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HBCE / HSBC Gbl Inv Fd - Euro Bond
Report as at 23/06/2025

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 - Euro Bond

Replication Mode

Physical replication

ISIN Code LU0165129312
Total net assets (AuM) 56,519,256
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 23/06/2025

Currently on loan in EUR (base currency) 4,679,006.07

Current percentage on loan (in % of the fund AuM) 8.28%

Collateral value (cash and securities) in EUR (base currency) 5,386,648.62

Collateral value (cash and securities) in % of loan 115%

Securities lending statistics

12-month average on loan in EUR (base currency) 2,085,889.26
12-month average on loan as a % of the fund AuM 3.75%
12-month maximum on loan in EUR 4,573,444 .14
12-month maximum on loan as a % of the fund AuM 8.37%
Gross Return for the fund over the last 12 months in (base currency fund) 4,639.91

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0083%

Collateral data - as at 23/06/2025

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

AU0000097495 AUGV 1.750 06/21/51 AUSTRALIA GOV AU AUD AAA 210,020.26 117,940.35 2.19%
CA135087M276 CAGV 1.500 06/01/31 CANADA GOV CA CAD AAA 1,829.07 1,156.93 0.02%
GB0031790826 UKTI 2 01/26/35 UK TREASURY GIL GB GBP AA3 335,185.23 391,948.85 7.28%
GB0032452392 UKT 4 1/4 03/07/36 UK TREASURY GIL GB GBP AA3 2.92 3.41 0.00%
GBOOBOCNHZ09 UKTI 1 1/4 11/22/55 UK TREASURY GIL GB GBP AA3 195,301.45 228,375.75 4.24%
GB00B3Y1JG82 UKTI 0 1/8 03/22/29 UK TREASURY GIL GB GBP AA3 336,671.98 393,687.38 7.31%
GBO0B4PTCY75 UKTI 0 3/8 03/22/62 UK TREASURY GIL GB GBP AA3 195,299.82 228,373.84 4.24%
GB00BDX8CX86 UKTI 0 1/8 03/22/68 UK TREASURY GIL GB GBP AA3 195,299.57 228,373.55 4.24%
GBOOBFMCNG652 UKT 158 10/22/71 UK Treasury GIL GB GBP AA3 195,299.86 228,373.89 4.24%
GBOOBLPK7334 UKT 1 1/8 01/31/39 UK Treasury GIL GB GBP AA3 130,102.41 152,135.25 2.82%




Collateral data - as at 23/06/2025

B HK

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
GB00BM872S21 UKT 0 7/8 07/31/33 UK Treasury GIL GB GBP AA3 99.14 115.93 0.00%
GBOOBMFOLF76 GBGV 4.000 10/22/63 UNITED KINGDOM GIL GB GBP AA3 195,299.78 228,373.80 4.24%
GB00BMY62761 UKTI 13/4 09/22/38 Cor UK Treasury GIL GB GBP AA3 157,499.13 184,171.61 3.42%
GBOOBPSNBGS80 UKTI 1 1/4 11/22/2054 UK Treasury GIL GB GBP AA3 390.99 457.20 0.01%
GBOOBPSNBGS80 UKTI 1 1/4 11/22/2054 UK Treasury GIL GB GBP AA3 336,423.44 393,396.75 7.30%
GB00BQC82D08 UKT 4 3/8 01/31/2040 UK TREASURY GIL GB GBP AA3 157,499.68 184,172.25 3.42%
GB00BT7J0241 UKT 5 3/8 01/31/56 UK Treasury GIL GB GBP AA3 195,299.78 228,373.80 4.24%
GBOOBYYMZX75 UKT 2 1/2 07/22/65 UK TREASURY GIL GB GBP AA3 315.38 368.79 0.01%
GB00BZ13DV40 UKTI 0125 08/10/48 UK TREASURY GIL GB GBP AA3 289.52 338.55 0.01%
JP1051551P11 JPGV 0.300 12/20/27 JAPAN GOV JP JPY A1l 66,113,839.33 393,487.19 7.30%
JP1051751R17 JPGV 0.900 12/20/29 JAPAN GOV JP JPY A1l 16,577,650.18 98,664.56 1.83%
JP1051771R39 JPGV 1.100 12/20/29 JAPAN GOV JP JPY A1l 655,448.92 3,901.01 0.07%
JP1103771R12 JPGV 1.200 12/20/34 JAPAN GOV JP JPY A1l 66,079,963.18 393,285.57 7.30%
JP1120241K56 JPGV 0.100 03/10/29 JAPAN GOV JP JPY A1l 4,622,533.36 27,511.75 0.51%
JP1120281P52 JPGV 0.005 03/10/33 JAPAN GOV JP JPY A1l 1,528,031.69 9,094.33 0.17%
JP1201581G90 JPGV 0.500 09/20/36 JAPAN GOV JP JPY A1l 577,933.82 3,439.67 0.06%
JP1300011W09 JPGV 2.800 09/20/29 JAPAN GOV JP JPY A1l 4,668,333.55 27,784.34 0.52%
JP1300021001 JPGV 2.400 02/20/30 JAPAN GOV JP JPY A1l 4,670,695.17 27,798.40 0.52%
JP1300031000 JPGV 2.300 05/20/30 JAPAN GOV JP JPY A1l 4,690,071.49 27,913.72 0.52%
JP1300091319 JPGV 1.400 12/20/32 JAPAN GOV JP JPY A1l 4,682,860.87 27,870.80 0.52%
JP1300111372 JPGV 1.700 06/20/33 JAPAN GOV JP JPY A1l 4,671,094.01 27,800.77 0.52%
US912810FH69 UST 3.875 04/15/29 US TREASURY GOV us uUsD AAA 451,724.70 392,294.30 7.28%
US9128283R96 UST 0.500 01/15/28 US TREASURY GOV us UsD AAA 889.11 77213 0.01%
US91282CAV37 UST 0.875 11/15/30 US TREASURY GOV us UsD AAA 212,050.07 184,152.06 3.42%
US91282CBJ99 UST 0.750 01/31/28 US TREASURY GOV us UsD AAA 211,987.53 184,097.75 3.42%
US91282CBL46 UST 1.125 02/15/31 US TREASURY GOV us UsD AAA 211,990.86 184,100.64 3.42%
US91282CCH25 UST 1.250 06/30/28 US TREASURY GOV us UsD AAA 210,195.80 182,541.74 3.39%
Total: 5,386,648.62 100.00%
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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 INTERNATIO 2,342,267.22
Top 5 borrowers in last Month
No. | Counterparty Market Value

1 | BARCLAYS BANK PLC (PARENT) 1,207,481.37

2 | GOLDMAN SACHS INTERNATIONAL (PARENT) 911,375.19

3 | MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT) 867,373.24

4 | MERRILL LYNCH INTERNATIONAL (PARENT) 731,496.81

5 | BNP PARIBAS LONDON (PARENT) 162,678.80
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