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HBCE / HSBC Gbl Inv Fd - Euro Bond
Report as at 17/09/2025

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) 55,702,861

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 17/09/2025

Currently on loan in EUR (base currency) 3,499,945.17

Current percentage on loan (in % of the fund AuM) 6.28%

Collateral value (cash and securities) in EUR (base currency) 3,831,696.46

Collateral value (cash and securities) in % of loan 109%

Securities lending statistics

12-month average on loan in EUR (base currency) 2,653,538.00

12-month average on loan as a % of the fund AuM 4.78%

12-month maximum on loan in EUR 4,889,889.79

12-month maximum on loan as a % of the fund AuM 8.81%

Gross Return for the fund over the last 12 months in (base currency fund) 4,746.67

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0085%

Collateral data - as at 17/09/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
CA135087N597 CAGV 2.000 06/01/32 CANADA GOV CA CAD AAA 3,809.42 2,337.96 0.06%
CA68323AEE07 ONTAR 2.600 06/02/27 ONTARIO BND CA CAD AAA 295,469.08 181,338.65 4.73%
DE000BU25042 DEGV 2.400 04/18/30 GERMANY GOV DE EUR AAA 102,357.31 102,357.31 2.67%
DE000BU3Z005 DEGV 2.300 02/15/33 GERMANY GOV DE EUR AAA 3,629.66 3,629.66 0.09%
FR0010809418 FRGV 10/25/29 FRANCE GOV FR EUR AA2 14,324.52 14,324.52 0.37%
FR0013516549 FRGV 11/25/30 FRANCE GOV FR EUR AA2 14,324.41 14,324.41 0.37%
FR0014001N38 FRGV 0.100 07/25/31 FRANCE GOV FR EUR AA2 14,323.97 14,323.97 0.37%
FR0014002JM6 FRGV 0.500 06/25/44 FRANCE GOV FR EUR AA2 14,324.40 14,324.40 0.37%
FR0014004J31 FRGV 0.750 05/25/53 FRANCE GOV FR EUR AA2 14,324.25 14,324.25 0.37%
FROO01400AINS FRGV 0.750 02/25/28 FRANCE GOV FR EUR AA2 14,323.80 14,323.80 0.37%




Collateral data - as at 17/09/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
FRO01400H7V7 FRGV 3.000 05/25/33 FRANCE GOV FR EUR AA2 3,584.86 3,584.86 0.09%
GB0032452392 UKT 4 1/4 03/07/36 UK TREASURY GIL GB GBP AA3 114,317.31 131,722.12 3.44%
GB00B06YGNO05 UKT 4 1/4 12/07/55 UK TREASURY GIL GB GBP AA3 133,244.84 1563,531.37 4.01%
GBOOBOCNHZ09 UKTI 1 1/4 11/22/55 UK TREASURY GIL GB GBP AA3 133,244.88 153,531.41 4.01%
GBOOBOCNHZ09 UKTI 1 1/4 11/22/55 UK TREASURY GIL GB GBP AA3 198,792.76 229,058.96 5.98%
GB00B421JZ66 UKTI 0 1/2 03/22/50 UK TREASURY GIL GB GBP AA3 198,173.73 228,345.68 5.96%
GBOOB4PTCY75 UKTI 0 3/8 03/22/62 UK TREASURY GIL GB GBP AA3 133,244.11 153,530.53 4.01%
GB00OBDX8CX86 UKTI 0 1/8 03/22/68 UK TREASURY GIL GB GBP AA3 133,244.81 1563,531.33 4.01%
GBOOBFMCNG652 UKT 158 10/22/71 UK Treasury GIL GB GBP AA3 133,244.76 1563,531.27 4.01%
GBOOBGDYHF49 GBGV 0.125 08/10/41 UNITED KINGDOM GIL GB GBP AA3 199,031.58 229,334.14 5.99%
GBOOBMF9LF76 GBGV 4.000 10/22/63 UNITED KINGDOM GIL GB GBP AA3 133,244.28 153,530.72 4.01%
JP1051771R39 JPGV 1.100 12/20/29 JAPAN GOV JP JPY A1l 350,178.11 2,016.30 0.05%
US3133XGAYO07 FHLB 5.500 07/15/36 FHLBANKS BND us uUsD AAA 11,134.91 9,394.94 0.25%
US912810SM18 UST 0.250 02/15/50 US TREASURY GOV us uUsD AAA 270,511.46 228,240.64 5.96%
US912810UA42 UST 4.625 05/15/54 US TREASURY GOV us uUsD AAA 214,928.67 181,343.36 4.73%
US91282CFT36 UST 4.000 10/31/29 US TREASURY GOV us uUsD AAA 271,811.04 229,337.15 5.99%
US91282CJL63 UST 4.875 11/30/25 US TREASURY GOV us uUsD AAA 271,447.30 229,030.24 5.98%
US91282CKE02 UST 4.250 03/15/27 US TREASURY GOV us uUsD AAA 215,019.52 181,420.01 4.73%
US91282CKK61 UST 4.875 04/30/26 US TREASURY GOV us uUsD AAA 215,041.29 181,438.38 4.74%
US91282CKNO01 UST 4.625 04/30/31 US TREASURY GOV us uUsD AAA 2,668.11 2,251.19 0.06%
US91282CKQ32 UST 4.375 05/15/34 US TREASURY GOV us uUsD AAA 215,089.41 181,478.98 4.74%
US91282CKZ31 UST 4.375 07/15/27 US TREASURY GOV us uUsD AAA 215,053.75 181,448.90 4.74%
US91282CLC37 UST 4.000 07/31/29 US TREASURY GOV us UsD AAA 124,985.63 105,455.05 2.75%
Total: 3,831,696.46 100.00%
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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 | BARCLAYS BANK PLC (PARENT) 1,672,639.38
2 | MERRILL LYNCH INTERNATIONAL (PARENT) 978,442.89
3 | GOLDMAN SACHS INTERNATIONAL (PARENT) 925,959.28
4 | MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT) 904,348.66
5 | BNP PARIBAS LONDON (PARENT) 83,711.46
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