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Summary of policy

% limit on maximum percentage of book on loan

25%

Revenue Split

75/25*

Name of the Fund

HBCE - HGIF Gbl Short Duration HY Bd (Parent)

Replication Mode

Physical replication

ISIN Code LU0922809933
Total net assets (AuM) 75,012,618
Reference currency of the fund usD
* 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 21/05/2025

Currently on loan in USD (base currency) 664,164.52

Current percentage on loan (in % of the fund AuM) 0.89%

Collateral value (cash and securities) in USD (base currency) 693,403.83

Collateral value (cash and securities) in % of loan 104%

Securities lending statistics

12-month average on loan in USD (base currency) 1,131,762.50
12-month average on loan as a % of the fund AuM 1.57%
12-month maximum on loan in USD 4,781,470.23
12-month maximum on loan as a % of the fund AuM 3.65%
Gross Return for the fund over the last 12 months in (base currency fund) 13,351.46
Gross Return for the fund over the last 12 months in % of the fund AuM 0.0185%

Collateral data - as at 21/05/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
ATO000A04967 ATGV 4.150 03/15/37 AUSTRIA GOV AT EUR Aal 2,205.14 2,483.43 0.36%
ATO000A0U299 ATGV 3.800 01/26/62 AUSTRIA GOV AT EUR Aal 50,739.61 57,142.95 8.24%
BE0000291972 BEGV 5.500 03/28/28 BELGIUM GOV BE EUR Aa3 0.13 0.15 0.00%
BE0000326356 BEGV 4.000 03/28/32 BELGIUM GOV BE EUR Aa3 33.46 37.68 0.01%
BE0000333428 BEGV 3.000 06/22/34 BELGIUM GOV BE EUR Aa3 7.33 8.25 0.00%
BE0000353624 BEGV 0.650 06/22/71 BELGIUM GOV BE EUR Aa3 24.24 27.30 0.00%
BE0000357666 BEGV 3.000 06/22/33 BELGIUM GOV BE EUR Aa3 1.13 1.27 0.00%
DEO00BU2D012 DEGV 2.900 08/15/56 GERMANY GOV DE EUR Aaa 42,465.60 47,824.76 6.90%
DEO00BU2D012 DEGV 2.900 08/15/56 GERMANY GOV DE EUR Aaa 6,509.22 7,330.68 1.06%
FR0000188799 FRGV 3.150 07/25/32 FRANCE GOV FR EUR Aa3 7.38 8.31 0.00%
FR0010870956 FRGV 4.000 04/25/60 FRANCE GOV FR EUR Aa3 86.85 97.81 0.01%
FR0013154028 FRGV 1.750 05/25/66 FRANCE GOV FR EUR Aa3 3,154.66 3,552.78 0.51%
FR0013257524 FRGV 2.000 05/25/48 FRANCE GOV FR EUR Aa3 1,125.60 1,267.65 0.18%
FR0013515806 FRGV 0.500 05/25/40 FRANCE GOV FR EUR Aa3 571.17 643.25 0.09%
FR0014004J31 FRGV 0.750 05/25/53 FRANCE GOV FR EUR Aa3 51,415.18 57,903.78 8.35%
FR001400AQHO0 FRGV 0.100 07/25/38 FRANCE GOV FR EUR Aa3 51,497.05 57,995.98 8.36%
FRO01400FTH3 FRGV 3.000 05/25/54 FRANCE GOV FR EUR Aa3 54.73 61.64 0.01%
FRO014000HF4 FRGV 3.250 05/25/55 FRANCE GOV FR EUR Aa3 3,668.63 4,131.61 0.60%
GBOOBOCNHZ09 UKTI 1 1/4 11/22/55 UK TREASURY GIL GB GBP Aa3 35,751.66 47,824.59 6.90%
GB00B128DH60 UKTI 1 1/4 11/22/27 UK TREASURY GIL GB GBP Aa3 400.38 535.58 0.08%
GB00B3D4VD98 UKTI 1 1/4 11/22/32 UK TREASURY GIL GB GBP Aa3 294.27 393.64 0.06%
GBOOB4PTCY75 UKTI 0 3/8 03/22/62 UK TREASURY GIL GB GBP Aa3 35,751.98 47,825.02 6.90%
GBOOB6RNH572 UKT 3 3/4 07/22/52 UK TREASURY GIL GB GBP Aa3 7.93 10.61 0.00%
GB00BD9MZZ71 UKTI 018 11/22/65 UK TREASURY GIL GB GBP Aa3 554.56 741.83 0.11%
GBOOBFMCNG652 UKT 158 10/22/71 UK Treasury GIL GB GBP Aa3 80.62 107.84 0.02%
GBOOBFWFPP71 UKT 1 3/4 01/22/49 UK TREASURY GIL GB GBP Aa3 43,340.69 57,976.35 8.36%
GBOOBJQWYH73 UKT 1 1/4 10/22/41 UNITED KINGDOM GIL GB GBP Aa3 93.74 125.39 0.02%
GB0OBLBDX619 UKT 1 1\8 10/22/2073 UK Treasury GIL GB GBP Aa3 1,188.02 1,589.20 0.23%
GB00BM822V59 UKT 1 1/2 07/31/53 UK Treasury GIL GB GBP Aa3 18.19 24.33 0.00%
GBOOBMF9LF76 GBGV 4.000 10/22/63 UNITED KINGDOM GIL GB GBP Aa3 1,018.11 1,361.91 0.20%
GBOOBMF9LJ15 UKTI 0 3/4 11/22/33 UK Treasury GIL GB GBP Aa3 103.91 139.00 0.02%
GBOOBYYMZX75 UKT 2 1/2 07/22/65 UK TREASURY GIL GB GBP Aa3 2,844.29 3,804.77 0.55%
JP1051701Q76 JPGV 0.600 06/20/29 JAPAN GOV JP JPY A1l 3,561,469.61 24,649.37 3.55%
JP1051711Q82 JPGV 0.400 06/20/29 JAPAN GOV JP JPY A1l 343,196.68 2,375.31 0.34%
JP1103591L73 JPGV 0.100 06/20/30 JAPAN GOV JP JPY A1l 47,748.89 330.48 0.05%
JP1120231J51 JPGV 0.100 03/10/28 JAPAN GOV JP JPY A1l 115,412.95 798.79 0.12%
JP1120241K56 JPGV 0.100 03/10/29 JAPAN GOV JP JPY A1l 7,147,421.52 49,468.19 7.13%
JP1201621H91 JPGV 0.600 09/20/37 JAPAN GOV JP JPY A1l 43,299.67 299.68 0.04%
JP1300321A34 JPGV 2.300 03/20/40 JAPAN GOV JP JPY A1l 5,029,384.96 34,809.00 5.02%
JP1300831Q70 JPGV 2.200 06/20/54 JAPAN GOV JP JPY A1l 1,206,184.58 8,348.15 1.20%
NL0013552060 NLGV 0.500 01/15/40 NETHERLANDS GOV NL EUR Aaa 44.95 50.62 0.01%
NL0015000QL2 NLGV 01/15/26 NETHERLANDS GOV NL EUR Aaa 2.96 3.33 0.00%
NL0015002BT3 NLGV 05/28/25 NETHERLANDS GOV NL EUR Aaa 1.00 1.12 0.00%
Unknown Company Description UNK EUR 42,465.62 47,824.79 6.90%
Unknown Company Description UNK GBP 90,802.62 121,465.63 17.52%
Total: 693,403.83 100.00%
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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
1 | GOLDMAN SACHS INTERNATIONAL (PARENT) 823,279.97
2 | BARCLAYS BANK PLC (PARENT) 307,458.59
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