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HBCE / HSBC Gbl Inv Fd - Global Bond Total Return

Report as at 18/07/2025

Summary of policy

% limit on maximum percentage of book on loan 30%

Revenue Split 75/25 *

Name of the Fund HBCE / HSBC Gbl Inv Fd - Global Bond Total Return

Replication Mode Physical replication

ISIN Code LU1163225284

Total net assets (AuM) 241,716,797

Reference currency of the fund USD

Securities lending data - as at 18/07/2025

Currently on loan in USD (base currency) 16,367,721.02

Current percentage on loan (in % of the fund AuM) 6.77%

Collateral value (cash and securities) in  USD (base currency) 18,444,783.41

Collateral value (cash and securities) in % of loan 113%

Collateral data - as at 18/07/2025

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

AT0000A2WSC8 ATGV 0.900 02/20/32 AUSTRIA GOV AT EUR AA1 18,875.16 21,871.38 0.12%

BE0000320292 BEGV 4.250 03/28/41 BELGIUM GOV BE EUR AA3 150.73 174.66 0.00%

BE0000337460 BEGV 1.000 06/22/26 BELGIUM GOV BE EUR AA3 85.39 98.95 0.00%

BE0000359688 BEGV 3.450 06/22/43 BELGIUM GOV BE EUR AA3 8,067.00 9,347.55 0.05%

DE0001102598 DEGV 1.000 05/15/38 GERMANY GOV DE EUR AAA 118,837.84 137,701.97 0.75%

DE000BU2F009 DEGV 2.600 05/15/41 GERMANY GOV DE EUR AAA 79,228.39 91,804.98 0.50%

FR0013234333 FRGV 1.750 06/25/39 FRANCE GOV FR EUR AA2 0.79 0.91 0.00%

FR0013250560 FRGV 1.000 05/25/27 FRANCE GOV FR EUR AA2 103,135.43 119,506.98 0.65%

FR0013250560 FRGV 1.000 05/25/27 FRANCE GOV FR EUR AA2 343,502.95 398,030.06 2.16%

FR0013519253 FRGV 0.100 03/01/26 FRANCE GOV FR EUR AA2 127.47 147.71 0.00%

Securities lending statistics

12-month average on loan in USD (base currency) 12,486,895.86

12-month average on loan as a % of the fund AuM 5.39%

12-month maximum on loan in USD 23,288,808.81

12-month maximum on loan as a % of the fund AuM 10.26%

Gross Return for the fund over the last 12 months in  (base currency fund) 40,352.01

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0174%

* 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 18/07/2025

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

FR001400CMX2 FRGV 2.500 05/25/43 FRANCE GOV FR EUR AA2 34,199.93 39,628.77 0.21%

FR001400NEF3 FRGV 3.000 06/25/49 FRANCE GOV FR EUR AA2 0.84 0.98 0.00%

FR001400WYO4 FRGV 3.600 05/25/42 FRANCE GOV FR EUR AA2 102,771.17 119,084.90 0.65%

GB00B0CNHZ09 UKTI 1 1/4 11/22/55 UK TREASURY GIL GB GBP AA3 102,689.67 137,701.71 0.75%

GB00B0CNHZ09 UKTI 1 1/4 11/22/55 UK TREASURY GIL GB GBP AA3 576,308.46 772,800.83 4.19%

GB00B3MYD345 UKTI 0 5/8 11/22/42 UK TREASURY GIL GB GBP AA3 118,123.55 158,397.77 0.86%

GB00B421JZ66 UKTI 0 1/2 03/22/50 UK TREASURY GIL GB GBP AA3 118,124.43 158,398.95 0.86%

GB00B4PTCY75 UKTI 0 3/8 03/22/62 UK TREASURY GIL GB GBP AA3 102,689.17 137,701.04 0.75%

GB00B54QLM75 UKT 4 01/22/60 UK TREASURY GIL GB GBP AA3 576,637.68 773,242.30 4.19%

GB00B73ZYW09 UKTI 0 1/4 03/22/52 UK TREASURY GIL GB GBP AA3 118,124.75 158,399.38 0.86%

GB00BDX8CX86 UKTI 0 1/8 03/22/68 UK TREASURY GIL GB GBP AA3 102,689.39 137,701.34 0.75%

GB00BFMCN652 UKT 158 10/22/71 UK Treasury GIL GB GBP AA3 102,689.72 137,701.78 0.75%

GB00BLH38265 UKTI 0 1/8 03/22/39 UK Treasury GIL GB GBP AA3 118,124.21 158,398.66 0.86%

GB00BLPK7227 UKT 0 1/2 01/31/29  UK Treasury GIL GB GBP AA3 1.61 2.16 0.00%

GB00BLPK7334 UKT 1 1/8 01/31/39 UK Treasury GIL GB GBP AA3 0.63 0.84 0.00%

GB00BMF9LF76 GBGV 4.000 10/22/63 UNITED KINGDOM GIL GB GBP AA3 118,132.33 158,409.55 0.86%

GB00BMF9LF76 GBGV 4.000 10/22/63 UNITED KINGDOM GIL GB GBP AA3 328,152.06 440,035.50 2.39%

GB00BMGR2809 UKT 0 1/4 07/31/31 UK Treasury GIL GB GBP AA3 9.57 12.83 0.00%

GB00BMV7TC88 UKT 3 1/4 01/31/33 UK Treasury GIL GB GBP AA3 26,642.84 35,726.72 0.19%

GB00BNNGP668 UKT 0 3/8 10/22/26 UK Treasury GIL GB GBP AA3 118,124.55 158,399.12 0.86%

GB00BNNGP775 UKT 07/8 01/31/46 UK Treasury GIL GB GBP AA3 0.45 0.60 0.00%

GB00BPJJKP77 UKT 43/4 10/22/43 UK Treasury GIL GB GBP AA3 118,124.58 158,399.16 0.86%

GB00BPSNBG80 UKTI 1 1/4 11/22/2054 UK Treasury GIL GB GBP AA3 9,828.33 13,179.30 0.07%

GB00BPSNBG80 UKTI 1 1/4 11/22/2054 UK Treasury GIL GB GBP AA3 296,159.16 397,134.63 2.15%

GB00BQC82D08 UKT 4 3/8 01/31/2040 UK TREASURY GIL GB GBP AA3 745,229.18 999,315.07 5.42%

GB00BSQNRC93 UKT 43/8 03/07/28 UK Treasury GIL GB GBP AA3 292,317.80 391,983.55 2.13%

GB00BSQNRD01 UKT 4 3/8 03/07/30 Corp UK TREASURY GIL GB GBP AA3 290,343.14 389,335.63 2.11%

GB00BSQNRD01 UKT 4 3/8 03/07/30 Corp UK TREASURY GIL GB GBP AA3 2,359.88 3,164.48 0.02%

GB00BT7HZZ68 UKTI 1 1/8 09/22/35 COR UK TREASURY GIL GB GBP AA3 0.98 1.31 0.00%

GB00BYVP4K94 UKTI 018 11/22/56 CORP UK TREASURY GIL GB GBP AA3 576,087.75 772,504.87 4.19%

GB00BZ13DV40 UKTI 0125 08/10/48 UK TREASURY GIL GB GBP AA3 10,568.79 14,172.22 0.08%

JP1201581G90 JPGV 0.500 09/20/36 JAPAN GOV JP JPY A1 59,111,254.06 398,069.03 2.16%

JP1201881Q46 JPGV 1.600 03/20/44 JAPAN GOV JP JPY A1 17,132,097.54 115,371.56 0.63%

US912810QB70 UST 4.250 05/15/39 US TREASURY GOV US USD AAA 118,554.61 118,554.61 0.64%

US912810SH23 UST 2.875 05/15/49 US TREASURY GOV US USD AAA 772,435.22 772,435.22 4.19%

US912810TT51 UST 4.125 08/15/53 US TREASURY GOV US USD AAA 176.05 176.05 0.00%

US912810UA42 UST 4.625 05/15/54 US TREASURY GOV US USD AAA 772,958.40 772,958.40 4.19%

US912810UD80 UST 4.125 08/15/44 US TREASURY GOV US USD AAA 397,992.10 397,992.10 2.16%

US912810UE63 UST 4.500 11/15/54 US TREASURY GOV US USD AAA 770,446.89 770,446.89 4.18%



Collateral data - as at 18/07/2025

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

US912828Z781 UST 1.500 01/31/27 US TREASURY GOV US USD AAA 70,315.27 70,315.27 0.38%

US91282CBJ99 UST 0.750 01/31/28 US TREASURY GOV US USD AAA 278.81 278.81 0.00%

US91282CBS98 UST 1.250 03/31/28 US TREASURY GOV US USD AAA 35,630.97 35,630.97 0.19%

US91282CCS89 UST 1.250 08/15/31 US TREASURY GOV US USD AAA 949,089.93 949,089.93 5.15%

US91282CGM73 UST 3.500 02/15/33 US TREASURY GOV US USD AAA 270,351.48 270,351.48 1.47%

US91282CHZ77 UST 4.625 09/30/30 US TREASURY GOV US USD AAA 831,359.87 831,359.87 4.51%

US91282CJG78 UST 4.875 10/31/30 US TREASURY GOV US USD AAA 116,583.82 116,583.82 0.63%

US91282CJJ18 UST 4.500 11/15/33 US TREASURY GOV US USD AAA 978,444.67 978,444.67 5.30%

US91282CJQ50 UST 3.750 12/31/30 US TREASURY GOV US USD AAA 1,130,405.03 1,130,405.03 6.13%

US91282CJR34 UST 3.750 12/31/28 US TREASURY GOV US USD AAA 67,328.03 67,328.03 0.37%

US91282CJS17 UST 4.250 12/31/25 US TREASURY GOV US USD AAA 1,009,620.31 1,009,620.31 5.47%

US91282CJW29 UST 4.000 01/31/29 US TREASURY GOV US USD AAA 596,303.76 596,303.76 3.23%

US91282CKJ98 UST 4.500 04/15/27 US TREASURY GOV US USD AAA 542,685.78 542,685.78 2.94%

US91282CKK61 UST 4.875 04/30/26 US TREASURY GOV US USD AAA 636,113.64 636,113.64 3.45%

US91282CLU35 UST 4.125 10/31/31 US TREASURY GOV US USD AAA 264,647.09 264,647.09 1.43%

Total: 18,444,783.41 100.00%

Counterparts

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

No. Major Name Market Value

Top 5 borrowers in last Month

No. Counterparty Market Value

1 MERRILL LYNCH INTERNATIONAL (PARENT) 6,867,662.00

2 GOLDMAN SACHS INTERNATIONAL (PARENT) 1,828,980.45

3 RBC EUROPE LIMITED ( PARENT ) 1,113,666.23

4 MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT) 1,060,818.96

5 BARCLAYS BANK PLC (PARENT) 270,578.67
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