AA3 78,150.36 78,150.36 0.36%

EU000A4D7ZW2 EIB 2.500 05/14/32 MTN EIB GOV SU EUR 76,450.70 76,450.70 0.35%

EU000A4EBBP0 EIB 2.250 08/14/28 MTN EIB GOV SU EUR 5,020.68 5,020.68 0.02%

FI4000148630 FIGV 0.750 04/15/31 FINLAND GOV FI EUR AA1 10,868.21 10,868.21 0.05%

FR0010070060 FRGV 4.750 04/25/35 FRANCE GOV FR EUR AA2 27.24 27.24 0.00%

FR0011317783 FRGV 2.750 10/25/27 FRANCE GOV FR EUR AA2 351,686.57 351,686.57 1.61%

FR0013250560 FRGV 1.000 05/25/27 FRANCE GOV FR EUR AA2 6,498.16 6,498.16 0.03%

FR0013257524 FRGV 2.000 05/25/48 FRANCE GOV FR EUR AA2 1,134,224.89 1,134,224.89 5.19%

FR0013524014 FRGV 0.100 03/01/36 FRANCE GOV FR EUR AA2 199,497.32 199,497.32 0.91%

FR001400XLW2 FRGV 2.400 09/24/28 FRANCE GOV FR EUR AA2 60.25 60.25 0.00%

GB00B0CNHZ09 UKTI 1 1/4 11/22/55 UK TREASURY GIL GB GBP AA3 726,389.17 850,238.52 3.89%

GB00B4PTCY75 UKTI 0 3/8 03/22/62 UK TREASURY GIL GB GBP AA3 726,389.28 850,238.65 3.89%

GB00BDX8CX86 UKTI 0 1/8 03/22/68 UK TREASURY GIL GB GBP AA3 620,417.35 726,198.51 3.32%

GB00BFMCN652 UKT 158 10/22/71 UK Treasury GIL GB GBP AA3 631,629.39 739,322.20 3.38%

GB00BMF9LF76 GBGV 4.000 10/22/63 UNITED KINGDOM GIL GB GBP AA3 637,293.93 745,952.55 3.41%

GB00BMF9LH90 UKTI 0.5/8 03/22/45 UK Treasury GIL GB GBP AA3 1,537.56 1,799.71 0.01%

GB00BMF9LJ15 UKTI 0 3/4 11/22/33 UK Treasury GIL GB GBP AA3 1.86 2.18 0.00%

GB00BMGR2916 UKT 0 5/8 07/31/35 UNITED KINGDOM GIL GB GBP AA3 13.82 16.18 0.00%

GB00BPSNBB36 UKT 4 3/8 07/31/54 UK Treasury GIL GB GBP AA3 47,249.87 55,305.97 0.25%

GB00BPSNBG80 UKTI 1 1/4 11/22/2054 UK Treasury GIL GB GBP AA3 47,249.71 55,305.79 0.25%

GB00BQC4R999 UKT 3 3/4 01/29/38 UK Treasury GIL GB GBP AA3 47,249.38 55,305.40 0.25%

GB00BT7J0241 UKT 5 3/8 01/31/56 UK Treasury GIL GB GBP AA3 629,289.76 736,583.66 3.37%

GB00BYMWG366 UKTI 0 1/8 03/22/46 UK TREASURY GIL GB GBP AA3 47,249.10 55,305.07 0.25%

GB00BYYMZX75 UKT 2 1/2 07/22/65 UK TREASURY GIL GB GBP AA3 328,820.85 384,884.80 1.76%

GB00BZ13DV40 UKTI 0125 08/10/48 UK TREASURY GIL GB GBP AA3 47,249.72 55,305.80 0.25%

JP1024681R19 JPGV 0.600 01/01/27 JAPAN GOV JP JPY A1 191,722,491.47 1,129,300.34 5.17%

JP1051771R39 JPGV 1.100 12/20/29 JAPAN GOV JP JPY A1 4,588,190.72 27,025.76 0.12%

JP1103741Q44 JPGV 0.800 03/20/34 JAPAN GOV JP JPY A1 65,576,832.56 386,266.31 1.77%

JP1120281P52 JPGV 0.005 03/10/33 JAPAN GOV JP JPY A1 192,287,121.98 1,132,626.18 5.18%

JP12009216C0 JPGV 2.100 12/20/26 JAPAN GOV JP JPY A1 3,423,826.35 20,167.32 0.09%

JP12009817B7 JPGV 2.100 09/20/27 JAPAN GOV JP JPY A1 65,589,268.27 386,339.56 1.77%

JP1201271B58 JPGV 1.900 03/20/31 JAPAN GOV JP JPY A1 65,593,224.73 386,362.87 1.77%



Collateral data - as at 30/06/2025

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

JP1201451D66 JPGV 1.700 06/20/33 JAPAN GOV JP JPY A1 65,600,535.53 386,405.93 1.77%

JP1201571G68 JPGV 0.200 06/20/36 JAPAN GOV JP JPY A1 37,339,850.32 219,942.40 1.01%

JP1300841QA6 JPGV 2.100 09/20/54 JAPAN GOV JP JPY A1 65,617,474.16 386,505.70 1.77%

JP1400171Q50 JPGV 2.200 03/20/64 JAPAN GOV JP JPY A1 48,073,690.17 283,167.79 1.30%

NL0013332430 NLGV 0.250 07/15/29 NETHERLANDS GOV NL EUR AAA 725,125.50 725,125.50 3.32%

NL00150012X2 NLGV 2.000 01/15/54 NETHERLANDS GOV NL EUR AAA 77,853.37 77,853.37 0.36%

US912810FH69 UST 3.875 04/15/29 US TREASURY GOV US USD AAA 1,323,832.82 1,129,777.49 5.17%

US912810RK60 UST 2.500 02/15/45 US TREASURY GOV US USD AAA 1,330,552.18 1,135,511.88 5.19%

US912810RZ30 UST 2.750 11/15/47 US TREASURY GOV US USD AAA 52,100.29 44,463.12 0.20%

US912810SR05 UST 1.125 05/15/40 US TREASURY GOV US USD AAA 123.89 105.73 0.00%

US912810TF57 UST 2.375 02/15/42 US TREASURY GOV US USD AAA 878.12 749.40 0.00%

US912810TM09 UST 4.000 11/15/42 US TREASURY GOV US USD AAA 821.85 701.38 0.00%

US912810TQ13 UST 3.875 02/15/43 US TREASURY GOV US USD AAA 1,448.15 1,235.87 0.01%

US912810TV08 UST 4.750 11/15/53 US TREASURY GOV US USD AAA 1,327,271.39 1,132,712.01 5.18%

US91282CAV37 UST 0.875 11/15/30 US TREASURY GOV US USD AAA 85.63 73.07 0.00%

US91282CBJ99 UST 0.750 01/31/28 US TREASURY GOV US USD AAA 650.90 555.48 0.00%

US91282CCB54 UST 1.625 05/15/31 US TREASURY GOV US USD AAA 129,818.54 110,788.96 0.51%

US91282CHC82 UST 3.375 05/15/33 US TREASURY GOV US USD AAA 756,027.53 645,204.50 2.95%

US91282CHT18 UST 3.875 08/15/33 US TREASURY GOV US USD AAA 756,023.27 645,200.86 2.95%

US91282CJG78 UST 4.875 10/31/30 US TREASURY GOV US USD AAA 411,387.71 351,084.04 1.61%

US91282CJJ18 UST 4.500 11/15/33 US TREASURY GOV US USD AAA 756,005.96 645,186.08 2.95%

US91282CJK80 UST 4.625 11/15/26 US TREASURY GOV US USD AAA 755,995.80 645,177.41 2.95%

US91282CJM47 UST 4.375 11/30/30 US TREASURY GOV US USD AAA 285,235.20 243,423.72 1.11%

US91282CJW29 UST 4.000 01/31/29 US TREASURY GOV US USD AAA 366,416.67 312,705.13 1.43%

US91282CKY65 UST 4.625 06/30/26 US TREASURY GOV US USD AAA 100.58 85.83 0.00%

US91282CLK52 UST 3.625 08/31/29 US TREASURY GOV US USD AAA 9,347.40 7,977.20 0.04%

US91282CLL36 UST 3.375 09/15/27 US TREASURY GOV US USD AAA 173,802.61 148,325.58 0.68%

Total: 21,860,670.27 100.00%



Counterparts

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

No. Major Name Market Value

1 MORGAN STANLEY & CO INTERNATION 6,758,785.39

Top 5 borrowers in last Month

No. Counterparty Market Value

1 MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT) 6,672,973.25

2 MERRILL LYNCH INTERNATIONAL (PARENT) 4,016,116.52

3 BARCLAYS BANK PLC (PARENT) 3,729,318.34

4 GOLDMAN SACHS INTERNATIONAL (PARENT) 1,442,634.57

5 RBC EUROPE LIMITED ( PARENT ) 306,328.65
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