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HBCE / HSBC Gbl Inv Fd - Euro Bond
Report as at 02/07/2025

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 - Euro Bond

Replication Mode

Physical replication

ISIN Code LU0165129312

Total net assets (AuM) 56,456,726

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 02/07/2025

Currently on loan in EUR (base currency) 4,194,174.32

Current percentage on loan (in % of the fund AuM) 7.43%

Collateral value (cash and securities) in EUR (base currency) 4,869,678.16

Collateral value (cash and securities) in % of loan 116%

Securities lending statistics

12-month average on loan in EUR (base currency) 2,257,071.22

12-month average on loan as a % of the fund AuM 4.05%

12-month maximum on loan in EUR 4,683,871.28

12-month maximum on loan as a % of the fund AuM 8.37%

Gross Return for the fund over the last 12 months in (base currency fund) 4,688.40

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0084%

Collateral data - as at 02/07/2025

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 1.14 1.14 0.00%
BE0000364738 BEGV 3.450 06/22/42 BELGIUM GOV BE EUR AA3 60.07 60.07 0.00%
DE0001108660 DEGV PO STR 07/04/44 GERMANY GOV DE EUR AAA 143,066.62 143,066.62 2.94%
DE000BU2Z007 DEGV 2.300 02/15/33 GERMANY GOV DE EUR AAA 183,228.76 183,228.76 3.76%
DE000BU2Z031 DEGV 2.600 08/15/34 GERMANY GOV DE EUR AAA 214,615.35 214,615.35 4.41%
FR0013257524 FRGV 2.000 05/25/48 FRANCE GOV FR EUR AA2 85,447.62 85,447.62 1.75%
GBO0OBOCNHZ09 UKTI 1 1/4 11/22/55 UK TREASURY GIL GB GBP AA3 185,193.30 215,685.38 4.43%
GBO0OB4PTCY75 UKTI 0 3/8 03/22/62 UK TREASURY GIL GB GBP AA3 185,062.00 215,532.46 4.43%
GB00BDX8CX86 UKTI 0 1/8 03/22/68 UK TREASURY GIL GB GBP AA3 185,062.02 215,532.48 4.43%
GBOOBFMCN652 UKT 158 10/22/71 UK Treasury GIL GB GBP AA3 185,062.18 215,532.67 4.43%




Collateral data - as at 02/07/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
GBO00OBL6C7720 UKT 4 1/8 01/29/27 UK Treasury GIL GB GBP AA3 1.02 1.19 0.00%
GBOOBMFOLF76 GBGV 4.000 10/22/63 UNITED KINGDOM GIL GB GBP AA3 185,203.74 215,697.54 4.43%
GBOOBMF9LJ15 UKTI 0 3/4 11/22/33 UK Treasury GIL GB GBP AA3 291,479.99 339,472.17 6.97%
GB00BMY62761 UKTI 13/4 09/22/38 Cor UK Treasury GIL GB GBP AA3 157,429.99 183,350.84 3.77%
GBOOBPSNBB36 UKT 4 3/8 07/31/54 UK Treasury GIL GB GBP AA3 33.58 39.11 0.00%
GBOOBSQNRDO1 UKT 4 3/8 03/07/30 Corp UK TREASURY GIL GB GBP AA3 1.01 1.18 0.00%
GBOOBSQNRDO1 UKT 4 3/8 03/07/30 Corp UK TREASURY GIL GB GBP AA3 35.30 41.11 0.00%
JP1024731R68 JPGV 0.800 06/01/27 JAPAN GOV JP JPY A1l 2,355,051.17 13,935.24 0.29%
JP1051471M45 JPGV 0.005 03/20/26 JAPAN GOV JP JPY A1l 49,828.36 294.84 0.01%
JP1051771R39 JPGV 1.100 12/20/29 JAPAN GOV JP JPY A1l 807,531.93 4,778.30 0.10%
JP1120241K56 JPGV 0.100 03/10/29 JAPAN GOV JP JPY A1l 59,599,040.29 352,657.58 7.24%
JP1201651J76 JPGV 0.500 06/20/38 JAPAN GOV JP JPY A1l 57,349,404.95 339,346.11 6.97%
JP1300151485 JPGV 2.500 06/20/34 JAPAN GOV JP JPY A1l 2,364,107.11 13,988.82 0.29%
JP13001614A6 JPGV 2.500 09/20/34 JAPAN GOV JP JPY A1l 829,578.36 4,908.76 0.10%
JP1742701QB6 JPGV 11/20/25 JAPAN GOV JP JPY A1l 2,345,959.79 13,881.44 0.29%
JP1742941R38 JPGV 03/23/26 JAPAN GOV JP JPY A1l 2,341,359.98 13,854.22 0.28%
JP1742981R47 JPGV 10/10/25 JAPAN GOV JP JPY A1l 2,347,201.76 13,888.79 0.29%
NL0014555419 NLGV 07/15/30 NETHERLANDS GOV NL EUR AAA 1,542.92 1,542.92 0.03%
US912810SH23 UST 2.875 05/15/49 US TREASURY GOV us uUsD AAA 139,299.61 118,268.84 2.43%
US912810TM09 UST 4.000 11/15/42 US TREASURY GOV us uUsD AAA 399,605.10 339,274.70 6.97%
US912810TR95 UST 3.625 05/15/53 US TREASURY GOV us uUsD AAA 164.03 139.27 0.00%
US9128285T35 UST 2.625 12/31/25 US TREASURY GOV us uUsD AAA 216,011.63 183,399.26 3.77%
US9128286B18 UST 2.625 02/15/29 US TREASURY GOV us usD AAA 215,794.96 183,215.31 3.76%
US91282CHC82 UST 3.375 05/15/33 US TREASURY GOV us usD AAA 399,785.56 339,427.93 6.97%
US91282CHY03 UST 4.625 09/15/26 US TREASURY GOV us usD AAA 215,122.31 182,644.21 3.75%
US91282CJN20 UST 4.375 11/30/28 US TREASURY GOV us usD AAA 399,829.67 339,465.37 6.97%
US91282CKWO00 UST 4.250 06/30/31 US TREASURY GOV us usD AAA 73,745.17 62,611.49 1.29%
US91282CLC37 UST 4.000 07/31/29 US TREASURY GOV us usD AAA 140,954.21 119,673.65 2.46%
US91282CLF67 UST 3.875 08/15/34 US TREASURY GOV us usD AAA 1,283.34 1,089.59 0.02%
US91282CLG41 UST 3.750 08/15/27 US TREASURY GOV us usD AAA 101.11 85.85 0.00%
Total: 4,869,678.16 100.00%
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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 2,020,602.05
Top 5 borrowers in last Month
No. | Counterparty Market Value

1 | MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT) 1,592,842.88

2 | BARCLAYS BANK PLC (PARENT) 1,297,402.96

3 | MERRILL LYNCH INTERNATIONAL (PARENT) 722,346.25

4 | BNP PARIBAS LONDON (PARENT) 163,956.18
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