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HBCE / HSBC GIF - Euro Bond Total Return
Report as at 12/06/2025

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) 156,531,183
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 12/06/2025

Currently on loan in EUR (base currency)

15,959,739.78

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

10.20%

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

17,175,394.59

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

12-month average on loan in EUR (base currency) 7,804,891.11
12-month average on loan as a % of the fund AuM 7.08%

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) 27,379.87

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0248%

Collateral data - as at 12/06/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
DE0001030559 DEGV 0.500 04/15/30 GERMANY GOV DE EUR AAA 232,589.83 232,589.83 1.35%
DE0001030567 DEGV 0.100 04/15/26 GERMANY GOV DE EUR AAA 1.28 1.28 0.00%
DE0001102473 DEGV 08/15/29 GERMANY GOV DE EUR AAA 620,398.07 620,398.07 3.61%
DE000BU22098 DEGV 1.700 06/10/27 GERMANY GOV DE EUR AAA 163,084.96 163,084.96 0.95%
DE000BU25000 DEGV 2.200 04/13/28 GERMANY GOV DE EUR AAA 620,397.99 620,397.99 3.61%
DE000BU2D004 DEGV 2.500 08/15/54 GERMANY GOV DE EUR AAA 620,397.46 620,397.46 3.61%
DE000BU2D012 DEGV 2.900 08/15/56 GERMANY GOV DE EUR AAA 614,440.49 614,440.49 3.58%
DE000BU2Z007 DEGV 2.300 02/15/33 GERMANY GOV DE EUR AAA 2,794.62 2,794.62 0.02%
DE000BU2Z049 DEGV 2.500 02/15/35 GERMANY GOV DE EUR AAA 620,397.92 620,397.92 3.61%
FR0013250560 FRGV 1.000 05/25/27 FRANCE GOV FR EUR AA2 1,133,512.59 1,133,512.59 6.60%




Collateral data - as at 12/06/2025

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

GB0031790826 UKTI 2 01/26/35 UK TREASURY GIL GB GBP AA3 239,394.38 282,838.36 1.65%
GBOOBOCNHZ09 UKTI 1 1/4 11/22/55 UK TREASURY GIL GB GBP AA3 17,850.56 21,089.98 0.12%
GB0OB3LZBF68 UKTI 0 5/8 03/22/40 UK TREASURY GIL GB GBP AA3 63.23 74.70 0.00%
GB00B3MYD345 UKTI 0 5/8 11/22/42 UK TREASURY GIL GB GBP AA3 204.37 241.46 0.00%
GBOOB6RNH572 UKT 3 3/4 07/22/52 UK TREASURY GIL GB GBP AA3 29,708.92 35,100.33 0.20%
GB0O0OB7RNO0G65 UKTI 0 1/8 03/22/44 UK TREASURY GIL GB GBP AA3 21.73 25.67 0.00%
GB00OBDOXH204 UKT 1T 07/22/57 UK TREASURY GIL GB GBP AA3 47,249.85 55,824.49 0.33%
GB00OBDX8CX86 UKTI 0 1/8 03/22/68 UK TREASURY GIL GB GBP AA3 959,447.98 1,133,563.32 6.60%
GBOOBFMCNG652 UKT 158 10/22/71 UK Treasury GIL GB GBP AA3 708,749.67 837,369.66 4.88%
GB0OBLH38158 UKT 1 1/4 07/31/51 UK Treasury GIL GB GBP AA3 0.88 1.04 0.00%
GB0OBLH38265 UKTI 0 1/8 03/22/39 UK Treasury GIL GB GBP AA3 47,343.57 55,935.22 0.33%
GBOOBMF9LH90 UKTI 0.5/8 03/22/45 UK Treasury GIL GB GBP AA3 1,503.19 1,775.98 0.01%
GBOOBNNGP668 UKT 0 3/8 10/22/26 UK Treasury GIL GB GBP AA3 958,766.78 1,132,758.50 6.60%
GBOOBPJJKN53 UKT 45/8 01/31/34 UK Treasury GIL GB GBP AA3 47,249.72 55,824.34 0.33%
GBOOBPJJKP77 UKT 43/4 10/22/43 UK Treasury GIL GB GBP AA3 47,249.41 55,823.97 0.33%
GBOOBPSNBB36 UKT 4 3/8 07/31/54 UK Treasury GIL GB GBP AA3 47,920.67 56,617.05 0.33%
GBOOBPSNBGS80 UKTI 1 1/4 11/22/2054 UK Treasury GIL GB GBP AA3 47,249.83 55,824 .47 0.33%
GB0O0OBQC4R999 UKT 3 3/4 01/29/38 UK Treasury GIL GB GBP AA3 0.91 1.08 0.00%
GB0O0OBQC4R999 UKT 3 3/4 01/29/38 UK Treasury GIL GB GBP AA3 341,147.03 403,056.52 2.35%
GB00BQC82D08 UKT 4 3/8 01/31/2040 UK TREASURY GIL GB GBP AA3 0.96 1.13 0.00%
GBOOBSQNRC93 UKT 43/8 03/07/28 UK Treasury GIL GB GBP AA3 1.01 1.19 0.00%
GBOOBSQNRC93 UKT 43/8 03/07/28 UK Treasury GIL GB GBP AA3 2.05 2.42 0.00%
GB00OBT7J0027 UKT 4 A', 03/07/35 Corp UK TREASURY GIL GB GBP AA3 32.31 38.17 0.00%
GB00BT7J0241 UKT 5 3/8 01/31/56 UK Treasury GIL GB GBP AA3 525,104.33 620,397.38 3.61%
JP1051741QB7 JPGV 0.700 09/20/29 JAPAN GOV JP JPY A1l 187,588,156.67 1,130,474.33 6.58%
JP1051771R39 JPGV 1.100 12/20/29 JAPAN GOV JP JPY A1l 353,513.28 2,130.40 0.01%
JP1103711P74 JPGV 0.400 06/20/33 JAPAN GOV JP JPY A1l 1,548,998.95 9,334.83 0.05%
JP1300391D69 JPGV 1.900 06/20/43 JAPAN GOV JP JPY A1l 187,716,293.64 1,131,246.53 6.59%
US912810UK24 UST 4.750 05/15/55 US TREASURY GOV us usD AAA 1,292,665.75 1,131,040.12 6.59%
US91282CDK45 UST 1.250 11/30/26 US TREASURY GOV us usD AAA 741,458.30 648,751.69 3.78%
US91282CDL28 UST 1.500 11/30/28 US TREASURY GOV us usD AAA 737.93 645.66 0.00%
US91282CEP23 UST 2.875 05/15/32 US TREASURY GOV us usD AAA 743,415.96 650,464.58 3.79%
US91282CEW73 UST 3.250 06/30/27 US TREASURY GOV us usD AAA 900.94 788.29 0.00%
US91282CFCO01 UST 2.625 07/31/29 US TREASURY GOV us usD AAA 744,306.72 651,243.96 3.79%
US91282CFF32 UST 2.750 08/15/32 US TREASURY GOV us usD AAA 744,136.58 651,095.10 3.79%
US91282CFK27 UST 3.500 09/15/25 US TREASURY GOV us usD AAA 496,588.88 434,498.98 2.53%
US91282CHF 14 UST 3.750 05/31/30 US TREASURY GOV us uUsD AAA 744,292.45 651,231.47 3.79%
US91282CHT18 UST 3.875 08/15/33 US TREASURY GOV us uUsD AAA 742,556.33 649,712.43 3.78%
US91282CHY03 UST 4.625 09/15/26 US TREASURY GOV us uUsD AAA 610.95 534.56 0.00%




Collateral data - as at 12/06/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
Total: 17,175,394.59 100.00%
Geographical allocation of collateral Currency allocation of collateral
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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 INTERNATIOI 6,747,285.47
Top 5 borrowers in last Month
No. | Counterparty Market Value

1 | MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT) 7,201,335.92

2 | BARCLAYS BANK PLC (PARENT) 3,031,570.21

3 | MERRILL LYNCH INTERNATIONAL (PARENT) 2,203,141.55

4 | GOLDMAN SACHS INTERNATIONAL (PARENT) 1,320,907.64

5 | BNP PARIBAS LONDON (PARENT) 1,014,962.28
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