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HBCE / HSBC Gbl Inv Fd - Global Bond Total Return

Report as at 26/08/2025

Summary of policy

% limit on maximum percentage of book on loan 30%

Revenue Split 75/25 *

Name of the Fund HBCE / HSBC Gbl Inv Fd - Global Bond Total Return

Replication Mode Physical replication

ISIN Code LU1163225284

Total net assets (AuM) 244,352,139

Reference currency of the fund USD

Securities lending data - as at 26/08/2025

Currently on loan in USD (base currency) 17,561,789.01

Current percentage on loan (in % of the fund AuM) 7.19%

Collateral value (cash and securities) in  USD (base currency) 18,749,231.56

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

Collateral data - as at 26/08/2025

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

AT0000A1FAP5 ATGV 1.200 10/20/25 AUSTRIA GOV AT EUR AA1 1,008.77 1,179.25 0.01%

AT0000A2CQD2 ATGV 02/20/30 AUSTRIA GOV AT EUR AA1 45,687.91 53,409.03 0.28%

AT0000A39UW5 ATGV 2.900 02/20/34 AUSTRIA GOV AT EUR AA1 33,270.46 38,893.07 0.21%

AT0000A3EPP2 ATGV 2.500 10/20/29 AUSTRIA GOV AT EUR AA1 21,481.32 25,111.60 0.13%

AU0000300535 AUGV 4.750 06/21/54 AUSTRALIA GOV AU AUD AAA 3,839.66 2,495.79 0.01%

BE0000324336 BEGV 4.500 03/28/26 BELGIUM GOV BE EUR AA3 143,559.39 167,820.49 0.90%

BE0000359688 BEGV 3.450 06/22/43 BELGIUM GOV BE EUR AA3 95,292.63 111,396.80 0.59%

DE0001102408 DEGV 08/15/26 GERMANY GOV DE EUR AAA 52.05 60.84 0.00%

DE000BU25034 DEGV 2.500 10/11/29 GERMANY GOV DE EUR AAA 737,546.24 862,189.35 4.60%

FR0010447367 FRGV 1.800 07/25/40 FRANCE GOV FR EUR AA2 2,393.18 2,797.62 0.01%

Securities lending statistics

12-month average on loan in USD (base currency) 12,486,879.11

12-month average on loan as a % of the fund AuM 5.35%

12-month maximum on loan in USD 23,288,808.81

12-month maximum on loan as a % of the fund AuM 10.26%

Gross Return for the fund over the last 12 months in  (base currency fund) 38,852.86

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0166%

* 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 26/08/2025

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

FR0011317783 FRGV 2.750 10/25/27 FRANCE GOV FR EUR AA2 101,528.39 118,686.38 0.63%

FR0011982776 FRGV 0.700 07/25/30 FRANCE GOV FR EUR AA2 2,251.97 2,632.54 0.01%

FR0013209871 FRGV 0.100 07/25/47 FRANCE GOV FR EUR AA2 522.04 610.26 0.00%

FR0013327491 FRGV 0.100 07/25/36 FRANCE GOV FR EUR AA2 3,286.11 3,841.45 0.02%

FR0013451507 FRGV 11/25/29 FRANCE GOV FR EUR AA2 64,466.82 75,361.52 0.40%

FR001400AIN5 FRGV 0.750 02/25/28 FRANCE GOV FR EUR AA2 59.10 69.09 0.00%

FR001400NBC6 FRGV 2.500 09/24/27 FRANCE GOV FR EUR AA2 500.96 585.62 0.00%

GB00B06YGN05 UKT 4 1/4 12/07/55 UK TREASURY GIL GB GBP AA3 954,292.22 1,288,533.07 6.87%

GB00B0CNHZ09 UKTI 1 1/4 11/22/55 UK TREASURY GIL GB GBP AA3 954,291.85 1,288,532.57 6.87%

GB00B128DH60 UKTI 1 1/4 11/22/27 UK TREASURY GIL GB GBP AA3 406,197.68 548,468.42 2.93%

GB00B4PTCY75 UKTI 0 3/8 03/22/62 UK TREASURY GIL GB GBP AA3 954,291.83 1,288,532.54 6.87%

GB00BDX8CX86 UKTI 0 1/8 03/22/68 UK TREASURY GIL GB GBP AA3 1,152.36 1,555.97 0.01%

GB00BFMCN652 UKT 158 10/22/71 UK Treasury GIL GB GBP AA3 954,292.34 1,288,533.23 6.87%

GB00BM8Z2S21 UKT 0 7/8 07/31/33 UK Treasury GIL GB GBP AA3 954,292.14 1,288,532.96 6.87%

GB00BMF9LF76 GBGV 4.000 10/22/63 UNITED KINGDOM GIL GB GBP AA3 947,705.93 1,279,639.93 6.83%

GB00BQC82D08 UKT 4 3/8 01/31/2040 UK TREASURY GIL GB GBP AA3 356,662.28 481,583.24 2.57%

JP1051771R39 JPGV 1.100 12/20/29 JAPAN GOV JP JPY A1 2,204,980.10 14,949.52 0.08%

JP1120241K56 JPGV 0.100 03/10/29 JAPAN GOV JP JPY A1 80,882,110.34 548,371.81 2.92%

JP1201031877 JPGV 2.300 06/20/28 JAPAN GOV JP JPY A1 70,948,277.35 481,021.51 2.57%

JP1300681LA7 JPGV 0.600 09/20/50 JAPAN GOV JP JPY A1 45,983,782.98 311,764.99 1.66%

JP1400071E55 JPGV 1.700 03/20/54 JAPAN GOV JP JPY A1 71,025,316.53 481,543.83 2.57%

NL0009446418 NLGV 3.750 01/15/42 NETHERLANDS GOV NL EUR AAA 3,570.13 4,173.47 0.02%

US912810QZ49 UST 3.125 02/15/43 US TREASURY GOV US USD AAA 548,496.29 548,496.29 2.93%

US912810RA88 UST 0.625 02/15/43 US TREASURY GOV US USD AAA 480,289.79 480,289.79 2.56%

US912810SJ88 UST 2.250 08/15/49 US TREASURY GOV US USD AAA 546,285.16 546,285.16 2.91%

US912810SY55 UST 2.250 05/15/41 US TREASURY GOV US USD AAA 120,430.50 120,430.50 0.64%

US912810TK43 UST 3.375 08/15/42 US TREASURY GOV US USD AAA 317,041.81 317,041.81 1.69%

US912810TW80 UST 4.750 11/15/43 US TREASURY GOV US USD AAA 474,034.43 474,034.43 2.53%

US912810UA42 UST 4.625 05/15/54 US TREASURY GOV US USD AAA 548,337.01 548,337.01 2.92%

US912810UE63 UST 4.500 11/15/54 US TREASURY GOV US USD AAA 5,775.61 5,775.61 0.03%

US912828Z781 UST 1.500 01/31/27 US TREASURY GOV US USD AAA 114,828.96 114,828.96 0.61%

US91282CBJ99 UST 0.750 01/31/28 US TREASURY GOV US USD AAA 201,959.11 201,959.11 1.08%

US91282CBS98 UST 1.250 03/31/28 US TREASURY GOV US USD AAA 165,982.87 165,982.87 0.89%

US91282CDP32 UST 1.375 12/31/28 US TREASURY GOV US USD AAA 315,256.37 315,256.37 1.68%

US91282CDY49 UST 1.875 02/15/32 US TREASURY GOV US USD AAA 318,972.08 318,972.08 1.70%

US91282CEV90 UST 3.250 06/30/29 US TREASURY GOV US USD AAA 318,951.49 318,951.49 1.70%

US91282CFC01 UST 2.625 07/31/29 US TREASURY GOV US USD AAA 318,708.39 318,708.39 1.70%

US91282CFF32 UST 2.750 08/15/32 US TREASURY GOV US USD AAA 318,376.33 318,376.33 1.70%

US91282CFF32 UST 2.750 08/15/32 US TREASURY GOV US USD AAA 547,976.33 547,976.33 2.92%



Collateral data - as at 26/08/2025

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

US91282CGK18 UST 1.125 01/15/33 US TREASURY GOV US USD AAA 480,157.15 480,157.15 2.56%

US91282CGM73 UST 3.500 02/15/33 US TREASURY GOV US USD AAA 270,451.56 270,451.56 1.44%

US91282CLU35 UST 4.125 10/31/31 US TREASURY GOV US USD AAA 268,968.00 268,968.00 1.43%

US91282CMB45 UST 4.000 12/15/27 US TREASURY GOV US USD AAA 5,074.54 5,074.54 0.03%

Total: 18,749,231.56 100.00%

Counterparts

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

No. Major Name Market Value

Top 5 borrowers in last Month

No. Counterparty Market Value

1 MERRILL LYNCH INTERNATIONAL (PARENT) 6,248,766.81

2 GOLDMAN SACHS INTERNATIONAL (PARENT) 3,915,472.64

3 BARCLAYS BANK PLC (PARENT) 2,086,596.70

4 MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT) 1,931,295.26

5 BNP PARIBAS LONDON (PARENT) 1,540,021.66
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