
Securities Lending Report

HBCE / HSBC GIF - Euro Bond Total Return

Report as at 14/05/2025

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) 154,998,521

Reference currency of the fund EUR

Securities lending data - as at 14/05/2025

Currently on loan in EUR (base currency) 13,537,004.17

Current percentage on loan (in % of the fund AuM) 8.73%

Collateral value (cash and securities) in  EUR (base currency) 16,209,109.58

Collateral value (cash and securities) in % of loan 120%

Collateral data - as at 14/05/2025

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

BE0000340498 BEGV 2.150 06/22/66 BELGIUM GOV BE EUR AA3 179,181.14 179,181.14 1.11%

DE0001030724 DEGV 08/15/50 GERMANY GOV DE EUR AAA 0.47 0.47 0.00%

DE0001030757 DEGV 1.800 08/15/53 GERMANY GOV DE EUR AAA 6,084.41 6,084.41 0.04%

DE0001102432 DEGV 1.250 08/15/48 GERMANY GOV DE EUR AAA 13,632.99 13,632.99 0.08%

DE0001102481 DEGV 08/15/50 GERMANY GOV DE EUR AAA 0.93 0.93 0.00%

DE0001102499 DEGV 02/15/30 GERMANY GOV DE EUR AAA 0.90 0.90 0.00%

DE0001102580 DEGV 02/15/32 GERMANY GOV DE EUR AAA 0.84 0.84 0.00%

DE000BU25026 DEGV 2.100 04/12/29 GERMANY GOV DE EUR AAA 339,327.69 339,327.69 2.09%

DE000BU25034 DEGV 2.500 10/11/29 GERMANY GOV DE EUR AAA 206,876.65 206,876.65 1.28%

DE000BU2D012 DEGV 2.900 08/15/56 GERMANY GOV DE EUR AAA 339,328.04 339,328.04 2.09%

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 7.27%

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 0.0242%

* 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 14/05/2025

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

DE000BU3Z005 DEGV 2.300 02/15/33 GERMANY GOV DE EUR AAA 339,328.26 339,328.26 2.09%

FI4000577952 FIGV 2.500 04/15/30 FINLAND GOV FI EUR AA1 123,920.89 123,920.89 0.76%

FR0013154028 FRGV 1.750 05/25/66 FRANCE GOV FR EUR AA2 147,968.58 147,968.58 0.91%

FR0013209871 FRGV 0.100 07/25/47 FRANCE GOV FR EUR AA2 258,630.84 258,630.84 1.60%

GB00B0CNHZ09 UKTI 1 1/4 11/22/55 UK TREASURY GIL GB GBP AA3 286,018.82 339,327.12 2.09%

GB00B0CNHZ09 UKTI 1 1/4 11/22/55 UK TREASURY GIL GB GBP AA3 217,751.89 258,336.57 1.59%

GB00B46CGH68 UKTI 0 3/4 03/22/34 UK TREASURY GIL GB GBP AA3 8,501.27 10,085.74 0.06%

GB00B4PTCY75 UKTI 0 3/8 03/22/62 UK TREASURY GIL GB GBP AA3 286,019.96 339,328.47 2.09%

GB00B7RN0G65 UKTI 0 1/8 03/22/44 UK TREASURY GIL GB GBP AA3 218,039.65 258,677.97 1.60%

GB00BD0XH204 UKT 1T 07/22/57 UK TREASURY GIL GB GBP AA3 47,249.61 56,056.01 0.35%

GB00BGDYHF49 GBGV 0.125 08/10/41 UNITED KINGDOM GIL GB GBP AA3 218,017.71 258,651.94 1.60%

GB00BJQWYH73 UKT 1 1/4 10/22/41 UNITED KINGDOM GIL GB GBP AA3 47,249.65 56,056.06 0.35%

GB00BLH38265 UKTI 0 1/8 03/22/39 UK Treasury GIL GB GBP AA3 47,249.44 56,055.81 0.35%

GB00BMBL1D50 UKT 1/2 10/22/61 UK TREASURY GIL GB GBP AA3 47,249.79 56,056.22 0.35%

GB00BMF9LF76 GBGV 4.000 10/22/63 UNITED KINGDOM GIL GB GBP AA3 332,954.65 395,010.87 2.44%

GB00BMF9LH90 UKTI 0.5/8 03/22/45 UK Treasury GIL GB GBP AA3 47,249.41 56,055.77 0.35%

GB00BP9DLZ64 UKTI 0 1/8 03/22/58 UK TREASURY GIL GB GBP AA3 218,032.51 258,669.50 1.60%

GB00BPJJKP77 UKT 43/4 10/22/43 UK Treasury GIL GB GBP AA3 23,002.17 27,289.32 0.17%

GB00BPSNBG80 UKTI 1 1/4 11/22/2054 UK Treasury GIL GB GBP AA3 252,953.62 300,099.22 1.85%

GB00BQC4R999 UKT 3 3/4 01/29/38 UK Treasury GIL GB GBP AA3 58,700.75 69,641.42 0.43%

GB00BQC82D08 UKT 4 3/8 01/31/2040 UK TREASURY GIL GB GBP AA3 151,031.99 179,181.39 1.11%

GB00BQC82D08 UKT 4 3/8 01/31/2040 UK TREASURY GIL GB GBP AA3 314,974.20 373,679.22 2.31%

JP1024711R47 JPGV 0.900 04/01/27 JAPAN GOV JP JPY A1 60,904,152.99 368,559.56 2.27%

JP1051741QB7 JPGV 0.700 09/20/29 JAPAN GOV JP JPY A1 218,496,578.13 1,322,225.14 8.16%

JP1051761R23 JPGV 1.000 12/20/29 JAPAN GOV JP JPY A1 50,235.43 304.00 0.00%

JP1051771R39 JPGV 1.100 12/20/29 JAPAN GOV JP JPY A1 217,770,838.50 1,317,833.35 8.13%

JP1103751Q74 JPGV 1.100 06/20/34 JAPAN GOV JP JPY A1 54,775,211.06 331,470.46 2.04%

JP1103771R12 JPGV 1.200 12/20/34 JAPAN GOV JP JPY A1 23,631,511.27 143,005.34 0.88%

JP1103781R44 JPGV 1.400 03/20/35 JAPAN GOV JP JPY A1 948,991.64 5,742.79 0.04%

JP1120211G41 JPGV 0.100 03/10/26 JAPAN GOV JP JPY A1 218,476,759.60 1,322,105.21 8.16%

JP1120261M59 JPGV 0.005 03/10/31 JAPAN GOV JP JPY A1 29,518,892.23 178,632.64 1.10%

JP1120281P52 JPGV 0.005 03/10/33 JAPAN GOV JP JPY A1 29,569,288.42 178,937.62 1.10%

JP1201811N77 JPGV 0.900 06/20/42 JAPAN GOV JP JPY A1 218,172,506.28 1,320,264.03 8.15%

JP1300711M79 JPGV 0.700 06/20/51 JAPAN GOV JP JPY A1 218,195,118.50 1,320,400.87 8.15%

JP1742701QB6 JPGV 11/20/25 JAPAN GOV JP JPY A1 16,712,880.70 101,137.47 0.62%

JP1743031R52 JPGV 08/04/25 JAPAN GOV JP JPY A1 42,461,400.47 256,953.82 1.59%

NL0015001XZ6 NLGV 2.500 07/15/34 NETHERLANDS GOV NL EUR AAA 257.35 257.35 0.00%

NL0015002F72 NLGV 2.500 07/15/35 NETHERLANDS GOV NL EUR AAA 178,892.57 178,892.57 1.10%

US912810SU34 UST 1.875 02/15/51 US TREASURY GOV US USD AAA 1,468,431.24 1,322,196.40 8.16%



Collateral data - as at 14/05/2025

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

US912810SZ21 UST 2.000 08/15/51 US TREASURY GOV US USD AAA 272,800.01 245,633.01 1.52%

US91282CBL46 UST 1.125 02/15/31 US TREASURY GOV US USD AAA 411,951.79 370,927.25 2.29%

US91282CCH25 UST 1.250 06/30/28 US TREASURY GOV US USD AAA 414,734.23 373,432.60 2.30%

US91282CEE75 UST 2.375 03/31/29 US TREASURY GOV US USD AAA 267,059.35 240,464.04 1.48%

US91282CGW55 UST 1.250 04/15/28 US TREASURY GOV US USD AAA 7,988.28 7,192.76 0.04%

Total: 16,209,109.58 100.00%

Counterparts

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

No. Major Name Market Value

1 MORGAN STANLEY & CO INTERNATION 6,368,897.86

Top 5 borrowers in last Month

No. Counterparty Market Value

1 MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT) 3,483,501.44

2 MERRILL LYNCH INTERNATIONAL (PARENT) 1,851,343.65

3 BARCLAYS BANK PLC (PARENT) 1,665,812.96

4 BNP PARIBAS LONDON (PARENT) 1,657,362.96

5 GOLDMAN SACHS INTERNATIONAL (PARENT) 1,340,401.29
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