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HBCE / HSBC GIF - Euro Bond Total Return
Report as at 16/06/2025

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) 156,397,192
Reference currency of the fund EUR

* 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

Securities lending data - as at 16/06/2025

Currently on loan in EUR (base currency)

14,917,355.56

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

9.54%

Collateral value (cash and securities) in EUR (base currency)

15,727,753.77

Collateral value (cash and securities) in % of loan 105%
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%

Collateral data - as at 16/06/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
DE000BU22080 DEGV 2.200 03/11/27 GERMANY GOV DE EUR AAA 397,700.67 397,700.67 2.53%
DE000BU22098 DEGV 1.700 06/10/27 GERMANY GOV DE EUR AAA 287,640.35 287,640.35 1.83%
DE000BU25034 DEGV 2.500 10/11/29 GERMANY GOV DE EUR AAA 397,700.37 397,700.37 2.53%
DE000BU2Z015 DEGV 2.600 08/15/33 GERMANY GOV DE EUR AAA 51,406.11 51,406.11 0.33%
GBO0OBOCNHZ09 UKTI 1 1/4 11/22/55 UK TREASURY GIL GB GBP AA3 338,151.37 397,699.83 2.53%
GBO00B24FFM16 UKTI 0 3/4 11/22/47 UK TREASURY GIL GB GBP AA3 248,221.33 291,933.11 1.86%
GBO0OB4PTCY75 UKTI 0 3/8 03/22/62 UK TREASURY GIL GB GBP AA3 338,152.26 397,700.87 2.53%
GBOOB6RNH572 UKT 3 3/4 07/22/52 UK TREASURY GIL GB GBP AA3 1,420.31 1,670.43 0.01%
GB00BDOXH204 UKT 1T 07/22/57 UK TREASURY GIL GB GBP AA3 47,249.83 55,570.53 0.35%
GB00BDX8CX86 UKTI 0 1/8 03/22/68 UK TREASURY GIL GB GBP AA3 963,610.66 1,133,302.50 7.21%




Collateral data - as at 16/06/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
GBOOBFMCNG652 UKT 158 10/22/71 UK Treasury GIL GB GBP AA3 319,019.30 375,198.60 2.39%
GB0OOBJLR0J16 UKT 158 10/22/54 UK Tresury GIL GB GBP AA3 958,814.86 1,127,662.16 717%
GB0OBLH38265 UKTI 0 1/8 03/22/39 UK Treasury GIL GB GBP AA3 47,249.17 55,569.75 0.35%
GB00BM822V59 UKT 1 1/2 07/31/53 UK Treasury GIL GB GBP AA3 50.58 59.49 0.00%
GB00BM8Z22W66 UKTI 0 1/8 03/22/73 UK Treasury GIL GB GBP AA3 0.71 0.84 0.00%
GBOOBMFOLF76 GBGV 4.000 10/22/63 UNITED KINGDOM GIL GB GBP AA3 788,444 .91 927,290.06 5.90%
GBOOBMF9LH90 UKTI 0.5/8 03/22/45 UK Treasury GIL GB GBP AA3 69.67 81.94 0.00%
GBOOBNNGP668 UKT 0 3/8 10/22/26 UK Treasury GIL GB GBP AA3 240,891.23 283,312.18 1.80%
GBOOBPJJKN53 UKT 45/8 01/31/34 UK Treasury GIL GB GBP AA3 2.05 2.41 0.00%
GBOOBPJJKP77 UKT 43/4 10/22/43 UK Treasury GIL GB GBP AA3 47,249.84 55,570.54 0.35%
GBOOBPSNBB36 UKT 4 3/8 07/31/54 UK Treasury GIL GB GBP AA3 47,249.81 55,570.50 0.35%
GBOOBPSNBGS80 UKTI 1 1/4 11/22/2054 UK Treasury GIL GB GBP AA3 47,249.50 55,570.14 0.35%
GB00BQC82D08 UKT 4 3/8 01/31/2040 UK TREASURY GIL GB GBP AA3 472,499.70 555,706.90 3.53%
GBOOBSQNRC93 UKT 43/8 03/07/28 UK Treasury GIL GB GBP AA3 22,256.79 26,176.21 0.17%
GB0OOBYMWG366 UKTI 0 1/8 03/22/46 UK TREASURY GIL GB GBP AA3 29,788.27 35,033.98 0.22%
JP1051761R23 JPGV 1.000 12/20/29 JAPAN GOV JP JPY A1l 187,606,926.72 1,127,471.63 717%
JP1201581G90 JPGV 0.500 09/20/36 JAPAN GOV JP JPY A1l 44,310.05 266.29 0.00%
JP1201671K12 JPGV 0.500 12/20/38 JAPAN GOV JP JPY A1l 186,771,485.91 1,122,450.83 7.14%
JP1201831P14 JPGV 1.400 12/20/42 JAPAN GOV JP JPY A1l 186,153,102.14 1,118,734.50 711%
JP1201891Q77 JPGV 1.900 06/20/44 JAPAN GOV JP JPY A1l 7,403,669.57 44,494.24 0.28%
JP1300741N49 JPGV 1.000 03/20/52 JAPAN GOV JP JPY A1l 187,521,062.05 1,126,955.60 717%
US683234DQ81 ONTAR 4.200 01/18/29 ONTARIO BND CA uUsD AAA 5,109.33 4,426.09 0.03%
US912810RQ31 UST 2.500 02/15/46 US TREASURY GOV us usD AAA 336,300.71 291,329.33 1.85%
US912810UD80 UST 4.125 08/15/44 US TREASURY GOV us usD AAA 644.23 558.08 0.00%
US912810UE63 UST 4.500 11/15/54 US TREASURY GOV us usD AAA 193,434.84 167,568.01 1.07%
US91282CDK45 UST 1.250 11/30/26 US TREASURY GOV us usD AAA 641,472.84 555,692.71 3.53%
US91282CEP23 UST 2.875 05/15/32 US TREASURY GOV us usD AAA 279.30 241.95 0.00%
US91282CET45 UST 2.625 05/31/27 US TREASURY GOV us usD AAA 641,426.98 555,652.98 3.53%
US91282CEW73 UST 3.250 06/30/27 US TREASURY GOV us usD AAA 641,399.12 555,628.85 3.53%
US91282CFCO01 UST 2.625 07/31/29 US TREASURY GOV us usD AAA 641,470.77 555,690.91 3.53%
US91282CFF32 UST 2.750 08/15/32 US TREASURY GOV us usD AAA 426,791.36 369,719.23 2.35%
US91282CKD29 UST 4.250 02/28/29 US TREASURY GOV us usD AAA 336,822.62 291,781.45 1.86%
US91282CKG59 UST 4.125 03/31/29 US TREASURY GOV us usD AAA 336,577.89 291,569.44 1.85%
US91282CKT70 UST 4.500 05/31/29 US TREASURY GOV us usD AAA 336,385.70 291,402.96 1.85%
US91282CKX82 UST 4.250 06/30/29 US TREASURY GOV us usD AAA 335,906.97 290,988.24 1.85%
Total: 15,727,753.77 100.00%
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Counterparts

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

No. | Major Name Market Value

1 | MORGAN STANLEY & CO INTERNATIOI 6,746,395.29
Top 5 borrowers in last Month
No. | Counterparty Market Value

1 | MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT) 7,168,577.21

2 | BARCLAYS BANK PLC (PARENT) 3,017,779.67

3 | MERRILL LYNCH INTERNATIONAL (PARENT) 2,193,119.51

4 | GOLDMAN SACHS INTERNATIONAL (PARENT) 1,314,898.86

5 | BNP PARIBAS LONDON (PARENT) 1,010,345.24
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