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Securities Lending Report
HBCE / HSBC GIF - Euro Bond Total Return
Report as at 24/09/2025

Summary of policy

% limit on maximum percentage of book on loan

30%

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) 152,376,092
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 24/09/2025

Currently on loan in EUR (base currency)

17,662,203.07

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

11.59%

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

18,748,011.29

Collateral value (cash and securities) in % of loan

106%

Securities lending statistics

12-month average on loan in EUR (base currency)

10,364,464.27

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

8.25%

12-month maximum on loan in EUR

26,482,853.38

12-month maximum on loan as a % of the fund AuM 16.85%

Gross Return for the fund over the last 12 months in (base currency fund) 40,365.81

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0321%

Collateral data - as at 24/09/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
ATO000A1FAP5 ATGV 1.200 10/20/25 AUSTRIA GOV AT EUR AA1 104,134.03 104,134.03 0.56%
AU0000300535 AUGYV 4.750 06/21/54 AUSTRALIA GOV AU AUD AAA 3,215,536.71 1,800,578.06 9.60%
AUOOOXCLWAS?7 AUGYV 3.000 03/21/47 AUSTRALIA GOV AU AUD AAA 751.51 420.82 0.00%
CA135087R556 CAGV 4.000 05/01/26 CANADA GOV CA CAD AAA 31,804.04 19,496.83 0.10%
CA135087S703 CAGV 3.500 12/01/57 CANADA GOV CA CAD AAA 607,312.37 372,300.70 1.99%
DEO000BU25018 DEGV 2.400 10/19/28 GERMANY GOV DE EUR AAA 692,891.16 692,891.16 3.70%
DE000BU25059 DEGV 2.200 10/10/30 GERMANY GOV DE EUR AAA 3.00 3.00 0.00%
DE000BU2Z007 DEGV 2.300 02/15/33 GERMANY GOV DE EUR AAA 692,891.61 692,891.61 3.70%
DE000BU2Z015 DEGV 2.600 08/15/33 GERMANY GOV DE EUR AAA 298,999.03 298,999.03 1.59%
EUOOOA3K4EL9 EUUNI 4.000 04/04/44 MTN EU BND BE EUR AA3 829.36 829.36 0.00%




Collateral data - as at 24/09/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
EUOOOA3K4EN5 EUUNI 3.125 12/05/28 MTN EU BND BE EUR AA3 104,303.08 104,303.08 0.56%
EUOOOA3K4EUO EUUNI 3.250 02/04/50 MTN EU BND BE EUR AA3 104,303.61 104,303.61 0.56%
EUOOOA3K4EWG6 EUUNI 2.875 12/06/27 MTN EU BND BE EUR AA3 104,303.76 104,303.76 0.56%
EUOOOA4EA8Y7 EUUNI 3.750 10/12/45 MTN EU BND BE EUR AA3 104,302.97 104,302.97 0.56%
EUOO0A4EG039 EUUNI 4.000 10/12/55 MTN EU BND BE EUR AA3 26,791.59 26,791.59 0.14%
GB0004893086 UKT 4 1/4 06/07/32 UK TREASURY GIL GB GBP AA3 204,759.38 234,766.87 1.25%
GB0008932666 UKTI 4 1/8 07/22/30 UK TREASURY GIL GB GBP AA3 1,574,621.23 1,805,381.97 9.63%
GBOOBOCNHZ09 UKTI 1 1/4 11/22/55 UK TREASURY GIL GB GBP AA3 343,189.37 393,483.77 2.10%
GB00OB1L6W962 UKTI 1 1/8 11/22/37 UK TREASURY GIL GB GBP AA3 204,396.82 234,351.17 1.25%
GBOOB4PTCY75 UKTI 0 3/8 03/22/62 UK TREASURY GIL GB GBP AA3 596,022.90 683,370.06 3.65%
GB00OBDX8CX86 UKTI 0 1/8 03/22/68 UK TREASURY GIL GB GBP AA3 507,937.46 582,375.69 3.11%
GBOOBFMCNG652 UKT 158 10/22/71 UK Treasury GIL GB GBP AA3 604,327.46 692,891.65 3.70%
GBOOBFMCNG652 UKT 158 10/22/71 UK Treasury GIL GB GBP AA3 204,797.52 234,810.60 1.25%
GBOOBMFOLF76 GBGV 4.000 10/22/63 UNITED KINGDOM GIL GB GBP AA3 2,082,411.07 2,387,588.41 12.74%
GBOOBPSNBGS80 UKTI 1 1/4 11/22/2054 UK Treasury GIL GB GBP AA3 204,750.59 234,756.79 1.25%
GB00BQC82D08 UKT 4 3/8 01/31/2040 UK TREASURY GIL GB GBP AA3 41.94 48.09 0.00%
GBOOBYYMZX75 UKT 2 1/2 07/22/65 UK TREASURY GIL GB GBP AA3 116,827.13 133,948.15 0.71%
JP1051771R39 JPGV 1.100 12/20/29 JAPAN GOV JP JPY A1l 1,851,460.30 10,621.81 0.06%
NLO015002F72 NLGV 2.500 07/15/35 NETHERLANDS GOV NL EUR AAA 5,350.56 5,350.56 0.03%
US912810TZ212 UST 4.500 02/15/44 US TREASURY GOV us uUsD AAA 276,728.10 234,589.73 1.25%
US9128282948 UST 1.500 02/15/30 US TREASURY GOV us uUsD AAA 275,725.56 233,739.84 1.25%
US91282CBJ99 UST 0.750 01/31/28 US TREASURY GOV us uUsD AAA 732,266.03 620,761.27 3.31%
US91282CDJ71 UST 1.375 11/15/31 US TREASURY GOV us usD AAA 524.00 444 .21 0.00%
US91282CKF76 UST 4.125 03/31/31 US TREASURY GOV us usD AAA 2,119,628.63 1,796,865.21 9.58%
US91282CKQ32 UST 4.375 05/15/34 US TREASURY GOV us usD AAA 2,127,442.60 1,803,489.33 9.62%
US91282CLC37 UST 4.000 07/31/29 US TREASURY GOV us usD AAA 117,208.95 99,361.12 0.53%
US91282CLR06 UST 4.125 10/31/29 US TREASURY GOV us usD AAA 865,634.35 733,821.12 3.91%
US91282CMT52 UST 4.125 03/31/32 US TREASURY GOV us usD AAA 1,373,844.44 1,164,644.24 6.21%
Total: 18,748,011.29 100.00%
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Counterparts

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

No.

Major Name Market Value

MERRILL LYNCH INTERNATIONAL (PAFR

11,274,023.74

Top 5 borrowers in last Month

No. | Counterparty Market Value
1 | BARCLAYS BANK PLC (PARENT) 7,098,823.75
2 | MERRILL LYNCH INTERNATIONAL (PARENT) 6,349,184.88
3 | MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT) 3,755,192.22
4 | GOLDMAN SACHS INTERNATIONAL (PARENT) 942,926.26
5 | RBC EUROPE LIMITED ( PARENT ) 313,110.74
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