
Securities Lending Report

HBCE / HSBC GIF - Euro Bond Total Return

Report as at 03/07/2025

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) 156,936,086

Reference currency of the fund EUR

Securities lending data - as at 03/07/2025

Currently on loan in EUR (base currency) 23,887,833.82

Current percentage on loan (in % of the fund AuM) 15.22%

Collateral value (cash and securities) in  EUR (base currency) 27,423,984.81

Collateral value (cash and securities) in % of loan 115%

Collateral data - as at 03/07/2025

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 2.29 2.29 0.00%

AU0000106411 AUGV 0.500 09/21/26 AUSTRALIA GOV AU AUD AAA 5,780.24 3,223.99 0.01%

CA135087T388 CAGV 2.750 09/01/30 CANADA GOV CA CAD AAA 1,023,958.20 638,037.23 2.33%

DE0001102457 DEGV 0.250 08/15/28 GERMANY GOV DE EUR AAA 1,286,469.80 1,286,469.80 4.69%

DE0001102598 DEGV 1.000 05/15/38 GERMANY GOV DE EUR AAA 33,756.29 33,756.29 0.12%

DE0001102614 DEGV 1.800 08/15/53 GERMANY GOV DE EUR AAA 3,119.16 3,119.16 0.01%

DE0001135325 DEGV 4.250 07/04/39 GERMANY GOV DE EUR AAA 1,181,324.14 1,181,324.14 4.31%

DE0001135366 DEGV 4.750 07/04/40 GERMANY GOV DE EUR AAA 606,454.13 606,454.13 2.21%

DE000BU22049 DEGV 2.500 03/19/26 GERMANY GOV DE EUR AAA 35,015.47 35,015.47 0.13%

GB00B0CNHZ09 UKTI 1 1/4 11/22/55 UK TREASURY GIL GB GBP AA3 1,133,001.98 1,308,787.24 4.77%

Securities lending statistics

12-month average on loan in EUR (base currency) 8,293,814.22

12-month average on loan as a % of the fund AuM 7.21%

12-month maximum on loan in EUR 19,802,504.46

12-month maximum on loan as a % of the fund AuM 12.78%

Gross Return for the fund over the last 12 months in  (base currency fund) 29,942.77

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0260%

* 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 03/07/2025

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

GB00B1L6W962 UKTI 1 1/8 11/22/37 UK TREASURY GIL GB GBP AA3 31,383.82 36,253.02 0.13%

GB00B1L6W962 UKTI 1 1/8 11/22/37 UK TREASURY GIL GB GBP AA3 335,970.09 388,095.85 1.42%

GB00B421JZ66 UKTI 0 1/2 03/22/50 UK TREASURY GIL GB GBP AA3 59.02 68.18 0.00%

GB00B421JZ66 UKTI 0 1/2 03/22/50 UK TREASURY GIL GB GBP AA3 334,888.81 386,846.81 1.41%

GB00B4PTCY75 UKTI 0 3/8 03/22/62 UK TREASURY GIL GB GBP AA3 1,134,798.79 1,310,862.82 4.78%

GB00B7RN0G65 UKTI 0 1/8 03/22/44 UK TREASURY GIL GB GBP AA3 46,505.71 53,721.07 0.20%

GB00BD0XH204 UKT 1T 07/22/57 UK TREASURY GIL GB GBP AA3 0.46 0.53 0.00%

GB00BDX8CX86 UKTI 0 1/8 03/22/68 UK TREASURY GIL GB GBP AA3 1,074,425.97 1,241,123.16 4.53%

GB00BFMCN652 UKT 158 10/22/71 UK Treasury GIL GB GBP AA3 1,123,289.95 1,297,568.39 4.73%

GB00BFMCN652 UKT 158 10/22/71 UK Treasury GIL GB GBP AA3 26.69 30.83 0.00%

GB00BL6C7720 UKT 4 1/8 01/29/27 UK Treasury GIL GB GBP AA3 906,166.98 1,046,758.79 3.82%

GB00BLH38265 UKTI 0 1/8 03/22/39 UK Treasury GIL GB GBP AA3 231.94 267.93 0.00%

GB00BLPK7334 UKT 1 1/8 01/31/39 UK Treasury GIL GB GBP AA3 851,424.15 983,522.61 3.59%

GB00BM8Z2S21 UKT 0 7/8 07/31/33 UK Treasury GIL GB GBP AA3 9.20 10.63 0.00%

GB00BMF9LF76 GBGV 4.000 10/22/63 UNITED KINGDOM GIL GB GBP AA3 1,123,289.56 1,297,567.94 4.73%

GB00BPJJKP77 UKT 43/4 10/22/43 UK Treasury GIL GB GBP AA3 931,770.63 1,076,334.84 3.92%

GB00BPSNB460 UKT 3 34 03/07/27 UK treasury GIL GB GBP AA3 944,999.50 1,091,616.17 3.98%

GB00BPSNBB36 UKT 4 3/8 07/31/54 UK Treasury GIL GB GBP AA3 975,594.66 1,126,958.17 4.11%

GB00BQC4R999 UKT 3 3/4 01/29/38 UK Treasury GIL GB GBP AA3 47,249.80 54,580.61 0.20%

GB00BT7J0241 UKT 5 3/8 01/31/56 UK Treasury GIL GB GBP AA3 6,085.38 7,029.53 0.03%

GB00BYVP4K94 UKTI 018 11/22/56 CORP UK TREASURY GIL GB GBP AA3 194,987.45 225,239.75 0.82%

GB00BYYMZX75 UKT 2 1/2 07/22/65 UK TREASURY GIL GB GBP AA3 0.55 0.64 0.00%

GB00BYYMZX75 UKT 2 1/2 07/22/65 UK TREASURY GIL GB GBP AA3 336,459.62 388,661.33 1.42%

GB00BZ13DV40 UKTI 0125 08/10/48 UK TREASURY GIL GB GBP AA3 46,113.35 53,267.84 0.19%

JP1743031R52 JPGV 08/04/25 JAPAN GOV JP JPY A1 65,473,296.42 386,307.71 1.41%

NL0014555419 NLGV 07/15/30 NETHERLANDS GOV NL EUR AAA 377,026.53 377,026.53 1.37%

US912810FH69 UST 3.875 04/15/29 US TREASURY GOV US USD AAA 1,231,637.44 1,046,622.27 3.82%

US912810SP49 UST 1.375 08/15/50 US TREASURY GOV US USD AAA 1,231,794.81 1,046,756.00 3.82%

US912810TK43 UST 3.375 08/15/42 US TREASURY GOV US USD AAA 17,117.11 14,545.80 0.05%

US912810TM09 UST 4.000 11/15/42 US TREASURY GOV US USD AAA 1,231,789.22 1,046,751.26 3.82%

US912810TX63 UST 4.250 02/15/54 US TREASURY GOV US USD AAA 92.30 78.43 0.00%

US912810TZ12 UST 4.500 02/15/44 US TREASURY GOV US USD AAA 1,213,707.23 1,031,385.52 3.76%

US912810UC08 UST 4.250 08/15/54 US TREASURY GOV US USD AAA 457,335.95 388,635.47 1.42%

US9128283R96 UST 0.500 01/15/28 US TREASURY GOV US USD AAA 742,459.16 630,927.80 2.30%

US91282CAU53 UST 0.500 10/31/27 US TREASURY GOV US USD AAA 309,216.14 262,766.05 0.96%

US91282CGM73 UST 3.500 02/15/33 US TREASURY GOV US USD AAA 258,515.41 219,681.52 0.80%

US91282CHY03 UST 4.625 09/15/26 US TREASURY GOV US USD AAA 751,357.20 638,489.18 2.33%

US91282CJK80 UST 4.625 11/15/26 US TREASURY GOV US USD AAA 1,231,759.21 1,046,725.75 3.82%

US91282CKK61 UST 4.875 04/30/26 US TREASURY GOV US USD AAA 1,213,127.30 1,030,892.71 3.76%



Collateral data - as at 03/07/2025

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

US91282CKN01 UST 4.625 04/30/31 US TREASURY GOV US USD AAA 455,361.37 386,957.51 1.41%

US91282CKP58 UST 4.625 04/30/29 US TREASURY GOV US USD AAA 824,518.35 700,660.15 2.55%

US91282CKR15 UST 4.500 05/15/27 US TREASURY GOV US USD AAA 7,193.57 6,112.96 0.02%

US91282CKY65 UST 4.625 06/30/26 US TREASURY GOV US USD AAA 100.09 85.05 0.00%

Total: 27,423,984.81 100.00%

Counterparts

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

No. Major Name Market Value

1 BARCLAYS BANK PLC (PARENT) 8,237,745.21

2 MERRILL LYNCH INTERNATIONAL (PAR 6,475,884.64

3 MORGAN STANLEY & CO INTERNATION 6,230,529.69

Top 5 borrowers in last Month

No. Counterparty Market Value

1 MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT) 6,585,463.52

2 MERRILL LYNCH INTERNATIONAL (PARENT) 3,963,448.95

3 BARCLAYS BANK PLC (PARENT) 3,680,411.86

4 GOLDMAN SACHS INTERNATIONAL (PARENT) 1,423,715.78

5 RBC EUROPE LIMITED ( PARENT ) 302,311.44
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