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HBCE / HSBC GIF - Euro Bond Total Return

Report as at 24/07/2025

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) 158,014,556

Reference currency of the fund EUR

Securities lending data - as at 24/07/2025

Currently on loan in EUR (base currency) 24,662,975.14

Current percentage on loan (in % of the fund AuM) 15.61%

Collateral value (cash and securities) in  EUR (base currency) 26,166,355.28

Collateral value (cash and securities) in % of loan 106%

Collateral data - as at 24/07/2025

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 1,811.76 1,811.76 0.01%

DE0001102432 DEGV 1.250 08/15/48 GERMANY GOV DE EUR AAA 31,782.30 31,782.30 0.12%

DE0001102549 DEGV 05/15/36 GERMANY GOV DE EUR AAA 0.75 0.75 0.00%

DE0001135481 DEGV 2.500 07/04/44 GERMANY GOV DE EUR AAA 0.94 0.94 0.00%

DE000BU22080 DEGV 2.200 03/11/27 GERMANY GOV DE EUR AAA 1,541,665.30 1,541,665.30 5.89%

DE000BU22106 DEGV 1.900 09/16/27 GERMANY GOV DE EUR AAA 587,210.84 587,210.84 2.24%

DE000BU25018 DEGV 2.400 10/19/28 GERMANY GOV DE EUR AAA 64,391.03 64,391.03 0.25%

DE000BU2F009 DEGV 2.600 05/15/41 GERMANY GOV DE EUR AAA 54,603.83 54,603.83 0.21%

DE000BU2Z015 DEGV 2.600 08/15/33 GERMANY GOV DE EUR AAA 17,274.08 17,274.08 0.07%

FI4000571104 FIGV 3.000 09/15/34 FINLAND GOV FI EUR AA1 267,247.73 267,247.73 1.02%

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%

* 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



Collateral data - as at 24/07/2025

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

GB00B0CNHZ09 UKTI 1 1/4 11/22/55 UK TREASURY GIL GB GBP AA3 1,286,774.81 1,487,061.31 5.68%

GB00B0CNHZ09 UKTI 1 1/4 11/22/55 UK TREASURY GIL GB GBP AA3 201,557.01 232,929.36 0.89%

GB00B4PTCY75 UKTI 0 3/8 03/22/62 UK TREASURY GIL GB GBP AA3 1,286,774.78 1,487,061.27 5.68%

GB00BDX8CX86 UKTI 0 1/8 03/22/68 UK TREASURY GIL GB GBP AA3 1,286,774.87 1,487,061.38 5.68%

GB00BDX8CX86 UKTI 0 1/8 03/22/68 UK TREASURY GIL GB GBP AA3 201,526.14 232,893.68 0.89%

GB00BFMCN652 UKT 158 10/22/71 UK Treasury GIL GB GBP AA3 1,286,774.53 1,487,060.99 5.68%

GB00BGDYHF49 GBGV 0.125 08/10/41 UNITED KINGDOM GIL GB GBP AA3 47,249.65 54,604.06 0.21%

GB00BM8Z2T38 UKT 1 01/31/32 UK Treasury GIL GB GBP AA3 865,871.99 1,000,644.97 3.82%

GB00BMF9LF76 GBGV 4.000 10/22/63 UNITED KINGDOM GIL GB GBP AA3 1,286,774.55 1,487,061.01 5.68%

GB00BMV7TC88 UKT 3 1/4 01/31/33 UK Treasury GIL GB GBP AA3 47,863.05 55,312.93 0.21%

GB00BP9DLZ64 UKTI 0 1/8 03/22/58 UK TREASURY GIL GB GBP AA3 201,626.62 233,009.80 0.89%

GB00BPJJKP77 UKT 43/4 10/22/43 UK Treasury GIL GB GBP AA3 47,249.35 54,603.71 0.21%

GB00BPSNBG80 UKTI 1 1/4 11/22/2054 UK Treasury GIL GB GBP AA3 863,510.00 997,915.33 3.81%

GB00BT7J0027 UKT 4 Â½ 03/07/35 Corp UK TREASURY GIL GB GBP AA3 75.41 87.15 0.00%

GB00BYVP4K94 UKTI 018 11/22/56 CORP UK TREASURY GIL GB GBP AA3 201,456.58 232,813.30 0.89%

GB00BZ13DV40 UKTI 0125 08/10/48 UK TREASURY GIL GB GBP AA3 47,249.19 54,603.53 0.21%

JP1024741R74 JPGV 0.700 07/01/27 JAPAN GOV JP JPY A1 40,017,115.75 232,914.21 0.89%

JP1051711Q82 JPGV 0.400 06/20/29 JAPAN GOV JP JPY A1 40,014,895.92 232,901.29 0.89%

JP1051771R39 JPGV 1.100 12/20/29 JAPAN GOV JP JPY A1 4,575,803.31 26,632.84 0.10%

JP1743031R52 JPGV 08/04/25 JAPAN GOV JP JPY A1 22,795,257.05 132,676.71 0.51%

NO0010757925 NOGV 1.500 02/19/26 NORWAY GOV NO NOK AAA 270,284.92 22,769.29 0.09%

NO0013148338 NOGV 3.625 04/13/34 NORWAY GOV NO NOK AAA 381,748.58 32,159.19 0.12%

US68323ADP66 ONTAR 2.500 04/27/26 ONTARIO BND CA USD AAA 4,973.04 4,238.12 0.02%

US912810SE91 UST 3.375 11/15/48 US TREASURY GOV US USD AAA 1,174,102.37 1,000,590.98 3.82%

US912810SP49 UST 1.375 08/15/50 US TREASURY GOV US USD AAA 294,744.10 251,186.18 0.96%

US912810TA60 UST 1.750 08/15/41 US TREASURY GOV US USD AAA 1,174,155.89 1,000,636.60 3.82%

US912810TK43 UST 3.375 08/15/42 US TREASURY GOV US USD AAA 55,936.37 47,669.97 0.18%

US912810UA42 UST 4.625 05/15/54 US TREASURY GOV US USD AAA 95.93 81.75 0.00%

US9128282L36 UST 0.375 07/15/27 US TREASURY GOV US USD AAA 1,174,127.61 1,000,612.49 3.82%

US91282CAH43 UST 0.500 08/31/27 US TREASURY GOV US USD AAA 1,388,253.42 1,183,094.33 4.52%

US91282CAQ42 UST 0.125 10/15/25 US TREASURY GOV US USD AAA 1,387,993.98 1,182,873.23 4.52%

US91282CAV37 UST 0.875 11/15/30 US TREASURY GOV US USD AAA 1,388,056.31 1,182,926.34 4.52%

US91282CAY75 UST 0.625 11/30/27 US TREASURY GOV US USD AAA 1,200,198.59 1,022,830.65 3.91%

US91282CCB54 UST 1.625 05/15/31 US TREASURY GOV US USD AAA 88.21 75.18 0.00%

US91282CEM91 UST 2.875 04/30/29 US TREASURY GOV US USD AAA 1,080,795.89 921,073.54 3.52%

US91282CGM73 UST 3.500 02/15/33 US TREASURY GOV US USD AAA 254,691.97 217,053.04 0.83%

US91282CKQ32 UST 4.375 05/15/34 US TREASURY GOV US USD AAA 6,401.32 5,455.32 0.02%

US91282CKW00 UST 4.250 06/30/31 US TREASURY GOV US USD AAA 101.65 86.63 0.00%

US91282CLM19 UST 3.625 09/30/31 US TREASURY GOV US USD AAA 107,891.62 91,947.17 0.35%



Collateral data - as at 24/07/2025

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

US91282CLV18 UST 1.625 10/15/29 US TREASURY GOV US USD AAA 1,174,151.38 1,000,632.75 3.82%

US91282CMT52 UST 4.125 03/31/32 US TREASURY GOV US USD AAA 729,663.45 621,832.21 2.38%

US91282CNK35 UST 3.875 06/30/30 US TREASURY GOV US USD AAA 1,098,984.23 936,573.96 3.58%

US91282CNL18 UST 3.750 06/30/27 US TREASURY GOV US USD AAA 779,283.15 664,119.00 2.54%

Total: 26,166,355.28 100.00%

Counterparts

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

No. Major Name Market Value

1 BARCLAYS BANK PLC (PARENT) 9,441,210.98

2 MERRILL LYNCH INTERNATIONAL (PAR 7,290,232.13

3 MORGAN STANLEY & CO INTERNATION 5,955,751.43

Top 5 borrowers in last Month

No. Counterparty Market Value

1 MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT) 6,588,314.00

2 MERRILL LYNCH INTERNATIONAL (PARENT) 3,965,164.50

3 BARCLAYS BANK PLC (PARENT) 3,682,004.91

4 GOLDMAN SACHS INTERNATIONAL (PARENT) 1,424,332.03

5 RBC EUROPE LIMITED ( PARENT ) 302,442.29
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