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Securities Lending Report
SSTL - HITIF - AMERICAN INDEX FUND
Report as at 21/07/2025

Summary of policy

% limit on maximum percentage of book on loan

30%

Revenue Split

75/25*

Name of the Fund

SSTL - HITIF - AMERICAN INDEX FUND

Replication Mode

Physical replication

ISIN Code GB00B80QG615
Total net assets (AuM) 16,649,858,238
Reference currency of the fund GBP

* 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 21/07/2025

Currently on loan in GBP (base currency)

1,243,178,077.01

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

7.47%

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

1,536,010,473.74

Collateral value (cash and securities) in % of loan

124%

Securities lending statistics

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

1,055,661,317.47

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

6.77%

12-month maximum on loan in GBP

1,261,252,144.34

12-month maximum on loan as a % of the fund AuM 8.63%
Gross Return for the fund over the last 12 months in (base currency fund) 1,186,636.80
Gross Return for the fund over the last 12 months in % of the fund AuM 0.0076%

Collateral data - as at 21/07/2025

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

BE0003739530 UCB SA ODSH UCB SA COM BE EUR AA3 5,422,273.35 4,698,269.95 0.31%
BE0974293251 ABIODSHABI COM BE EUR AA3 2,783,850.29 2,412,139.58 0.16%
CA0636711016 BMO ODSH BMO COM CA CAD AAA 190,426,765.65 103,259,911.42 6.72%
CA0641491075 BANK NOVA ODSH BANK NOVA COM CA CAD AAA 190,426,710.56 103,259,881.55 6.72%
CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 101,545,784.12 55,063,733.49 3.58%
CA1363851017 CANADIAN NATURAL ODSH CANADIAN NATURAL COM CA CAD AAA 3,696,185.95 2,004,276.20 0.13%
CA6330671034 NATL BK CANADA ODSH NATL BK CANADA COM CA CAD AAA 96,599,507.96 52,381,589.33 3.41%
CA7392391016 POWER CORP CA ODSH POWER CORP CA COM CA CAD AAA 4,946,567.09 2,682,301.92 0.17%
CA8672241079 SUNCOR ENERGY ODSH SUNCOR ENERGY COM CA CAD AAA 2,254,533.20 1,222,532.44 0.08%
CA8911605092 TD ODSH TD COM CA CAD AAA 98,084,346.34 53,186,750.72 3.46%




Collateral data - as at 21/07/2025

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

CHO0044328745 CHUBB LTD CH ODSH CHUBB LTD CH COM us usD AAA 3,242,409.64 2,412,058.50 0.16%
DE0001108744 DEGV PO STR 08/15/46 GERMANY GOV DE EUR AAA 22,362.83 19,376.86 0.00%
DE0007037129 RWE ODSH RWE COM DE EUR AAA 10,294,672.63 8,920,087.19 0.58%
DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 5,422,205.74 4,698,211.37 0.31%
DE0007236101 SIEMENS ODSH SIEMENS COM DE EUR AAA 3,615,253.15 3,132,530.24 0.20%
DE000BU22023 DEGV 3.100 09/18/25 GERMANY GOV DE EUR AAA 3,054,544.95 2,646,690.02 0.17%
DE000BU22080 DEGV 2.200 03/11/27 GERMANY GOV DE EUR AAA 11,673.70 10,114.98 0.00%
DEO00BU27015 DEGV 2.600 08/15/33 GERMANY GOV DE EUR AAA 2,243,366.49 1,943,823.32 0.13%
FR0000120578 SANOFI FR ODSH SANOFI FR COM FR EUR AA2 5,422,250.07 4,698,249.78 0.31%
GB0002634946 ORD 2.5P BAE SYSTEMS CST GB GBP AA3 4,698,272.60 4,698,272.60 0.31%
GB0004544929 ORD GBPO0.10 IMPERIAL TOBACCO CST GB GBP AA3 16,521,035.04 16,521,035.04 1.08%
GB0009895292 ORD USDO0.25 ASTRAZENECA CST GB GBP AA3 16,521,046.48 16,521,046.48 1.08%
GB00OBOSWJX34 ORD GBP5 LONDON STOCK EXCHANGE CST GB GBP AA3 2,828,579.40 2,828,579.40 0.18%
GB00B1VWPJ53 UKT 4 1/2 12/07/42 UK TREASURY GIL GB GBP AA3 124,464.35 124,464.35 0.01%
GB00B1YW4409 ORD GBP73 19/22P 3| GROUP PLC CST GB GBP AA3 1,788,427.20 1,788,427.20 0.12%
GB00BM822W66 UKTI 0 1/8 03/22/73 UK Treasury GIL GB GBP AA3 9,965,995.70 9,965,995.70 0.65%
IEO00S9YS762 LINDE ODSH LINDE COM us uUsD AAA 27,289,576.85 20,300,968.46 1.32%
IEOOBDB6Q211 WILLIS TOWERS ODSH WILLIS TOWERS COM us uUsD AAA 3,242,489.03 2,412,117.56 0.16%
IEOOBTN1Y115 MEDTRONIC ODSH MEDTRONIC COM us uUsD AAA 19,332,999.05 14,381,996.69 0.94%
IMOOB5VQMV65 GVC HOLDINGS ODSH GVC HOLDINGS CST GB GBP AA3 1,415,078.91 1,415,078.91 0.09%
IT0004176001 PRYSMIAN ODSH PRYSMIAN COM IT EUR 45,880.20 39,754.09 0.00%
ITO005366767 NEXI ODSH NEXI COM IT EUR 2,696,975.42 2,336,864.59 0.15%
JP1120291Q59 JPGV 0.005 03/10/34 JAPAN GOV JP JPY A1l 16,919,492.20 84,760.88 0.01%
JP1201111968 JPGV 2.200 06/20/29 JAPAN GOV JP JPY A1l 86,858,880.58 435,133.34 0.03%
JP12011419C6 JPGV 2.100 12/20/29 JAPAN GOV JP JPY A1l 44,697,456.83 223,919.00 0.01%
JP1201751M13 JPGV 0.500 12/20/40 JAPAN GOV JP JPY A1l 89,745,007.38 449,591.85 0.03%
JP1201771M76 JPGV 0.400 06/20/41 JAPAN GOV JP JPY A1l 6,195,555.89 31,037.62 0.00%
JP1201861PA6 JPGV 1.500 09/20/43 JAPAN GOV JP JPY A1l 43,302.35 216.93 0.00%
JP1300111372 JPGV 1.700 06/20/33 JAPAN GOV JP JPY A1l 103,030.97 516.15 0.00%
JP1300341B39 JPGV 2.200 03/20/41 JAPAN GOV JP JPY A1l 738,468,945.55 3,699,477.32 0.24%
JP1300561H93 JPGV 0.800 09/20/47 JAPAN GOV JP JPY A1l 43,076,262.53 215,797.37 0.01%
JP1300581J30 JPGV 0.800 03/20/48 JAPAN GOV JP JPY A1l 340,799.67 1,707.29 0.00%
JP1300671L78 JPGV 0.600 06/20/50 JAPAN GOV JP JPY A1l 55,017,457.44 275,618.68 0.02%
JP1300711M79 JPGV 0.700 06/20/51 JAPAN GOV JP JPY A1l 2,938,817.02 14,722.47 0.00%
JP1300821Q49 JPGV 1.800 03/20/54 JAPAN GOV JP JPY A1l 45,883,970.82 229,863.03 0.01%
JP1400041B55 JPGV 2.200 03/20/51 JAPAN GOV JP JPY A1l 215,470,340.69 1,079,432.85 0.07%
JP1400051C51 JPGV 2.000 03/20/52 JAPAN GOV JP JPY A1l 24,581,151.99 123,143.18 0.01%
JP1400131L54 JPGV 0.500 03/20/60 JAPAN GOV JP JPY A1l 246,859,301.87 1,236,680.83 0.08%
JP3164720009 RENESAS ODSH RENESAS COM JP JPY A1l 1,506,883,598.24 7,548,972.41 0.49%




Collateral data - as at 21/07/2025

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

JP3190000004 OBAYASHI ODSH OBAYASHI COM JP JPY A1l 1,506,851,899.47 7,548,813.61 0.49%
JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1l 1,506,839,198.01 7,548,749.98 0.49%
JP3538800008 TDK ODSH TDK COM JP JPY A1l 1,506,829,999.78 7,548,703.90 0.49%
JP3734800000 NIDEC ODSH NIDEC COM JP JPY A1l 1,204,780,248.64 6,035,537.76 0.39%
JP3827200001 FURUKAWA ELEC ODSH FURUKAWA ELEC COM JP JPY A1l 2,303,999.31 11,542.25 0.00%
JP3888300005 MITSUI CHEMICALS ODSH MITSUI CHEMICALS COM JP JPY A1l 1,506,609,599.53 7,547,599.77 0.49%
KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 69,091,970.40 6,549,374.41 0.43%
NL0000395903 WOLTERS KLUWER ODSH WOLTERS KLUWER COM NL EUR AAA 18,870,159.74 16,350,541.32 1.06%
NL0009446418 NLGV 3.750 01/15/42 NETHERLANDS GOV NL EUR AAA 2,895,545.26 2,508,920.60 0.16%
NL0012818504 NLGV 0.750 07/15/28 NETHERLANDS GOV NL EUR AAA 19,367.93 16,781.85 0.00%
NLOO15000RP1 NLGV 0.500 07/15/32 NETHERLANDS GOV NL EUR AAA 2,416,988.66 2,094,262.77 0.14%
SE0021921269 SAAB ODSH SAAB COM SE SEK AAA 235,423.13 18,124.11 0.00%
UsS00287Y1091 ABBVIE ODSH ABBVIE COM us uUsD AAA 2,686,598.69 1,998,585.60 0.13%
US0126531013 ALBEMARLE ODSH ALBEMARLE COM us uUsD AAA 2,389.16 1,777.32 0.00%
US02079K1079 ALPHABET ODSH ALPHABET COM us uUsD AAA 46,947,432.78 34,924,629.18 2.27%
US02079K3059 ALPHABET ODSH ALPHABET COM us uUsD AAA 1,368,964.28 1,018,385.18 0.07%
US02079K3059 ALPHABET ODSH ALPHABET COM us uUsD AAA 43,717,300.82 32,521,704.16 2.12%
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us uUsD AAA 134,688,093.41 100,195,717.62 6.52%
US0236081024 AMEREN ODSH AMEREN COM us uUsD AAA 775,979.39 577,258.24 0.04%
US0268747849 AlG ODSH AIG COM us uUsD AAA 316,881.41 235,731.01 0.02%
US03073E1055 CENCORA ODSH CENCORA COM us uUsD AAA 2,039,710.47 1,517,359.47 0.10%
US0311001004 AMETEK ODSH AMETEK COM us uUsD AAA 1,451,643.32 1,079,890.88 0.07%
US0320951017 AMPHENOL ODSH AMPHENOL COM us usD AAA 37,591,578.44 27,964,722.66 1.82%
US0378331005 APPLE ODSH APPLE COM us usD AAA 135,051,165.86 100,465,810.57 6.54%
US0378331005 APPLE ODSH APPLE COM us usD AAA 55,095,181.01 40,985,814.40 2.67%
US04621X1081 ASSURANT ODSH ASSURANT COM us usD AAA 277,215.17 206,222.93 0.01%
US0495601058 ATMOS ENERGY ODSH ATMOS ENERGY COM us usD AAA 361,884.59 269,209.29 0.02%
US0533321024 AUTOZONE ODSH AUTOZONE COM us usD AAA 2,061,231.14 1,533,368.90 0.10%
US0584981064 BALL ODSH BALL COM us usD AAA 233,424.74 173,646.82 0.01%
US0584981064 BALL ODSH BALL COM us usD AAA 77.76 57.85 0.00%
US0605051046 BOFAML ODSH BOFAML COM us usD AAA 33,841,616.99 25,175,091.68 1.64%
US0844231029 W R BERKLEY ODSH W R BERKLEY COM us usD AAA 599,224.99 445,769.01 0.03%
US0846707026 BERKSHIRE ODSH BERKSHIRE COM us usD AAA 744,813.60 554,073.72 0.04%
uUs0865161014 BEST BUY ODSH BEST BUY COM us usD AAA 67.55 50.25 0.00%
US0970231058 BOEING ODSH BOEING COM us usD AAA 191,269.56 142,287.19 0.01%
US1011371077 BOSTON ODSH BOSTON COM us usD AAA 39,939,228.59 29,711,161.31 1.93%
US1101221083 BRISTOL-MYERS ODSH BRISTOL-MYERS COM us uUsD AAA 5,607,139.83 4,171,203.15 0.27%
US11135F1012 BROADCOM ODSH BROADCOM COM us uUsD AAA 13,420,965.77 9,983,980.49 0.65%
US11135F1012 BROADCOM ODSH BROADCOM COM us uUsD AAA 55,098,071.14 40,987,964.40 2.67%




Collateral data - as at 21/07/2025

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

US1156372096 BROWN FORMN ODSH BROWN FORMN COM us usD AAA 15,038.39 11,187.20 0.00%
US1258961002 CMS ENERGY ODSH CMS ENERGY COM us usD AAA 655,838.47 487,884.30 0.03%
US1270971039 COTERRA ENERGY ODSH COTERRA ENERGY COM us usD AAA 509,897.33 379,317.34 0.02%
US14149Y1082 CARDINAL HEALTH ODSH CARDINAL HEALTH COM us usD AAA 1,107,665.51 824,002.61 0.05%
US14448C1045 CARRIER GLOBAL ODSH CARRIER GLOBAL COM us usD AAA 10,726,727.57 7,979,711.79 0.52%
US1491231015 CATERPILLAR ODSH CATERPILLAR COM us usD AAA 16,308,502.50 12,132,045.75 0.79%
US15189T1079 CENTERPNT ENERGY ODSH CENTERPNT ENERGY COM us usD AAA 4,151,068.32 3,088,018.09 0.20%
US17275R1023 CISCO SYSTEMS ODSH CISCO SYSTEMS COM us usD AAA 11,971,491.93 8,905,703.50 0.58%
US1729674242 CITIGROUP ODSH CITIGROUP COM us usD AAA 8,537,526.65 6,351,144.99 0.41%
US1912161007 COCA-COLA ODSH COCA-COLA COM us usD AAA 16,631,913.64 12,372,634.29 0.81%
US20030N1019 COMCAST ODSH COMCAST COM us usD AAA 8,084,553.24 6,014,173.88 0.39%
US2091151041 CONSOLIDATED EDI ODSH CONSOLIDATED EDI COM us usD AAA 1,059,318.39 788,036.74 0.05%
US21036P1084 CONSTELLATION ODSH CONSTELLATION COM us uUsD AAA 759,377.63 564,908.04 0.04%
US2193501051 CORNING ODSH CORNING COM us uUsD AAA 1,105,692.71 822,535.03 0.05%
US22160K1051 COSTCO WHOLESALE ODSH COSTCO WHOLESALE COM us uUsD AAA 13,681,317.64 10,177,658.65 0.66%
US2310211063 CUMMINS ODSH CUMMINS COM us uUsD AAA 2,193,153.59 1,631,507.23 0.11%
US23331A1097 DR HORTON ODSH DR HORTON COM us uUsD AAA 1,059,935.59 788,495.88 0.05%
US2333311072 DTE ENERGY ODSH DTE ENERGY COM us uUsD AAA 443,349.79 329,812.01 0.02%
US2358511028 DANAHER ODSH DANAHER COM us uUsD AAA 7,620,434.85 5,668,911.92 0.37%
US2435371073 DECKERS OUTDOOR ODSH DECKERS OUTDOOR COM us uUsD AAA 1,559,630.63 1,160,223.64 0.08%
US2546871060 WALT DISNEY ODSH WALT DISNEY COM us uUsD AAA 1,758,161.59 1,307,912.66 0.09%
US2600031080 DOVER ODSH DOVER COM us uUsD AAA 394,362.80 293,370.13 0.02%
US26884L1098 EQT CORP ODSH EQT CORP COM us usD AAA 2,295,092.24 1,707,340.33 0.11%
US2774321002 EASTMAN CHEMICAL ODSH EASTMAN CHEMICAL COM us usD AAA 261,084.50 194,223.17 0.01%
US2788651006 ECOLAB ODSH ECOLAB COM us usD AAA 2,254,274.99 1,676,976.00 0.11%
US2910111044 EMERSON ELECTRIC ODSH EMERSON ELECTRIC COM us usD AAA 1,5673,260.84 1,170,363.28 0.08%
US29364G1031 ENTERGY ODSH ENTERGY COM us usD AAA 6,397,487.99 4,759,150.45 0.31%
US3021301094 EXPEDITORS ODSH EXPEDITORS COM us usD AAA 444,669.93 330,794.07 0.02%
US30231G1022 EXXON MOBIL ODSH EXXON MOBIL COM us usD AAA 431,511.08 321,005.08 0.02%
US30303M1027 META PLATFORMS ODSH META PLATFORMS COM us usD AAA 25,314,290.29 18,831,534.53 1.23%
US30303M1027 META PLATFORMS ODSH META PLATFORMS COM us usD AAA 55,090,125.01 40,982,053.20 2.67%
US3032501047 FAIR ISAAC ODSH FAIR ISAAC COM us usD AAA 635,147.44 472,492.05 0.03%
US31428X1063 FEDEX ODSH FEDEX COM us usD AAA 1,660,218.11 1,235,051.60 0.08%
US3377381088 FISERV ODSH FISERV COM us usD AAA 957,314.24 712,154.91 0.05%
US3379321074 FIRSTENERGY ODSH FIRSTENERGY COM us usD AAA 217,112.71 161,512.15 0.01%
US3666511072 GARTNER ODSH GARTNER COM us usD AAA 795,385.20 591,694.40 0.04%
US36828A1016 GE VERNOVA ODSH GE VERNOVA COM us uUsD AAA 4,539,430.36 3,376,924.20 0.22%
US3695501086 GENERAL DYNAMICS ODSH GENERAL DYNAMICS COM us uUsD AAA 1,460,517.29 1,086,492.31 0.07%
US3703341046 GENERAL MILLS ODSH GENERAL MILLS COM us uUsD AAA 797,992.79 593,634.21 0.04%




Collateral data - as at 21/07/2025

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

US38141G1040 GOLDMAN SACHS ODSH GOLDMAN SACHS COM us usD AAA 13,101,393.47 9,746,247.70 0.63%
US3848021040 WW GRAINGER ODSH WW GRAINGER COM us usD AAA 1,493,164.19 1,110,778.64 0.07%
US45866F 1049 INTERCONTI EXC ODSH INTERCONTI EXC COM us usD AAA 3,242,478.24 2,412,109.53 0.16%
US4612021034 INTUIT ODSH INTUIT COM us usD AAA 990,476.70 736,824.77 0.05%
US46625H1005 JP MORGAN ODSH JP MORGAN COM us usD AAA 95,235,224.77 70,846,363.97 4.61%
US4781601046 JOHNSON&JOHNSON ODSH JOHNSON&JOHNSON COM us usD AAA 2,043,418.89 1,520,118.20 0.10%
US48251W1045 KKR & CO ODSH KKR & CO COM us usD AAA 781,722.90 581,530.89 0.04%
US55261F1049 M&T BNK US ODSH M&T BNK US COM us usD AAA 768,672.41 571,822.51 0.04%
US58155Q1031 MCKESSON ODSH MCKESSON COM us usD AAA 5,162,375.39 3,840,338.77 0.25%
US5949181045 MICROSOFT ODSH MICROSOFT COM us usD AAA 2,043,191.44 1,519,949.00 0.10%
US5949181045 MICROSOFT ODSH MICROSOFT COM us usD AAA 55,097,605.50 40,987,618.00 2.67%
US5951121038 MICRON TECH ODSH MICRON TECH COM us usD AAA 2,050,045.07 1,525,047.48 0.10%
US60855R1005 MOLINA HEALTH ODSH MOLINA HEALTH COM us uUsD AAA 144,188.23 107,262.96 0.01%
US6174464486 MORGAN STANLEY ODSH MORGAN STANLEY COM us uUsD AAA 11,971,442 .47 8,905,666.71 0.58%
US6311031081 NASDAQ ODSH NASDAQ COM us uUsD AAA 3,242,522.33 2,412,142.33 0.16%
US64110D1046 NETAPP ODSH NETAPP COM us uUsD AAA 6,990,572.09 5,200,351.19 0.34%
US67066G1040 NVIDIA ODSH NVIDIA COM us uUsD AAA 28,547,031.41 21,236,400.53 1.38%
US67066G1040 NVIDIA ODSH NVIDIA COM us uUsD AAA 55,094,496.52 40,985,305.20 2.67%
US6826801036 ONEOK ODSH ONEOK COM us uUsD AAA 1,729,641.19 1,286,696.07 0.08%
US69608A1088 PALANTIR TECH ODSH PALANTIR TECH COM us uUsD AAA 55,097,290.51 40,987,383.68 2.67%
US7234841010 PINNACLE WEST ODSH PINNACLE WEST COM us uUsD AAA 321,194.72 238,939.72 0.02%
US7427181091 PROCTER GAMBLE ODSH PROCTER GAMBLE COM us uUsD AAA 3,251,659.56 2,418,939.60 0.16%
US7475251036 QUALCOMM ODSH QUALCOMM COM us usD AAA 40,867.19 30,401.48 0.00%
US74762E1029 QUANTA SERVICES ODSH QUANTA SERVICES COM us usD AAA 13,546,376.27 10,077,274.52 0.66%
US75886F1075 REGENERON PHARMS ODSH REGENERON PHARMS COM us usD AAA 1,545,639.47 1,149,815.49 0.07%
US7607591002 REPUBLIC SERVS ODSH REPUBLIC SERVS COM us usD AAA 1,623,855.99 1,208,001.48 0.08%
US79466L.3024 SALESFORCE ODSH SALESFORCE COM us usD AAA 46,947,391.01 34,924,598.11 2.27%
US87612E1064 TARGET ODSH TARGET COM us usD AAA 1,064,810.31 792,122.23 0.05%
US8936411003 TRANSDIGM GROUP ODSH TRANSDIGM GROUP COM us usD AAA 53,679.26 39,932.50 0.00%
US89832Q1094 TRUIST FINANCIAL ODSH TRUIST FINANCIAL COM us usD AAA 1,380,644.24 1,027,074.01 0.07%
US912797PQ48 UST BILL 08/28/25 US TREASURY GOV us usD AAA 4,957,264.22 3,687,754.67 0.24%
US912797RE99 UST BILL 10/28/25 US TREASURY GOV us usD AAA 1,239,499.74 922,075.31 0.06%
US912810SN90 UST 1.250 05/15/50 US TREASURY GOV us usD AAA 46.44 34.55 0.00%
US91282CFV81 UST 4.125 11/15/32 US TREASURY GOV us usD AAA 15,631.17 11,628.17 0.00%
US91282CHT18 UST 3.875 08/15/33 US TREASURY GOV us usD AAA 21,865,264.09 16,265,772.06 1.06%
US91282CMDO1 UST 4.375 12/31/29 US TREASURY GOV us usD AAA 6,769,415.38 5,035,830.67 0.33%
US92343V1044 VERIZON ODSH VERIZON COM us uUsD AAA 277,834.51 206,683.66 0.01%
US9311421039 WALMART ODSH WALMART COM us uUsD AAA 3,251,898.77 2,419,117.55 0.16%
US9884981013 YUM! BRANDS ODSH YUM! BRANDS COM us uUsD AAA 663,765.75 493,781.48 0.03%




Collateral data - as at 21/07/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
Total: 1,536,010,473.74 100.00%
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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 | RBC DOMINION SECURITIES INC (PARENT) 303,791,627.59
2 | BNP PARIBAS PRIME BROKERAGE INTL LTD (PARENT) 268,198,665.04
3 | SKANDINAVISKA ENSKILDA BANKEN AB (PARENT) 148,355,272.26
4 | TD SECURITIES INC (PARENT) 107,046,146.84
5 | HSBC BANK PLC (PARENT) 74,342,134.33
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