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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) 241,255,666
Reference currency of the fund UsD

* 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 16/07/2025

Currently on loan in USD (base currency)

17,152,325.62

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

7.11%

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

19,784,213.33

Collateral value (cash and securities) in % of loan

115%

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%

Collateral data - as at 16/07/2025

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

BE0000359688 BEGV 3.450 06/22/43 BELGIUM GOV BE EUR AA3 709.70 824.52 0.00%
CA135087T388 CAGV 2.750 09/01/30 CANADA GOV CA CAD AAA 1,296,269.79 944,896.21 4.78%
DE0001030567 DEGV 0.100 04/15/26 GERMANY GOV DE EUR AAA 22.99 26.71 0.00%
DE0001030740 DEGV 1.300 10/15/27 GERMANY GOV DE EUR AAA 15,991.18 18,578.36 0.09%
DE0001102382 DEGV 1.000 08/15/25 GERMANY GOV DE EUR AAA 320.99 372.92 0.00%
DE0001102515 DEGV 05/15/35 GERMANY GOV DE EUR AAA 340,328.44 395,389.60 2.00%
DE0001102580 DEGV 02/15/32 GERMANY GOV DE EUR AAA 2,338.24 2,716.53 0.01%
DE0001135432 DEGV 3.250 07/04/42 GERMANY GOV DE EUR AAA 103,514.74 120,262.21 0.61%
DK0009924961 DKGV 2.250 11/15/35 DENMARK GOV DK DKK AAA 2,995.87 466.35 0.00%
F14000369467 FIGV 0.500 09/15/29 FINLAND GOV Fl EUR AA1 7,437.90 8,641.26 0.04%




Collateral data - as at 16/07/2025

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

F14000557525 FIGV 2.875 04/15/29 FINLAND GOV Fl EUR AA1 242,753.42 282,028.08 1.43%
FR0013250560 FRGV 1.000 05/25/27 FRANCE GOV FR EUR AA2 201,651.61 234,276.48 1.18%
FR001400CMX2 FRGV 2.500 05/25/43 FRANCE GOV FR EUR AA2 34,233.49 39,772.07 0.20%
FROO1400NEF3 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 102,341.48 118,899.13 0.60%
GBOOBOCNHZ09 UKTI 1 1/4 11/22/55 UK TREASURY GIL GB GBP AA3 295,250.98 395,518.21 2.00%
GB00B421JZ66 UKTI 0 1/2 03/22/50 UK TREASURY GIL GB GBP AA3 187,555.77 251,249.71 1.27%
GBOOB4PTCY75 UKTI 0 3/8 03/22/62 UK TREASURY GIL GB GBP AA3 483,646.97 647,893.48 3.27%
GB00OBDX8CX86 UKTI 0 1/8 03/22/68 UK TREASURY GIL GB GBP AA3 295,154.86 395,389.45 2.00%
GBOOBFMCNG652 UKT 158 10/22/71 UK Treasury GIL GB GBP AA3 278,905.48 373,621.78 1.89%
GB0OBLH38158 UKT 1 1/4 07/31/51 UK Treasury GIL GB GBP AA3 0.43 0.58 0.00%
GB0OBLH38265 UKTI 0 1/8 03/22/39 UK Treasury GIL GB GBP AA3 4.25 5.69 0.00%
GB00BM822V59 UKT 1 1/2 07/31/53 UK Treasury GIL GB GBP AA3 0.45 0.60 0.00%
GBOOBMFOLF76 GBGV 4.000 10/22/63 UNITED KINGDOM GIL GB GBP AA3 484,153.92 648,572.59 3.28%
GB0O0OBMV7TC88 UKT 3 1/4 01/31/33 UK Treasury GIL GB GBP AA3 122,119.29 163,591.00 0.83%
GBOOBNNGP668 UKT 0 3/8 10/22/26 UK Treasury GIL GB GBP AA3 0.96 1.29 0.00%
GBOOBPJJKP77 UKT 43/4 10/22/43 UK Treasury GIL GB GBP AA3 188,246.54 252,175.06 1.27%
GBOOBPSNBB36 UKT 4 3/8 07/31/54 UK Treasury GIL GB GBP AA3 187,538.39 251,226.43 1.27%
GBOOBPSNBGS80 UKTI 1 1/4 11/22/2054 UK Treasury GIL GB GBP AA3 188,999.98 253,184.37 1.28%
GB0O0OBQC4R999 UKT 3 3/4 01/29/38 UK Treasury GIL GB GBP AA3 0.76 1.02 0.00%
GB00BQC82D08 UKT 4 3/8 01/31/2040 UK TREASURY GIL GB GBP AA3 705,866.67 945,578.99 4.78%
GB00OBT7HZZ68 UKTI 1 1/8 09/22/35 COR UK TREASURY GIL GB GBP AA3 706,735.06 946,742.29 4.79%
GB00OBT7J0134 UKTI 1 7/8 09/22/49 Corp UK TREASURY GIL GB GBP AA3 708,182.37 948,681.10 4.80%
GBOOBZ1NTB69 UKTI 0 1/8 08/10/28 UK TREASURY GIL GB GBP AA3 43,925.16 58,842.14 0.30%
GB00BZB26Y51 UKT 1T 09/07/37 UK TREASURY GIL GB GBP AA3 61.63 82.56 0.00%
JP1051781R45 JPGV 1.000 03/20/30 JAPAN GOV JP JPY A1l 83,627,764.43 561,939.08 2.84%
JP1103471H66 JPGV 0.100 06/20/27 JAPAN GOV JP JPY A1l 146,806,921.65 986,473.17 4.99%
JP1400121K57 JPGV 0.500 03/20/59 JAPAN GOV JP JPY A1l 22,689.08 152.46 0.00%
NL0014555419 NLGV 07/15/30 NETHERLANDS GOV NL EUR AAA 3.55 4.13 0.00%
NLOO15000RP1 NLGV 0.500 07/15/32 NETHERLANDS GOV NL EUR AAA 60,499.90 70,288.08 0.36%
NO0012712506 NOGYV 3.500 10/06/42 NORWAY GOV NO NOK AAA 61,247.72 5,994.99 0.03%
US912810PS15 UST 2.375 01/15/27 US TREASURY GOV us usD AAA 972.15 972.15 0.00%
US912810QB70 UST 4.250 05/15/39 US TREASURY GOV us usD AAA 118,379.98 118,379.98 0.60%
US912810QV35 UST 0.750 02/15/42 US TREASURY GOV us usD AAA 990,294.88 990,294.88 5.01%
US912810SH23 UST 2.875 05/15/49 US TREASURY GOV us usD AAA 990,091.19 990,091.19 5.00%
US912810TE82 UST 0.125 02/15/52 US TREASURY GOV us usD AAA 990,356.13 990,356.13 5.01%
US912810TJ79 UST 3.000 08/15/52 US TREASURY GOV us uUsD AAA 233,297.52 233,297.52 1.18%
US912810TT51 UST 4.125 08/15/53 US TREASURY GOV us uUsD AAA 990,245.01 990,245.01 5.01%
US912810UA42 UST 4.625 05/15/54 US TREASURY GOV us uUsD AAA 990,423.12 990,423.12 5.01%




Collateral data - as at 16/07/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
US912810UD80 UST 4.125 08/15/44 US TREASURY GOV us usD AAA 234,223.82 234,223.82 1.18%
US9128283R96 UST 0.500 01/15/28 US TREASURY GOV us usD AAA 415,737.39 415,737.39 2.10%
US9128283R96 UST 0.500 01/15/28 US TREASURY GOV us usD AAA 234,225.12 234,225.12 1.18%
US912828N712 UST 0.625 01/15/26 US TREASURY GOV us usD AAA 234,246.09 234,246.09 1.18%
US912828V491 UST 0.375 01/15/27 US TREASURY GOV us usD AAA 234,161.25 234,161.25 1.18%
US91282CBS98 UST 1.250 03/31/28 US TREASURY GOV us usD AAA 35,633.45 35,633.45 0.18%
US91282CGM73 UST 3.500 02/15/33 US TREASURY GOV us usD AAA 269,739.00 269,739.00 1.36%
US91282CHC82 UST 3.375 05/15/33 US TREASURY GOV us usD AAA 25,850.38 25,850.38 0.13%
US91282CHT18 UST 3.875 08/15/33 US TREASURY GOV us usD AAA 3,337.81 3,337.81 0.02%
US91282CJJ18 UST 4.500 11/15/33 US TREASURY GOV us usD AAA 829,119.62 829,119.62 4.19%
US91282CJM47 UST 4.375 11/30/30 US TREASURY GOV us usD AAA 947,350.44 947,350.44 4.79%
US91282CJS17 UST 4.250 12/31/25 US TREASURY GOV us usD AAA 307,941.51 307,941.51 1.56%
US91282CLU35 UST 4.125 10/31/31 US TREASURY GOV us uUsD AAA 263,992.72 263,992.72 1.33%
US91282CMB45 UST 4.000 12/15/27 US TREASURY GOV us uUsD AAA 120,233.07 120,233.07 0.61%
Total: 19,784,213.33 100.00%
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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) 6,860,747.99
2 | GOLDMAN SACHS INTERNATIONAL (PARENT) 1,827,139.12
3 | RBC EUROPE LIMITED ( PARENT ) 1,112,545.05
4 | MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT) 1,059,750.98
5 | BARCLAYS BANK PLC (PARENT) 270,306.26
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