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HBCE / HSBC GIF - Euro Bond Total Return
Report as at 01/05/2025

Summary of policy

% limit on maximum percentage of book on loan

25%

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) 155,165,670
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 01/05/2025

Currently on loan in EUR (base currency)

10,673,156.51

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

6.88%

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

12,325,000.03

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

12-month average on loan in EUR (base currency) 7,626,346.35
12-month average on loan as a % of the fund AuM 7.31%

12-month maximum on loan in EUR

17,660,658.23

12-month maximum on loan as a % of the fund AuM 19.18%

Gross Return for the fund over the last 12 months in (base currency fund) 25,434.73

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0244%

Collateral data - as at 01/05/2025

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 352,835.29 352,835.29 2.86%
AU3TB0000192 AUGYV 3.750 04/21/37 AUSTRALIA GOV AU AUD AAA 7,608.37 4,288.93 0.03%
BE0000340498 BEGV 2.150 06/22/66 BELGIUM GOV BE EUR AA3 226,550.98 226,550.98 1.84%
DE000BU25018 DEGV 2.400 10/19/28 GERMANY GOV DE EUR AAA 235,614.69 235,614.69 1.91%
FR0013313582 FRGV 1.250 05/25/34 FRANCE GOV FR EUR AA2 173,866.37 173,866.37 1.41%
GBO0OBOCNHZ09 UKTI 1 1/4 11/22/55 UK TREASURY GIL GB GBP AA3 300,037.25 353,068.08 2.86%
GBO0OBOCNHZ09 UKTI 1 1/4 11/22/55 UK TREASURY GIL GB GBP AA3 147,622.32 173,714.20 1.41%
GB00B3MYD345 UKTI 0 5/8 11/22/42 UK TREASURY GIL GB GBP AA3 147,813.00 173,938.58 1.41%
GBO0OB4PTCY75 UKTI 0 3/8 03/22/62 UK TREASURY GIL GB GBP AA3 300,037.30 353,068.14 2.86%
GB00BDX8CX86 UKTI 0 1/8 03/22/68 UK TREASURY GIL GB GBP AA3 300,036.82 353,067.58 2.86%




Collateral data - as at 01/05/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
GBOOBFMCNG652 UKT 158 10/22/71 UK Treasury GIL GB GBP AA3 300,037.18 353,068.00 2.86%
GBOOBMFOLF76 GBGV 4.000 10/22/63 UNITED KINGDOM GIL GB GBP AA3 457,536.80 538,405.29 4.37%
GBOOBPJJKP77 UKT 43/4 10/22/43 UK Treasury GIL GB GBP AA3 157,499.46 185,337.10 1.50%
GB00BQC82D08 UKT 4 3/8 01/31/2040 UK TREASURY GIL GB GBP AA3 157,499.51 185,337.15 1.50%
GB00OBT7J0134 UKTI 1 7/8 09/22/49 Corp UK TREASURY GIL GB GBP AA3 157,455.90 185,285.84 1.50%
GB0OOBYVP4K94 UKTI 018 11/22/56 CORP UK TREASURY GIL GB GBP AA3 148,377.00 174,602.26 1.42%
JP1024681R19 JPGV 0.600 01/01/27 JAPAN GOV JP JPY A1l 28,285,908.42 174,704.12 1.42%
JP1103641MA8 JPGV 0.100 09/20/31 JAPAN GOV JP JPY A1l 1,094,779.01 6,761.76 0.05%
JP1200811592 JPGV 2.000 09/20/25 JAPAN GOV JP JPY A1l 36,654,836.62 226,393.69 1.84%
JP1200851630 JPGV 2.100 03/20/26 JAPAN GOV JP JPY A1l 36,593,781.22 226,016.59 1.83%
JP1300211610 JPGV 2.300 12/20/35 JAPAN GOV JP JPY A1l 36,669,819.44 226,486.23 1.84%
JP1300221643 JPGV 2.500 03/20/36 JAPAN GOV JP JPY A1l 9,361,506.19 57,820.09 0.47%
JP1742701QB6 JPGV 11/20/25 JAPAN GOV JP JPY A1l 36,663,269.22 226,445.77 1.84%
JP1742981R47 JPGV 10/10/25 JAPAN GOV JP JPY A1l 36,634,305.72 226,266.88 1.84%
US912810SJ88 UST 2.250 08/15/49 US TREASURY GOV us uUsD AAA 1,121,362.09 985,986.21 8.00%
US912810SL35 UST 2.000 02/15/50 US TREASURY GOV us uUsD AAA 1,121,126.15 985,778.75 8.00%
US912810SZz21 UST 2.000 08/15/51 US TREASURY GOV us uUsD AAA 1,123,231.26 987,629.73 8.01%
US9128282L.36 UST 0.375 07/15/27 US TREASURY GOV us uUsD AAA 280,640.10 246,759.96 2.00%
US912828N712 UST 0.625 01/15/26 US TREASURY GOV us uUsD AAA 1,123,221.64 987,621.27 8.01%
US912828V491 UST 0.375 01/15/27 US TREASURY GOV us uUsD AAA 1,121,633.90 986,225.21 8.00%
US91282CAV37 UST 0.875 11/15/30 US TREASURY GOV us uUsD AAA 210,746.20 185,303.97 1.50%
US91282CBJ99 UST 0.750 01/31/28 US TREASURY GOV us uUsD AAA 210,749.68 185,307.03 1.50%
US91282CBL46 UST 1.125 02/15/31 US TREASURY GOV us usD AAA 135,803.87 119,409.02 0.97%
US91282CDC29 UST 0.125 10/15/26 US TREASURY GOV us usD AAA 1,121,648.56 986,238.09 8.00%
US91282CKD29 UST 4.250 02/28/29 US TREASURY GOV us usD AAA 197,599.80 173,744.66 1.41%
US91282CKP58 UST 4.625 04/30/29 US TREASURY GOV us usD AAA 116,064.36 102,052.54 0.83%
Total: 12,325,000.03 100.00%
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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 5,878,106.47
Top 5 borrowers in last Month
No. | Counterparty Market Value

1 | MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT) 3,455,216.91

2 | MERRILL LYNCH INTERNATIONAL (PARENT) 1,836,311.54

3 | BARCLAYS BANK PLC (PARENT) 1,652,287.27

4 | BNP PARIBAS LONDON (PARENT) 1,643,905.88

5 | GOLDMAN SACHS INTERNATIONAL (PARENT) 1,329,517.80
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