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HBCE / HSBC GIF - Euro Bond Total Return
Report as at 17/07/2025

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) 157,360,223
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 17/07/2025

Currently on loan in EUR (base currency)

25,201,018.77

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

16.01%

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

27,144,038.38

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

12-month average on loan in EUR (base currency) 8,293,814.22
12-month average on loan as a % of the fund AuM 7.20%

12-month maximum on loan in EUR

19,802,504.46

12-month maximum on loan as a % of the fund AuM 12.78%

Gross Return for the fund over the last 12 months in (base currency fund) 29,942.77

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0260%

Collateral data - as at 17/07/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
AT0000383864 ATGV 6.250 07/15/27 AUSTRIA GOV AT EUR AA1 1,008.02 1,008.02 0.00%
CA135087S216 CAGV 3.250 12/01/34 CANADA GOV CA CAD AAA 10,798.01 6,777.11 0.02%
CA135087VS05 CAGV 4.250 12/01/26 CANADA GOV CA CAD AAA 2,173,612.87 1,364,214.17 5.03%
DE0001102424 DEGV 0.500 08/15/27 GERMANY GOV DE EUR AAA 0.98 0.98 0.00%
DE000BU22080 DEGV 2.200 03/11/27 GERMANY GOV DE EUR AAA 1.02 1.02 0.00%
DE000BU25042 DEGV 2.400 04/18/30 GERMANY GOV DE EUR AAA 1,415,380.42 1,415,380.42 5.21%
DE000BU27006 DEGV 2.400 11/15/30 GERMANY GOV DE EUR AAA 1,385,687.07 1,385,687.07 5.10%
DE000BU2Z007 DEGV 2.300 02/15/33 GERMANY GOV DE EUR AAA 23,563.15 23,563.15 0.09%
DE000BU2Z015 DEGV 2.600 08/15/33 GERMANY GOV DE EUR AAA 693.19 693.19 0.00%
GBO0OBOCNHZ09 UKTI 1 1/4 11/22/55 UK TREASURY GIL GB GBP AA3 1,199,678.60 1,385,688.77 5.10%




Collateral data - as at 17/07/2025

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

GB00B1L6W962 UKTI 1 1/8 11/22/37 UK TREASURY GIL GB GBP AA3 200,738.30 231,862.77 0.85%
GB00B3MYD345 UKTI 0 5/8 11/22/42 UK TREASURY GIL GB GBP AA3 200,710.19 231,830.30 0.85%
GBOOB4PTCY75 UKTI 0 3/8 03/22/62 UK TREASURY GIL GB GBP AA3 1,199,677.13 1,385,687.07 5.10%
GB00B54QLM75 UKT 4 01/22/60 UK TREASURY GIL GB GBP AA3 115,600.16 133,523.96 0.49%
GBOOB6RNH572 UKT 3 3/4 07/22/52 UK TREASURY GIL GB GBP AA3 47,249.56 54,575.60 0.20%
GB00B73ZYW09 UKTI 0 1/4 03/22/52 UK TREASURY GIL GB GBP AA3 47,249.20 54,575.19 0.20%
GB00B73ZYW09 UKTI 0 1/4 03/22/52 UK TREASURY GIL GB GBP AA3 200,002.92 231,013.37 0.85%
GB00OBBJNQY21 UKT 3 1/2 07/22/68 UK TREASURY GIL GB GBP AA3 28.39 32.79 0.00%
GB00OBDX8CX86 UKTI 0 1/8 03/22/68 UK TREASURY GIL GB GBP AA3 1,199,677.15 1,385,687.09 5.10%
GB00OBDX8CX86 UKTI 0 1/8 03/22/68 UK TREASURY GIL GB GBP AA3 200,851.66 231,993.71 0.85%
GBOOBFMCNG652 UKT 158 10/22/71 UK Treasury GIL GB GBP AA3 1,196,483.53 1,381,998.30 5.09%
GBOOBGDYHF49 GBGV 0.125 08/10/41 UNITED KINGDOM GIL GB GBP AA3 47,249.93 54,576.03 0.20%
GBOOBJQWYH73 UKT 1 1/4 10/22/41 UNITED KINGDOM GIL GB GBP AA3 0.58 0.67 0.00%
GBOOBLPK7334 UKT 1 1/8 01/31/39 UK Treasury GIL GB GBP AA3 0.63 0.73 0.00%
GBOOBMFOLF76 GBGV 4.000 10/22/63 UNITED KINGDOM GIL GB GBP AA3 1,244,521.97 1,437,485.10 5.30%
GBOOBNNGP551 UKTI 0 1/8 08/10/31 UK Treasury GIL GB GBP AA3 859.75 993.05 0.00%
GBOOBPJJKP77 UKT 43/4 10/22/43 UK Treasury GIL GB GBP AA3 852,677.77 984,885.46 3.63%
GBOOBPSNBB36 UKT 4 3/8 07/31/54 UK Treasury GIL GB GBP AA3 47,249.39 54,575.41 0.20%
GBOOBPSNBGS80 UKTI 1 1/4 11/22/2054 UK Treasury GIL GB GBP AA3 30,641.24 35,392.16 0.13%
GBOOBSQNRC93 UKT 43/8 03/07/28 UK Treasury GIL GB GBP AA3 2.02 2.33 0.00%
GB00OBT7HZZ68 UKTI 1 1/8 09/22/35 COR UK TREASURY GIL GB GBP AA3 215,312.86 248,697.12 0.92%
GB00OBT7J0027 UKT 4 A, 03/07/35 Corp UK TREASURY GIL GB GBP AA3 1.00 1.16 0.00%
GB00OBT7J0134 UKTI 1 7/8 09/22/49 Corp UK TREASURY GIL GB GBP AA3 200,651.06 231,762.01 0.85%
GB0OBYMWG366 UKTI 0 1/8 03/22/46 UK TREASURY GIL GB GBP AA3 200,245.69 231,293.78 0.85%
NL0014555419 NLGV 07/15/30 NETHERLANDS GOV NL EUR AAA 1.78 1.78 0.00%
US912810FH69 UST 3.875 04/15/29 US TREASURY GOV us usD AAA 1,145,332.10 987,656.01 3.64%
Us912810QW18 UST 3.000 05/15/42 US TREASURY GOV us usD AAA 288,157.97 248,487.71 0.92%
US912810Qz49 UST 3.125 02/15/43 US TREASURY GOV us usD AAA 1,149,365.97 991,134.54 3.65%
US912810SD19 UST 3.000 08/15/48 US TREASURY GOV us usD AAA 1,149,423.31 991,183.99 3.65%
US912810SH23 UST 2.875 05/15/49 US TREASURY GOV us usD AAA 69.87 60.25 0.00%
US912810SK51 UST 2.375 11/15/49 US TREASURY GOV us usD AAA 125.00 107.79 0.00%
US912810TK43 UST 3.375 08/15/42 US TREASURY GOV us usD AAA 1,149,430.68 991,190.34 3.65%
US912810TM09 UST 4.000 11/15/42 US TREASURY GOV us usD AAA 1,149,437.70 991,196.40 3.65%
US912810TR95 UST 3.625 05/15/53 US TREASURY GOV us usD AAA 792.54 683.43 0.00%
US912810UE63 UST 4.500 11/15/54 US TREASURY GOV us usD AAA 2,229.33 1,922.42 0.01%
US912810UJ50 UST 4.750 02/15/45 US TREASURY GOV us usD AAA 3,156.13 2,721.63 0.01%
US91282CAE12 UST 0.625 08/15/30 US TREASURY GOV us uUsD AAA 676.93 583.74 0.00%
US91282CBJ99 UST 0.750 01/31/28 US TREASURY GOV us uUsD AAA 1,582,159.91 1,364,346.41 5.03%
US91282CBL46 UST 1.125 02/15/31 US TREASURY GOV us uUsD AAA 6,530.90 5,631.80 0.02%




Collateral data - as at 17/07/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
US91282CCH25 UST 1.250 06/30/28 US TREASURY GOV us UsD AAA 1,582,148.39 1,364,336.48 5.03%
US91282CCS89 UST 1.250 08/15/31 US TREASURY GOV us UsD AAA 1,582,216.12 1,364,394.89 5.03%
US91282CCV19 UST 1.125 08/31/28 US TREASURY GOV us UsD AAA 822,717.65 709,455.39 2.61%
US91282CDJ71 UST 1.375 11/15/31 US TREASURY GOV us UsD AAA 28,685.15 24,736.11 0.09%
US91282CDK45 UST 1.250 11/30/26 US TREASURY GOV us UsD AAA 184,351.02 158,971.70 0.59%
US91282CDY49 UST 1.875 02/15/32 US TREASURY GOV us UsD AAA 27,081.43 23,353.17 0.09%
US91282CFF32 UST 2.750 08/15/32 US TREASURY GOV us UsD AAA 1,149,415.88 991,177.58 3.65%
US91282CGM73 UST 3.500 02/15/33 US TREASURY GOV us UsD AAA 253,508.87 218,608.70 0.81%
US91282CHA27 UST 3.500 04/30/28 US TREASURY GOV us UsD AAA 99.60 85.89 0.00%
US91282CHT18 UST 3.875 08/15/33 US TREASURY GOV us UsD AAA 454,473.67 391,906.99 1.44%
US91282CJK80 UST 4.625 11/15/26 US TREASURY GOV us UsD AAA 96,310.94 83,051.96 0.31%
US91282CJR34 UST 3.750 12/31/28 US TREASURY GOV us UsD AAA 492,167.70 424,411.73 1.56%
US91282CKP58 UST 4.625 04/30/29 US TREASURY GOV us UsD AAA 45,730.42 39,434.78 0.15%
US91282CMT52 UST 4.125 03/31/32 US TREASURY GOV us UsD AAA 681,577.36 587,745.67 2.17%
Total: 27,144,038.38 100.00%
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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) 8,797,202.81
2 | MERRILL LYNCH INTERNATIONAL (PAHR 8,536,162.35
3 | MORGAN STANLEY & CO INTERNATIO 5,899,875.70
Top 5 borrowers in last Month
No. | Counterparty Market Value
1 | MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT) 6,584,893.42
2 | MERRILL LYNCH INTERNATIONAL (PARENT) 3,963,105.84
3 | BARCLAYS BANK PLC (PARENT) 3,680,093.25
4 | GOLDMAN SACHS INTERNATIONAL (PARENT) 1,423,592.53
5 | RBC EUROPE LIMITED ( PARENT ) 302,285.27
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