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HBCE / HSBC GBL INV FD - ULTRA SHORT DURATION BD - 424887
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 GBL INV FD - ULTRA SHORT DURATION BD - 424887

Replication Mode

Physical replication

ISIN Code

LU1819532174

Total net assets (AuM)

4,560,834,309

Reference currency of the fund

usSD

* 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 USD (base currency)

53,039,204.24

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

1.16%

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

68,732,644.06

Collateral value (cash and securities) in % of loan

130%

Securities lending statistics

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

109,669,627.63

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

5.47%

12-month maximum on loan in USD

249,218,095.38

12-month maximum on loan as a % of the fund AuM 19.47%
Gross Return for the fund over the last 12 months in (base currency fund) 143,264.92
Gross Return for the fund over the last 12 months in % of the fund AuM 0.0072%

Collateral data - as at 16/06/2025

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

ATO000AODXC2 ATGV 4.850 03/15/26 AUSTRIA GOV AT EUR AA1 2,069.35 2,388.79 0.00%
ATO000A2WSC8 ATGV 0.900 02/20/32 AUSTRIA GOV AT EUR AA1 562,081.51 648,847.86 0.94%
ATO000A39UW5 ATGV 2.900 02/20/34 AUSTRIA GOV AT EUR AA1 397,081.42 458,377.34 0.67%
ATOO00A3EPP2 ATGV 2.500 10/20/29 AUSTRIA GOV AT EUR AA1 239,390.84 276,344.67 0.40%
BE0000340498 BEGV 2.150 06/22/66 BELGIUM GOV BE EUR AA3 7,947.80 9,174.67 0.01%
BE0000343526 BEGV 2.250 06/22/57 BELGIUM GOV BE EUR AA3 562,647.19 649,500.86 0.94%
BE0000365743 BEGV 2.600 10/22/30 BELGIUM GOV BE EUR AA3 26.18 30.22 0.00%
BE6322164920 BEGV 1.000 05/28/30 MTN BELGIUM GOV BE uUsD AA3 172,696.22 172,696.22 0.25%
CA135087H235 CAGV 2.000 06/01/28 CANADA GOV CA CAD AAA 1,955.39 1,438.38 0.00%
CA135087WL43 CAGV 5.750 06/01/29 CANADA GOV CA CAD AAA 33,269.95 24,473.19 0.04%




Collateral data - as at 16/06/2025

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

CA135087XG49 CAGV 5.750 06/01/33 CANADA GOV CA CAD AAA 36,320.68 26,717.29 0.04%
CA135087XW98 CAGV 5.000 06/01/37 CANADA GOV CA CAD AAA 493,534.76 363,041.46 0.53%
DE0001102481 DEGV 08/15/50 GERMANY GOV DE EUR AAA 562,646.89 649,500.51 0.94%
DE0001102499 DEGV 02/15/30 GERMANY GOV DE EUR AAA 562,647.06 649,500.71 0.94%
DEO00BU25018 DEGV 2.400 10/19/28 GERMANY GOV DE EUR AAA 530,358.08 612,227.41 0.89%
DEO00BU27049 DEGV 2.500 02/15/35 GERMANY GOV DE EUR AAA 165,858.81 191,461.79 0.28%
F14000557525 FIGV 2.875 04/15/29 FINLAND GOV Fl EUR AA1 13,360.87 15,423.34 0.02%
FR0000187635 FRGV 5.750 10/25/32 FRANCE GOV FR EUR AA2 11,230.91 12,964.58 0.02%
FR0013234333 FRGV 1.750 06/25/39 FRANCE GOV FR EUR AA2 17.30 19.97 0.00%
FR0013250560 FRGV 1.000 05/25/27 FRANCE GOV FR EUR AA2 4,175.06 4,819.55 0.01%
FR0013313582 FRGV 1.250 05/25/34 FRANCE GOV FR EUR AA2 985.68 1,137.83 0.00%
FR0013327491 FRGV 0.100 07/25/36 FRANCE GOV FR EUR AA2 429,356.66 495,634.79 0.72%
FR0013524014 FRGV 0.100 03/01/36 FRANCE GOV FR EUR AA2 1,861,763.94 2,149,157.22 3.13%
FRO01400FYQ4 FRGV 2.500 09/24/26 FRANCE GOV FR EUR AA2 1,296,820.37 1,497,005.51 2.18%
FRO01400H7V7 FRGV 3.000 05/25/33 FRANCE GOV FR EUR AA2 14,033.30 16,199.56 0.02%
FRO01400NBC6 FRGV 2.500 09/24/27 FRANCE GOV FR EUR AA2 295.25 340.82 0.00%
IEOOBY7QL619 JOHNSON CNTRLS ODSH JOHNSON CNTRLS COM us uUsD AAA 1,723,987.97 1,723,987.97 2.51%
JP1051751R17 JPGV 0.900 12/20/29 JAPAN GOV JP JPY A1l 93,063,016.56 645,620.71 0.94%
JP1051761R23 JPGV 1.000 12/20/29 JAPAN GOV JP JPY A1l 92,949,333.34 644,832.04 0.94%
JP1120261M59 JPGV 0.005 03/10/31 JAPAN GOV JP JPY A1l 93,221,641.94 646,721.17 0.94%
JP1201481E36 JPGV 1.500 03/20/34 JAPAN GOV JP JPY A1l 93,006,792.38 645,230.66 0.94%
JP1201651J76 JPGV 0.500 06/20/38 JAPAN GOV JP JPY A1l 92,825,863.25 643,975.47 0.94%
JP1201711L13 JPGV 0.300 12/20/39 JAPAN GOV JP JPY A1l 119,154.95 826.63 0.00%
JP1201891Q77 JPGV 1.900 06/20/44 JAPAN GOV JP JPY A1l 2,310,698.30 16,030.37 0.02%
JP1300341B39 JPGV 2.200 03/20/41 JAPAN GOV JP JPY A1l 50,832.69 352.65 0.00%
JP1300741N49 JPGV 1.000 03/20/52 JAPAN GOV JP JPY A1l 23,317,630.88 161,765.07 0.24%
JP1300821Q49 JPGV 1.800 03/20/54 JAPAN GOV JP JPY A1l 21,571,393.59 149,650.62 0.22%
JP1300841QA6 JPGV 2.100 09/20/54 JAPAN GOV JP JPY A1l 5,037,248,013.66 34,945,693.33 50.84%
US00724F1012 ADOBE ODSH ADOBE COM us usD AAA 1,723,980.03 1,723,980.03 2.51%
US02079K1079 ALPHABET ODSH ALPHABET COM us usD AAA 585,974.66 585,974.66 0.85%
US135087Q560 CAGV 3.750 04/26/28 CANADA GOV CA usD AAA 30,073.05 30,073.05 0.04%
US20030N1019 COMCAST ODSH COMCAST COM us usD AAA 1,724,056.27 1,724,056.27 2.51%
US427028AB18 CAGV 0.750 05/19/26 CANADA GOV CA usD AAA 9,735.18 9,735.18 0.01%
US4581401001 INTEL ODSH INTEL COM us usD AAA 300.77 300.77 0.00%
US5949181045 MICROSOFT ODSH MICROSOFT COM us usD AAA 1,722,984.27 1,722,984.27 2.51%
US67066G1040 NVIDIA ODSH NVIDIA COM us usD AAA 1,715,435.58 1,715,435.58 2.50%
US88160R1014 TESLA ODSH TESLA COM us uUsD AAA 1,722,462.77 1,722,462.77 2.51%
US912810FB99 UST 6.125 11/15/27 US TREASURY GOV us uUsD AAA 40,844.38 40,844.38 0.06%
US912810QE10 UST 4.625 02/15/40 US TREASURY GOV us uUsD AAA 6,289.82 6,289.82 0.01%




Collateral data - as at 16/06/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
US912810QX90 UST 2.750 08/15/42 US TREASURY GOV us usD AAA 41,081.25 41,081.25 0.06%
US912810RC45 UST 3.625 08/15/43 US TREASURY GOV us usD AAA 648,312.89 648,312.89 0.94%
US912810RX81 UST 3.000 05/15/47 US TREASURY GOV us usD AAA 73.95 73.95 0.00%
US912810TF57 UST 2.375 02/15/42 US TREASURY GOV us usD AAA 810,813.75 810,813.75 1.18%
US912810TM09 UST 4.000 11/15/42 US TREASURY GOV us usD AAA 378,070.46 378,070.46 0.55%
US912810TN81 UST 3.625 02/15/53 US TREASURY GOV us usD AAA 283,318.52 283,318.52 0.41%
Us912810TQ13 UST 3.875 02/15/43 US TREASURY GOV us usD AAA 1,029,261.32 1,029,261.32 1.50%
US912810TU25 UST 4.375 08/15/43 US TREASURY GOV us usD AAA 1,911.87 1,911.87 0.00%
US912810UA42 UST 4.625 05/15/54 US TREASURY GOV us usD AAA 45,455.44 45,455.44 0.07%
US912810UA42 UST 4.625 05/15/54 US TREASURY GOV us usD AAA 22,783.54 22,783.54 0.03%
US9128286X38 UST 2.125 05/31/26 US TREASURY GOV us usD AAA 363,190.49 363,190.49 0.53%
US91282CAB72 UST 0.250 07/31/25 US TREASURY GOV us usD AAA 22,715.74 22,715.74 0.03%
US91282CBL46 UST 1.125 02/15/31 US TREASURY GOV us uUsD AAA 518.12 518.12 0.00%
US91282CBS98 UST 1.250 03/31/28 US TREASURY GOV us uUsD AAA 1,494,984.31 1,494,984.31 2.18%
US91282CEC10 UST 1.875 02/28/27 US TREASURY GOV us uUsD AAA 7,395.97 7,395.97 0.01%
US91282CEE75 UST 2.375 03/31/29 US TREASURY GOV us uUsD AAA 95.21 95.21 0.00%
US91282CFB28 UST 2.750 07/31/27 US TREASURY GOV us uUsD AAA 9,608.84 9,608.84 0.01%
US91282CFY21 UST 3.875 11/30/29 US TREASURY GOV us uUsD AAA 730,082.64 730,082.64 1.06%
US91282CGB19 UST 3.875 12/31/29 US TREASURY GOV us uUsD AAA 38,200.27 38,200.27 0.06%
US91282CJG78 UST 4.875 10/31/30 US TREASURY GOV us uUsD AAA 1,268,458.55 1,268,458.55 1.85%
US91282CJR34 UST 3.750 12/31/28 US TREASURY GOV us uUsD AAA 22,766.77 22,766.77 0.03%
US91282CJS17 UST 4.250 12/31/25 US TREASURY GOV us uUsD AAA 22,699.38 22,699.38 0.03%
US91282CKX82 UST 4.250 06/30/29 US TREASURY GOV us usD AAA 22,753.35 22,753.35 0.03%
US91282CLB53 UST 4.375 07/31/26 US TREASURY GOV us usD AAA 22,695.64 22,695.64 0.03%
US91282CLH24 UST 3.750 08/31/26 US TREASURY GOV us usD AAA 363,165.12 363,165.12 0.53%
US91282CLK52 UST 3.625 08/31/29 US TREASURY GOV us usD AAA 199.86 199.86 0.00%
US91282CLL36 UST 3.375 09/15/27 US TREASURY GOV us usD AAA 916,498.29 916,498.29 1.33%
US91282CMMO00 UST 4.625 02/15/35 US TREASURY GOV us usD AAA 6,209.92 6,209.92 0.01%
US98138H1014 WORKDAY ODSH WORKDAY COM us usD AAA 1,724,074.60 1,724,074.60 2.51%
Total: 68,732,644.06 100.00%




Geographical allocation of collateral
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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

NOMURA INTERNATIONAL PLC (PARENT)

26,035,928.86

BNP PARIBAS PRIME BROKERAGE INTL LTD (PARENT)

12,998,547.10

2

3 | DEUTSCHE BANK AG (PARENT) 6,330,733.04
4 | Jefferies International Limited (Parent) 5,865,672.17
5 | THE TORONTO-DOMINION BANK LONDON BRANCH 4,240,904.90
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