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HBCE / HSBC GIF - Euro Bond Total Return
Report as at 18/08/2025

Summary of policy

% limit on maximum percentage of book on loan

30%

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) 158,430,793
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 18/08/2025

Currently on loan in EUR (base currency)

16,718,105.18

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

10.55%

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

17,997,191.54

Collateral value (cash and securities) in % of loan 108%
Securities lending statistics

12-month average on loan in EUR (base currency) 9,587,409.40
12-month average on loan as a % of the fund AuM 7.94%

12-month maximum on loan in EUR

26,482,853.38

12-month maximum on loan as a % of the fund AuM 16.85%

Gross Return for the fund over the last 12 months in (base currency fund) 33,888.97

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0281%

Collateral data - as at 18/08/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
DE0001102598 DEGV 1.000 05/15/38 GERMANY GOV DE EUR AAA 111,118.42 111,118.42 0.62%
DE000BU22080 DEGV 2.200 03/11/27 GERMANY GOV DE EUR AAA 1,030,207.62 1,030,207.62 5.72%
DE000BU22098 DEGV 1.700 06/10/27 GERMANY GOV DE EUR AAA 632,821.70 632,821.70 3.52%
DE000BU22106 DEGV 1.900 09/16/27 GERMANY GOV DE EUR AAA 54,682.59 54,682.59 0.30%
DE000BU25018 DEGV 2.400 10/19/28 GERMANY GOV DE EUR AAA 1,027,143.64 1,027,143.64 5.71%
DE000BU25034 DEGV 2.500 10/11/29 GERMANY GOV DE EUR AAA 51,817.55 51,817.55 0.29%
DE000BU2Z007 DEGV 2.300 02/15/33 GERMANY GOV DE EUR AAA 1,084,709.61 1,084,709.61 6.03%
DE000BU2Z023 DEGV 2.200 02/15/34 GERMANY GOV DE EUR AAA 54,269.55 54,269.55 0.30%
DE000BU2Z031 DEGV 2.600 08/15/34 GERMANY GOV DE EUR AAA 36,341.11 36,341.11 0.20%
DE000BU2Z056 DEGV 2.600 08/15/35 GERMANY GOV DE EUR AAA 22.74 22.74 0.00%




Collateral data - as at 18/08/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
GBOOB4PTCY75 UKTI 0 3/8 03/22/62 UK TREASURY GIL GB GBP AA3 889,874.93 1,030,208.21 5.72%
GBOOB6RNH572 UKT 3 3/4 07/22/52 UK TREASURY GIL GB GBP AA3 95,358.08 110,396.05 0.61%
GB00OBDCHBW80 UKT 1 1/2 07/22/47 UK TREASURY GIL GB GBP AA3 2.00 2.32 0.00%
GB00OBDX8CX86 UKTI 0 1/8 03/22/68 UK TREASURY GIL GB GBP AA3 95,226.79 110,244.05 0.61%
GBOOBFMCNG652 UKT 158 10/22/71 UK Treasury GIL GB GBP AA3 889,874.85 1,030,208.11 5.72%
GBOOBFMCNG652 UKT 158 10/22/71 UK Treasury GIL GB GBP AA3 95,355.29 110,392.82 0.61%
GBOOBMFOLF76 GBGV 4.000 10/22/63 UNITED KINGDOM GIL GB GBP AA3 889,875.00 1,030,208.29 5.72%
GB00BQC82D08 UKT 4 3/8 01/31/2040 UK TREASURY GIL GB GBP AA3 45,269.37 52,408.35 0.29%
GB00OBT7J0134 UKTI 1 7/8 09/22/49 Corp UK TREASURY GIL GB GBP AA3 129.26 149.64 0.00%
GB0OOBYVP4K94 UKTI 018 11/22/56 CORP UK TREASURY GIL GB GBP AA3 95,337.92 110,372.71 0.61%
GB00BZ13DV40 UKTI 0125 08/10/48 UK TREASURY GIL GB GBP AA3 95,352.15 110,389.18 0.61%
JP1051741QB7 JPGV 0.700 09/20/29 JAPAN GOV JP JPY A1l 18,944,819.02 110,135.12 0.61%
JP1051771R39 JPGV 1.100 12/20/29 JAPAN GOV JP JPY A1l 3,107,943.80 18,067.93 0.10%
JP1201861PA6 JPGV 1.500 09/20/43 JAPAN GOV JP JPY A1l 70,035,304.85 407,148.06 2.26%
JP1400171Q50 JPGV 2.200 03/20/64 JAPAN GOV JP JPY A1l 10,761,145.51 62,559.58 0.35%
US683234C978 ONTAR 4.850 06/11/35 ONTARIO BND CA uUsD AAA 5,124.43 4,375.37 0.02%
US912797NA14 UST BILL 10/30/25 US TREASURY GOV us uUsD AAA 6,049.81 5,165.47 0.03%
US912810FS25 UST 2.000 01/15/26 US TREASURY GOV us uUsD AAA 234,982.27 200,633.51 1.11%
UsS912810QY73 UST 2.750 11/15/42 US TREASURY GOV us uUsD AAA 586,533.81 500,796.66 2.78%
US912810RG58 UST 3.375 05/15/44 US TREASURY GOV us uUsD AAA 586,546.33 500,807.35 2.78%
US912810SW99 UST 1.875 02/15/41 US TREASURY GOV us uUsD AAA 586,413.64 500,694.06 2.78%
US912810TW80 UST 4.750 11/15/43 US TREASURY GOV us uUsD AAA 586,496.84 500,765.09 2.78%
US9128283R96 UST 0.500 01/15/28 US TREASURY GOV us usD AAA 187,514.54 160,104.42 0.89%
US912828S505 UST 0.125 07/15/26 US TREASURY GOV us usD AAA 586,554.04 500,813.93 2.78%
US91282CDW82 UST 1.750 01/31/29 US TREASURY GOV us usD AAA 1,173,980.66 1,002,372.90 5.57%
US91282CDY49 UST 1.875 02/15/32 US TREASURY GOV us usD AAA 1,165,537.88 995,164.25 5.53%
US91282CEC10 UST 1.875 02/28/27 US TREASURY GOV us usD AAA 1,174,158.11 1,002,524.40 5.57%
US91282CEM91 UST 2.875 04/30/29 US TREASURY GOV us usD AAA 1,101,503.33 940,490.01 5.23%
US91282CEP23 UST 2.875 05/15/32 US TREASURY GOV us usD AAA 1,053,110.55 899,171.10 5.00%
US91282CET45 UST 2.625 05/31/27 US TREASURY GOV us usD AAA 782,110.22 667,784.50 3.71%
US91282CFT36 UST 4.000 10/31/29 US TREASURY GOV us usD AAA 1,109,687.31 947,477.69 5.26%
US91282CGM73 UST 3.500 02/15/33 US TREASURY GOV us usD AAA 262,463.90 224,097.98 1.25%
US91282CMB45 UST 4.000 12/15/27 US TREASURY GOV us usD AAA 15,612.88 13,330.65 0.07%
US91282CNG23 UST 4.000 05/31/30 US TREASURY GOV us usD AAA 63,944.39 54,597.26 0.30%
Total: 17,997,191.54 100.00%
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Counterparts

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

No. | Major Name Market Value
1 | BARCLAYS BANK PLC (PARENT) 6,540,017.78
2 | MERRILL LYNCH INTERNATIONAL (PAHR 5,986,492.46
Top 5 borrowers in last Month
No. | Counterparty Market Value
1 | BARCLAYS BANK PLC (PARENT) 8,358,401.71
2 | MERRILL LYNCH INTERNATIONAL (PARENT) 7,021,915.81
3 | MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT) 6,023,792.84
4 | GOLDMAN SACHS INTERNATIONAL (PARENT) 1,837,389.47
5 | RBC EUROPE LIMITED ( PARENT ) 313,102.19
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