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HBCE / HSBC GIF - Euro Bond Total Return

Report as at 05/06/2025

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) 156,271,192

Reference currency of the fund EUR

Securities lending data - as at 05/06/2025

Currently on loan in EUR (base currency) 15,545,445.12

Current percentage on loan (in % of the fund AuM) 9.95%

Collateral value (cash and securities) in  EUR (base currency) 16,971,018.46

Collateral value (cash and securities) in % of loan 109%

Collateral data - as at 05/06/2025

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 10,080.19 5,720.79 0.03%

DE0001102614 DEGV 1.800 08/15/53 GERMANY GOV DE EUR AAA 777,230.75 777,230.75 4.58%

DE000BU2D012 DEGV 2.900 08/15/56 GERMANY GOV DE EUR AAA 777,231.36 777,231.36 4.58%

DE000BU2Z007 DEGV 2.300 02/15/33 GERMANY GOV DE EUR AAA 711,389.50 711,389.50 4.19%

FI4000046545 FIGV 2.625 07/04/42 FINLAND GOV FI EUR AA1 4,665.87 4,665.87 0.03%

FR0013250560 FRGV 1.000 05/25/27 FRANCE GOV FR EUR AA2 1,129,251.99 1,129,251.99 6.65%

GB00B0CNHZ09 UKTI 1 1/4 11/22/55 UK TREASURY GIL GB GBP AA3 655,671.38 777,230.17 4.58%

GB00B24FFM16 UKTI 0 3/4 11/22/47 UK TREASURY GIL GB GBP AA3 543.99 644.84 0.00%

GB00B4PTCY75 UKTI 0 3/8 03/22/62 UK TREASURY GIL GB GBP AA3 655,671.80 777,230.66 4.58%

GB00B6RNH572 UKT 3 3/4 07/22/52 UK TREASURY GIL GB GBP AA3 126.15 149.54 0.00%

Securities lending statistics

12-month average on loan in EUR (base currency) 7,804,891.11

12-month average on loan as a % of the fund AuM 7.08%

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) 27,379.87

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0248%

* 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 05/06/2025

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

GB00B7RN0G65 UKTI 0 1/8 03/22/44 UK TREASURY GIL GB GBP AA3 47,124.24 55,860.88 0.33%

GB00BD0XH204 UKT 1T 07/22/57 UK TREASURY GIL GB GBP AA3 47,249.56 56,009.43 0.33%

GB00BDX8CX86 UKTI 0 1/8 03/22/68 UK TREASURY GIL GB GBP AA3 463,545.35 549,484.76 3.24%

GB00BFMCN652 UKT 158 10/22/71 UK Treasury GIL GB GBP AA3 35,309.47 41,855.70 0.25%

GB00BGDYHF49 GBGV 0.125 08/10/41 UNITED KINGDOM GIL GB GBP AA3 47,248.98 56,008.75 0.33%

GB00BLH38265 UKTI 0 1/8 03/22/39 UK Treasury GIL GB GBP AA3 47,254.60 56,015.41 0.33%

GB00BMBL1D50 UKT 1/2 10/22/61 UK TREASURY GIL GB GBP AA3 47,249.97 56,009.92 0.33%

GB00BMF9LF76 GBGV 4.000 10/22/63 UNITED KINGDOM GIL GB GBP AA3 467,302.47 553,938.43 3.26%

GB00BMGR2916 UKT 0 5/8 07/31/35 UNITED KINGDOM GIL GB GBP AA3 952,895.29 1,129,558.17 6.66%

GB00BPJJKP77 UKT 43/4 10/22/43 UK Treasury GIL GB GBP AA3 526,831.29 624,503.65 3.68%

GB00BPSNBB36 UKT 4 3/8 07/31/54 UK Treasury GIL GB GBP AA3 8,418.23 9,978.94 0.06%

GB00BQC4R999 UKT 3 3/4 01/29/38 UK Treasury GIL GB GBP AA3 31,091.34 36,855.55 0.22%

GB00BQC82D08 UKT 4 3/8 01/31/2040 UK TREASURY GIL GB GBP AA3 652.38 773.33 0.00%

GB00BT7J0134 UKTI 1 7/8 09/22/49 Corp UK TREASURY GIL GB GBP AA3 952,895.99 1,129,559.00 6.66%

GB00BYMWG366 UKTI 0 1/8 03/22/46 UK TREASURY GIL GB GBP AA3 47,249.01 56,008.78 0.33%

JP1051771R39 JPGV 1.100 12/20/29 JAPAN GOV JP JPY A1 107,099,737.64 653,237.29 3.85%

JP1051781R45 JPGV 1.000 03/20/30 JAPAN GOV JP JPY A1 39,973,619.16 243,812.54 1.44%

JP1103571L10 JPGV 0.100 12/20/29 JAPAN GOV JP JPY A1 184,716,686.77 1,126,649.15 6.64%

JP1201891Q77 JPGV 1.900 06/20/44 JAPAN GOV JP JPY A1 1,132,475.61 6,907.35 0.04%

JP1400171Q50 JPGV 2.200 03/20/64 JAPAN GOV JP JPY A1 46,794,845.89 285,417.49 1.68%

NL0010071189 NLGV 2.500 01/15/33 NETHERLANDS GOV NL EUR AAA 211,286.93 211,286.93 1.24%

US912810RZ30 UST 2.750 11/15/47 US TREASURY GOV US USD AAA 1,279,389.63 1,123,651.51 6.62%

US912810SU34 UST 1.875 02/15/51 US TREASURY GOV US USD AAA 55.00 48.30 0.00%

US912810SY55 UST 2.250 05/15/41 US TREASURY GOV US USD AAA 1,285,138.75 1,128,700.80 6.65%

US91282CBZ32 UST 1.250 04/30/28 US TREASURY GOV US USD AAA 233,416.24 205,002.84 1.21%

US91282CEW73 UST 3.250 06/30/27 US TREASURY GOV US USD AAA 744,001.27 653,435.15 3.85%

US91282CFF32 UST 2.750 08/15/32 US TREASURY GOV US USD AAA 743,861.58 653,312.46 3.85%

US91282CFK27 UST 3.500 09/15/25 US TREASURY GOV US USD AAA 743,987.91 653,423.41 3.85%

US91282CFM82 UST 4.125 09/30/27 US TREASURY GOV US USD AAA 730,872.25 641,904.30 3.78%

US91282CKK61 UST 4.875 04/30/26 US TREASURY GOV US USD AAA 100.93 88.64 0.00%

US91282CKQ32 UST 4.375 05/15/34 US TREASURY GOV US USD AAA 12,495.14 10,974.12 0.06%

Total: 16,971,018.46 100.00%



Counterparts

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

No. Major Name Market Value

1 MORGAN STANLEY & CO INTERNATION 6,722,993.86

Top 5 borrowers in last Month

No. Counterparty Market Value

1 MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT) 7,225,237.68

2 BARCLAYS BANK PLC (PARENT) 3,041,632.21

3 MERRILL LYNCH INTERNATIONAL (PARENT) 2,210,453.94

4 GOLDMAN SACHS INTERNATIONAL (PARENT) 1,325,291.83

5 BNP PARIBAS LONDON (PARENT) 1,018,331.01
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