
Securities Lending Report

SSTL - HITIF - EUROPEAN INDEX FUND

Report as at 11/12/2025

Summary of policy

% limit on maximum percentage of book on loan 30%

Revenue Split 75/25 *

Name of the Fund SSTL - HITIF - EUROPEAN INDEX FUND

Replication Mode Physical replication

ISIN Code GB00B80QGH28

Total net assets (AuM) 7,302,010,587

Reference currency of the fund GBP

Securities lending data - as at 11/12/2025

Currently on loan in GBP (base currency) 1,283,979,562.51

Current percentage on loan (in % of the fund AuM) 17.58%

Collateral value (cash and securities) in  GBP (base currency) 1,356,548,280.07

Collateral value (cash and securities) in % of loan 106%

Collateral data - as at 11/12/2025

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

AU000000ALL7 ARISTOCRAT LEIS ODSH ARISTOCRAT LEIS COM AU AUD AAA 5,627,217.46 2,803,585.91 0.21%

AU000000CPU5 COMPUTERSHARE ODSH COMPUTERSHARE COM AU AUD AAA 5,627,927.23 2,803,939.53 0.21%

AU000000MQG1 MACQUARIE GROUP ODSH MACQUARIE GROUP COM AU AUD AAA 135,481.48 67,499.43 0.00%

AU000000NAB4 NAB ODSH NAB COM AU AUD AAA 40.95 20.40 0.00%

AU000000SFR8 SANDFIRE RSRCS ODSH SANDFIRE RSRCS COM AU AUD AAA 4,976,475.24 2,479,373.86 0.18%

BE0000331406 BEGV 3.750 06/22/45 BELGIUM GOV BE EUR AA3 9,419,527.13 8,232,413.15 0.61%

BE0000356650 BEGV 2.750 04/22/39 BELGIUM GOV BE EUR AA3 3,438,682.68 3,005,316.10 0.22%

BE0003717312 SOFINA ODSH SOFINA COM BE EUR AA3 720,698.40 629,871.00 0.05%

BE0165385973 MELEXIS ODSH MELEXIS COM BE EUR AA3 3,501,290.00 3,060,033.21 0.23%

BE0974293251 A B I ODSH A B I COM BE EUR AA3 11,664,823.00 10,194,741.30 0.75%

Securities lending statistics

12-month average on loan in GBP (base currency) 931,696,690.37

12-month average on loan as a % of the fund AuM 15.96%

12-month maximum on loan in GBP 1,366,691,542.74

12-month maximum on loan as a % of the fund AuM 23.62%

Gross Return for the fund over the last 12 months in  (base currency fund) 1,598,403.25

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0274%

* 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 11/12/2025

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

BMG0112X1056 AEGON BM ODSH AEGON BM COM NL EUR AAA 20,073,693.73 17,543,867.97 1.29%

BMG2178K1009 CK INFRA ODSH CK INFRA COM HK HKD 2,956.76 285.25 0.00%

CA1249003098 CCL INDUSTRIES ODSH CCL INDUSTRIES COM CA CAD AAA 83.02 44.99 0.00%

CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 2,282,578.73 1,237,002.43 0.09%

CA2908761018 EMERA ODSH EMERA COM CA CAD AAA 2,140,714.27 1,160,121.54 0.09%

CA56501R1064 MANULIFE FINANCI ODSH MANULIFE FINANCI COM CA CAD AAA 2,282,565.95 1,236,995.50 0.09%

CA7392391016 POWER CORP CA ODSH POWER CORP CA COM CA CAD AAA 1,664,010.87 901,780.72 0.07%

CA8672241079 SUNCOR ENERGY ODSH SUNCOR ENERGY COM CA CAD AAA 3,806,815.09 2,063,034.87 0.15%

CH0012214059 HOLCIM ODSH HOLCIM COM CH CHF 251,884.92 235,582.60 0.02%

CH0012221716 ABB ODSH ABB COM SE SEK AAA 26,997,108.73 2,175,650.95 0.16%

CH0025238863 KUEHNE UND NAGEL ODSH KUEHNE UND NAGEL COM CH CHF 1,619,244.00 1,514,444.44 0.11%

CH0030170408 GEBERIT ODSH GEBERIT COM CH CHF 1,973,529.99 1,845,800.59 0.14%

CNE1000001Z5 BANK OF CHINA ODSH BANK OF CHINA COM CN HKD 20,145,863.59 1,943,549.62 0.14%

CNE1000002M1 CHINAMRCHNTBANK ODSH CHINAMRCHNTBANK COM CN HKD 161,391,378.36 15,570,052.42 1.15%

CNE1000002Q2 SINOPEC CORP. ODSH SINOPEC CORP. COM CN HKD 12.85 1.24 0.00%

CNE1000002R0 CHINA SHENHUA ODSH CHINA SHENHUA COM CN HKD 148,715.90 14,347.20 0.00%

CNE1000003G1 ICBC ODSH ICBC COM CN HKD 2,089.58 201.59 0.00%

CNE1000003W8 PETROCHINA ODSH PETROCHINA COM CN HKD 189.90 18.32 0.00%

DE0001102499 DEGV 02/15/30 GERMANY GOV DE EUR AAA 0.90 0.79 0.00%

DE0001102549 DEGV 05/15/36 GERMANY GOV DE EUR AAA 256.05 223.78 0.00%

DE0001135226 DEGV 4.750 07/04/34 GERMANY GOV DE EUR AAA 3,782,419.70 3,305,733.00 0.24%

DE0001135275 DEGV 4.000 01/04/37 GERMANY GOV DE EUR AAA 9,075,712.67 7,931,928.57 0.58%

DE0001135481 DEGV 2.500 07/04/44 GERMANY GOV DE EUR AAA 1.78 1.56 0.00%

DE0005557508 DEUTSCHE TELEKOM ODSH DEUTSCHE TELEKOM COM DE EUR AAA 2,818,233.60 2,463,060.30 0.18%

DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 15,421,837.50 13,478,270.84 0.99%

DE000A12DM80 SCOUT 24 ODSH SCOUT 24 COM DE EUR AAA 84,225.69 73,610.99 0.01%

DE000BU2D004 DEGV 2.500 08/15/54 GERMANY GOV DE EUR AAA 17,426,109.40 15,229,950.53 1.12%

FI0009000681 NOKIA ODSH NOKIA COM FI EUR AA1 21.21 18.54 0.00%

FI0009013296 NESTE ODSH NESTE COM FI EUR AA1 8,754,648.11 7,651,326.79 0.56%

FI0009014575 METSO ODSH METSO COM FI EUR AA1 2,818,239.02 2,463,065.04 0.18%

FI4000297767 NORDEA BNK ODSH NORDEA BNK COM FI SEK AA1 163,552,930.65 13,180,451.75 0.97%

FI4000552500 SAMPO ODSH SAMPO COM FI EUR AA1 30.08 26.29 0.00%

FR0000120321 L OREAL ODSH L OREAL COM FR EUR AA2 22,746,355.19 19,879,702.14 1.47%

FR0000120628 AXA SA ODSH AXA SA COM FR EUR AA2 10,477,959.21 9,157,454.30 0.68%

FR0000121014 LVMH ODSH LVMH COM FR EUR AA2 6,554,948.39 5,728,848.44 0.42%

FR0000125007 CIE SAINT GOBAIN ODSH CIE SAINT GOBAIN COM FR EUR AA2 754,589.50 659,490.91 0.05%

FR0000130809 SOCIETE GENERALE ODSH SOCIETE GENERALE COM FR EUR AA2 22,746,407.51 19,879,747.87 1.47%

FR0000571218 FRGV 5.500 04/25/29 FRANCE GOV FR EUR AA2 2,110.69 1,844.69 0.00%

FR0010070060 FRGV 4.750 04/25/35 FRANCE GOV FR EUR AA2 33.91 29.64 0.00%



Collateral data - as at 11/12/2025

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

FR0010070060 FRGV 4.750 04/25/35 FRANCE GOV FR EUR AA2 296,740.56 259,343.26 0.02%

FR0010371401 FRGV 4.000 10/25/38 FRANCE GOV FR EUR AA2 98.30 85.91 0.00%

FR0010371401 FRGV 4.000 10/25/38 FRANCE GOV FR EUR AA2 296,722.85 259,327.78 0.02%

FR0010773192 FRGV 4.500 04/25/41 FRANCE GOV FR EUR AA2 1,773.83 1,550.28 0.00%

FR0010773192 FRGV 4.500 04/25/41 FRANCE GOV FR EUR AA2 296,733.54 259,337.13 0.02%

FR0012993103 FRGV 1.500 05/25/31 FRANCE GOV FR EUR AA2 51.55 45.05 0.00%

FR0013154044 FRGV 1.250 05/25/36 FRANCE GOV FR EUR AA2 0.80 0.70 0.00%

FR0013209871 FRGV 0.100 07/25/47 FRANCE GOV FR EUR AA2 10,286,567.98 8,990,183.52 0.66%

FR0013234333 FRGV 1.750 06/25/39 FRANCE GOV FR EUR AA2 0.78 0.68 0.00%

FR0013286192 FRGV 0.750 05/25/28 FRANCE GOV FR EUR AA2 2,571,642.38 2,247,546.22 0.17%

FR0013313582 FRGV 1.250 05/25/34 FRANCE GOV FR EUR AA2 73.23 64.00 0.00%

FR0014002JM6 FRGV 0.500 06/25/44 FRANCE GOV FR EUR AA2 296,697.58 259,305.70 0.02%

FR0014003N51 FRGV 0.100 03/01/32 FRANCE GOV FR EUR AA2 168,415.52 147,190.63 0.01%

FR001400AJ45 MICHELIN ODSH MICHELIN COM FR EUR AA2 4,136,425.37 3,615,124.43 0.27%

FR001400NEF3 FRGV 3.000 06/25/49 FRANCE GOV FR EUR AA2 9,561,898.90 8,356,842.25 0.62%

FR001400OHF4 FRGV 3.250 05/25/55 FRANCE GOV FR EUR AA2 3,411,637.97 2,981,679.75 0.22%

GB0002634946 ORD 2.5P BAE SYSTEMS CST GB GBP AA3 19,879,769.36 19,879,769.36 1.47%

GB0002875804 ORD 25P BRITISH AMERICAN TOBACCO CST GB GBP AA3 22,342,784.94 22,342,784.94 1.65%

GB0004544929 ORD GBP0.10 IMPERIAL TOBACCO CST GB GBP AA3 10,613,282.40 10,613,282.40 0.78%

GB0009697037 ORD GBP0.60 BABCOCK INTL CST GB GBP AA3 12,868,982.14 12,868,982.14 0.95%

GB0009895292 ORD USD0.25 ASTRAZENECA CST GB GBP AA3 2,463,061.64 2,463,061.64 0.18%

GB00B0744B38 ORD SHS 32 1/7 GBP BUNZL PLC CST GB GBP AA3 1,571,724.00 1,571,724.00 0.12%

GB00B19NLV48 ORD USD0.10 EXPERIAN GROUP LIMITED CST GB GBP AA3 438,716.00 438,716.00 0.03%

GB00B2B0DG97 RELX ODSH RELX COM NL EUR AAA 498,254.35 435,460.89 0.03%

GB00B63H8491 ROLLS ROYCE ODSH ROLLS ROYCE CST GB GBP AA3 2,813,365.38 2,813,365.38 0.21%

GB00B7KR2P84 EASYJET ODSH EASYJET CST GB GBP AA3 2,403,685.72 2,403,685.72 0.18%

GB00BD0XH204 UKT 1T 07/22/57 UK TREASURY GIL GB GBP AA3 2.38 2.38 0.00%

GB00BFMCN652 UKT 158 10/22/71 UK Treasury GIL GB GBP AA3 2.87 2.87 0.00%

GB00BJLR0J16 UKT 158 10/22/54 UK Tresury GIL GB GBP AA3 2.35 2.35 0.00%

GB00BJQWYH73 UKT 1 1/4 10/22/41 UNITED KINGDOM GIL GB GBP AA3 3,895.07 3,895.07 0.00%

GB00BM8PJY71 NATWEST GRP ODSH NATWEST GRP CST GB GBP AA3 899,944.84 899,944.84 0.07%

GB00BM8Z2S21 UKT 0 7/8 07/31/33 UK Treasury GIL GB GBP AA3 3.12 3.12 0.00%

GB00BMBL1D50 UKT 1/2 10/22/61 UK TREASURY GIL GB GBP AA3 4,841.02 4,841.02 0.00%

GB00BMF9LF76 GBGV 4.000 10/22/63 UNITED KINGDOM GIL GB GBP AA3 292.30 292.30 0.00%

GB00BN65R313 UKT 3 1/2 01/22/45 UK TREASURY GIL GB GBP AA3 0.81 0.81 0.00%

GB00BNNGP551 UKTI 0 1/8 08/10/31 UK Treasury GIL GB GBP AA3 266.88 266.88 0.00%

GB00BPSNB460 UKT 3 34 03/07/27 UK treasury GIL GB GBP AA3 510,121.00 510,121.00 0.04%

GB00BPSNBB36 UKT 4 3/8 07/31/54 UK Treasury GIL GB GBP AA3 270.19 270.19 0.00%

GB00BPSNBF73 UKT 4 10/22/31 UK Tresury GIL GB GBP AA3 53,454.11 53,454.11 0.00%



Collateral data - as at 11/12/2025

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

GB00BYVP4K94 UKTI 018 11/22/56 CORP UK TREASURY GIL GB GBP AA3 10,139,094.50 10,139,094.50 0.75%

GB00BYZW3J87 UKTI 0 1/8 11/22/36 UK TREASURY GIL GB GBP AA3 1,264,408.29 1,264,408.29 0.09%

HK0000069689 AIA GROUP ODSH AIA GROUP COM HK HKD 468,979.07 45,244.23 0.00%

HK0003000038 HK & CHINA GAS ODSH HK & CHINA GAS COM HK HKD 433,567.72 41,827.96 0.00%

HK0012000102 HENDERSON LAND ODSH HENDERSON LAND COM HK HKD 1,685,903.59 162,645.66 0.01%

IE000IVNQZ81 TE CONNECTITY ODSH TE CONNECTITY COM US USD AAA 438,213.35 328,976.65 0.02%

IE000S9YS762 LINDE ODSH LINDE COM US USD AAA 23,954,658.03 17,983,302.45 1.33%

IT0000072170 FINECOBANK ODSH FINECOBANK COM IT EUR 23,620,570.48 20,643,742.77 1.52%

IT0003242622 TERNA ODSH TERNA COM IT EUR 15,550,225.27 13,590,478.30 1.00%

IT0004810054 UNIPOL ODSH UNIPOL COM IT EUR 8,708,767.54 7,611,228.40 0.56%

IT0005239360 UNI CREDIT ODSH UNI CREDIT COM IT EUR 26,961,106.18 23,563,281.05 1.74%

IT0005508921 MONTE DEI PASCHI ODSH MONTE DEI PASCHI COM IT EUR 7.98 6.97 0.00%

JP1120231J51 JPGV 0.100 03/10/28 JAPAN GOV JP JPY A1 5,520,931,513.08 26,487,863.04 1.95%

JP1120291Q59 JPGV 0.005 03/10/34 JAPAN GOV JP JPY A1 262,629,756.45 1,260,023.06 0.09%

JP1201111968 JPGV 2.200 06/20/29 JAPAN GOV JP JPY A1 3,174,512,144.69 15,230,408.62 1.12%

JP1201571G68 JPGV 0.200 06/20/36 JAPAN GOV JP JPY A1 3,457,142,604.45 16,586,389.38 1.22%

JP1201621H91 JPGV 0.600 09/20/37 JAPAN GOV JP JPY A1 5,520,946,130.46 26,487,933.17 1.95%

JP1201781MA3 JPGV 0.500 09/20/41 JAPAN GOV JP JPY A1 5,472,191,473.86 26,254,022.16 1.94%

JP1201821NA5 JPGV 1.100 09/20/42 JAPAN GOV JP JPY A1 5,520,945,475.98 26,487,930.03 1.95%

JP1201861PA6 JPGV 1.500 09/20/43 JAPAN GOV JP JPY A1 3,147,278,014.49 15,099,746.99 1.11%

JP1300301940 JPGV 2.300 03/20/39 JAPAN GOV JP JPY A1 3,174,499,507.43 15,230,347.99 1.12%

JP1300331A99 JPGV 2.000 09/20/40 JAPAN GOV JP JPY A1 3,174,510,425.12 15,230,400.37 1.12%

JP3116000005 ASAHI GROUP ODSH ASAHI GROUP COM JP JPY A1 167,777,048.88 804,946.68 0.06%

JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1 346,051,498.39 1,660,256.91 0.12%

JP3258000003 KIRIN HOLDINGS ODSH KIRIN HOLDINGS COM JP JPY A1 2,078,549.34 9,972.29 0.00%

JP3386380004 J.FRONT RETAIL ODSH J.FRONT RETAIL COM JP JPY A1 1,316,999.51 6,318.59 0.00%

JP3726800000 JAPAN TOBACCO ODSH JAPAN TOBACCO COM JP JPY A1 223,391,998.58 1,071,771.43 0.08%

JP3902900004 MUFG ODSH MUFG COM JP JPY A1 1,950,798.97 9,359.38 0.00%

KYG017191142 ALIBABA ODSH ALIBABA COM HK HKD 333,729.50 32,196.18 0.00%

KYG070341048 BAIDU ODSH BAIDU COM HK HKD 5,871,586.30 566,454.71 0.04%

KYG211461085 CTF GROUP ODSH CTF GROUP COM HK HKD 16,065,445.02 1,549,895.81 0.11%

KYG3777B1032 GEELY AUTOMOBILE ODSH GEELY AUTOMOBILE COM HK HKD 5,842,480.18 563,646.73 0.04%

KYG596691041 MEITUAN ODSH MEITUAN COM HK HKD 304.43 29.37 0.00%

KYG8167W1380 SINO BIOPHARM ODSH SINO BIOPHARM COM HK HKD 557,169.88 53,752.34 0.00%

KYG8208B1014 JD.COM ODSH JD.COM COM HK HKD 34,635,643.04 3,341,434.86 0.25%

KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 29,063,878.42 2,803,905.11 0.21%

KYG970081173 WUXI BIO CAY ODSH WUXI BIO CAY COM HK HKD 23,589,338.35 2,275,754.99 0.17%

KYG9828G1082 XINYI GLASS ODSH XINYI GLASS COM HK HKD 8.09 0.78 0.00%

KYG9829N1025 XYS ODSH XYS COM HK HKD 54,026,905.28 5,212,185.16 0.38%



Collateral data - as at 11/12/2025

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

KYG9830T1067 XIAOMI ODSH XIAOMI COM HK HKD 57,491.31 5,546.41 0.00%

NL0000009082 KPN ODSH KPN COM NL EUR AAA 13,709,141.92 11,981,421.01 0.88%

NL0000102317 NLGV 5.500 01/15/28 NETHERLANDS GOV NL EUR AAA 1,726.76 1,509.14 0.00%

NL0009446418 NLGV 3.750 01/15/42 NETHERLANDS GOV NL EUR AAA 10,286,567.59 8,990,183.18 0.66%

NL0010071189 NLGV 2.500 01/15/33 NETHERLANDS GOV NL EUR AAA 2,573,897.59 2,249,517.21 0.17%

NL0010773842 NN GROUP ODSH NN GROUP COM NL EUR AAA 26,961,139.77 23,563,310.41 1.74%

NL0011585146 FERRARI ODSH FERRARI COM IT EUR 265,477.49 232,020.18 0.02%

NL0014332678 JDE PEETS ODSH JDE PEETS COM NL EUR AAA 657,853.44 574,946.20 0.04%

NL00150001Q9 STELLANTIS ODSH STELLANTIS COM IT USD 10,181,989.25 7,643,849.14 0.56%

NL0015002CX3 QIAGEN ODSH QIAGEN COM DE EUR AAA 27,871.04 24,358.54 0.00%

SE0000108227 SKF ODSH SKF COM SE SEK AAA 8,063,819.98 649,849.50 0.05%

SE0000108656 ERICSSON ODSH ERICSSON COM SE SEK AAA 89.59 7.22 0.00%

SE0000113250 SKANSKA AB ODSH SKANSKA AB COM SE SEK AAA 9,470,282.93 763,193.95 0.06%

SE0000115446 VOLVO ODSH VOLVO COM SE SEK AAA 46,544,999.88 3,750,982.16 0.28%

SE0000667891 SANDVIK ODSH SANDVIK COM SE SEK AAA 15,661,179.92 1,262,107.78 0.09%

SE0000695876 ALFA LAVAL AB ODSH ALFA LAVAL AB COM SE SEK AAA 241,519,150.50 19,463,616.44 1.43%

SE0015811963 INVESTR ODSH INVESTR COM SE SEK AAA 323.25 26.05 0.00%

US00130H1059 AES CORP ODSH AES CORP COM US USD AAA 13.79 10.35 0.00%

US00724F1012 ADOBE ODSH ADOBE COM US USD AAA 4,145,010.40 3,111,752.86 0.23%

US0079031078 AMD ODSH AMD COM US USD AAA 444,832.77 333,946.00 0.02%

US02079K3059 ALPHABET ODSH ALPHABET COM US USD AAA 56,696,702.81 42,563,494.47 3.14%

US0231351067 AMAZON.COM ODSH AMAZON.COM COM US USD AAA 40,639,146.28 30,508,724.36 2.25%

US0255371017 AEP INC ODSH AEP INC COM US USD AAA 75,003.11 56,306.53 0.00%

US03076C1062 AMERIPRISE FIN ODSH AMERIPRISE FIN COM US USD AAA 13,579,673.33 10,194,567.27 0.75%

US0311621009 AMGEN ODSH AMGEN COM US USD AAA 4,145,039.33 3,111,774.58 0.23%

US0367521038 ELEVANCE HEALTH ODSH ELEVANCE HEALTH COM US USD AAA 17,761,022.16 13,333,600.21 0.98%

US0378331005 APPLE ODSH APPLE COM US USD AAA 2,653,149.26 1,991,779.03 0.15%

US11135F1012 BROADCOM ODSH BROADCOM COM US USD AAA 13,579,692.50 10,194,581.66 0.75%

US12504L1098 CBRE GROUP ODSH CBRE GROUP COM US USD AAA 99,942.70 75,029.24 0.01%

US1273871087 CADENCE DESIGN ODSH CADENCE DESIGN COM US USD AAA 8,057,660.10 6,049,067.30 0.45%

US14149Y1082 CARDINAL HEALTH ODSH CARDINAL HEALTH COM US USD AAA 606,919.01 455,627.80 0.03%

US1696561059 CHIPOTLE ODSH CHIPOTLE COM US USD AAA 4,808,653.13 3,609,964.44 0.27%

US2166485019 COOPER ODSH COOPER COM US USD AAA 2,559,700.21 1,921,624.72 0.14%

US2193501051 CORNING ODSH CORNING COM US USD AAA 161,647.20 121,352.20 0.01%

US2546871060 WALT DISNEY ODSH WALT DISNEY COM US USD AAA 772,366.51 579,832.97 0.04%

US26441C2044 DUKE ENERGY ODSH DUKE ENERGY COM US USD AAA 19,311,600.00 14,497,653.99 1.07%

US30212P3038 EXPEDIA GROUP ODSH EXPEDIA GROUP COM US USD AAA 4,193,270.99 3,147,983.18 0.23%

US30231G1022 EXXON MOBIL ODSH EXXON MOBIL COM US USD AAA 334,592.46 251,186.11 0.02%

US30303M1027 META PLATFORMS ODSH META PLATFORMS COM US USD AAA 29,498,348.49 22,145,076.00 1.63%



Collateral data - as at 11/12/2025

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

US35671D8570 FREEPORT MCMORAN ODSH FREEPORT MCMORAN COM US USD AAA 139.35 104.61 0.00%

US36828A1016 GE VERNOVA ODSH GE VERNOVA COM US USD AAA 3,235,425.00 2,428,906.57 0.18%

US37045V1008 GM ODSH GM COM US USD AAA 6,347,324.79 4,765,079.98 0.35%

US4385161066 HONEYWELL INTL ODSH HONEYWELL INTL COM US USD AAA 1,117,789.20 839,149.58 0.06%

US45784P1012 INSULET ODSH INSULET COM US USD AAA 3,263,030.25 2,449,630.46 0.18%

US45866F1049 INTERCONTI EXC ODSH INTERCONTI EXC COM US USD AAA 5,577,856.01 4,187,422.40 0.31%

US49338L1035 KEYSIGHT TECH ODSH KEYSIGHT TECH COM US USD AAA 3,735,778.45 2,804,533.20 0.21%

US5324571083 LILLY ODSH LILLY COM US USD AAA 13,579,084.23 10,194,125.02 0.75%

US5717481023 MARSH MCLENNAN ODSH MARSH MCLENNAN COM US USD AAA 5,055,726.99 3,795,448.36 0.28%

US5949181045 MICROSOFT ODSH MICROSOFT COM US USD AAA 10,099,051.66 7,581,586.02 0.56%

US5951121038 MICRON TECH ODSH MICRON TECH COM US USD AAA 9,733,008.67 7,306,789.29 0.54%

US6092071058 MONDELEZ INTL ODSH MONDELEZ INTL COM US USD AAA 3,157,953.99 2,370,747.34 0.17%

US61174X1090 MONSTER BEVERAGE ODSH MONSTER BEVERAGE COM US USD AAA 11,774,318.03 8,839,246.30 0.65%

US62944T1051 NVR ODSH NVR COM US USD AAA 6,401,227.60 4,805,546.04 0.35%

US6311031081 NASDAQ ODSH NASDAQ COM US USD AAA 13,579,893.11 10,194,732.26 0.75%

US64110L1061 NETFLIX ODSH NETFLIX COM US USD AAA 1,396,027.18 1,048,029.11 0.08%

US6541061031 NIKE ODSH NIKE COM US USD AAA 21,326,354.81 16,010,175.90 1.18%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 48,849,826.68 36,672,667.45 2.70%

US67103H1077 OREILLY AUTO ODSH OREILLY AUTO COM US USD AAA 582,565.85 437,345.33 0.03%

US68389X1054 ORACLE ODSH ORACLE COM US USD AAA 3,753,481.30 2,817,823.13 0.21%

US69608A1088 PALANTIR TECH ODSH PALANTIR TECH COM US USD AAA 239,961.07 180,144.19 0.01%

US6974351057 PALO ALTO ODSH PALO ALTO COM US USD AAA 3,766,386.23 2,827,511.15 0.21%

US7185461040 PHILLIPS 66 ODSH PHILLIPS 66 COM US USD AAA 12,331,707.50 9,257,691.15 0.68%

US7445731067 PSEG ODSH PSEG COM US USD AAA 1,103,155.10 828,163.43 0.06%

US80004C2008 SANDISK US ODSH SANDISK US COM US USD AAA 3,642,628.98 2,734,603.79 0.20%

US81762P1021 SERVICENOW ODSH SERVICENOW COM US USD AAA 47,799.35 35,884.05 0.00%

US86800U3023 SUPER MICRO COMP ODSH SUPER MICRO COMP COM US USD AAA 4,628,422.15 3,474,660.97 0.26%

US87165B1035 SYNCHRONY FINCL ODSH SYNCHRONY FINCL COM US USD AAA 6,803,231.19 5,107,339.21 0.38%

US87612E1064 TARGET ODSH TARGET COM US USD AAA 8,727,086.46 6,551,620.78 0.48%

US88160R1014 TESLA ODSH TESLA COM US USD AAA 56,265,116.38 42,239,492.80 3.11%

US88160R1014 TESLA ODSH TESLA COM US USD AAA 31,387,405.22 23,563,233.53 1.74%

US912810FE39 UST 5.500 08/15/28 US TREASURY GOV US USD AAA 5,863.74 4,402.04 0.00%

US912810QA97 UST 3.500 02/15/39 US TREASURY GOV US USD AAA 430,415.58 323,122.69 0.02%

US912810QC53 UST 4.500 08/15/39 US TREASURY GOV US USD AAA 1,387,066.57 1,041,302.18 0.08%

US912810QL52 UST 4.250 11/15/40 US TREASURY GOV US USD AAA 668,798.18 502,081.89 0.04%

US912810QN19 UST 4.750 02/15/41 US TREASURY GOV US USD AAA 6,880,767.63 5,165,547.56 0.38%

US912810QW18 UST 3.000 05/15/42 US TREASURY GOV US USD AAA 2,696,540.16 2,024,353.56 0.15%

US912810QY73 UST 2.750 11/15/42 US TREASURY GOV US USD AAA 13,059,122.60 9,803,778.09 0.72%

US912810RD28 UST 3.750 11/15/43 US TREASURY GOV US USD AAA 88.29 66.28 0.00%



Collateral data - as at 11/12/2025

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

US912810RJ97 UST 3.000 11/15/44 US TREASURY GOV US USD AAA 8,817,082.28 6,619,182.67 0.49%

US912810RK60 UST 2.500 02/15/45 US TREASURY GOV US USD AAA 216.06 162.20 0.00%

US912810RM27 UST 3.000 05/15/45 US TREASURY GOV US USD AAA 4,423,520.34 3,320,836.56 0.24%

US912810RP57 UST 3.000 11/15/45 US TREASURY GOV US USD AAA 424,089.50 318,373.56 0.02%

US912810RQ31 UST 2.500 02/15/46 US TREASURY GOV US USD AAA 906,284.58 680,368.29 0.05%

US912810RS96 UST 2.500 05/15/46 US TREASURY GOV US USD AAA 2,345,953.74 1,761,160.42 0.13%

US912810RT79 UST 2.250 08/15/46 US TREASURY GOV US USD AAA 268.01 201.20 0.00%

US912810RY64 UST 2.750 08/15/47 US TREASURY GOV US USD AAA 291.61 218.92 0.00%

US912810RZ30 UST 2.750 11/15/47 US TREASURY GOV US USD AAA 935.61 702.38 0.00%

US912810SE91 UST 3.375 11/15/48 US TREASURY GOV US USD AAA 733,389.85 550,572.31 0.04%

US912810SH23 UST 2.875 05/15/49 US TREASURY GOV US USD AAA 1,741.58 1,307.44 0.00%

US912810ST60 UST 1.375 11/15/40 US TREASURY GOV US USD AAA 5,623,829.84 4,221,935.99 0.31%

US912810SU34 UST 1.875 02/15/51 US TREASURY GOV US USD AAA 57.18 42.93 0.00%

US912810SZ21 UST 2.000 08/15/51 US TREASURY GOV US USD AAA 3,924,183.44 2,945,973.08 0.22%

US912810TK43 UST 3.375 08/15/42 US TREASURY GOV US USD AAA 113,385.75 85,121.24 0.01%

US912810TQ13 UST 3.875 02/15/43 US TREASURY GOV US USD AAA 10,116,123.00 7,594,401.86 0.56%

US912810TR95 UST 3.625 05/15/53 US TREASURY GOV US USD AAA 6,652,313.77 4,994,042.09 0.37%

US912810UD80 UST 4.125 08/15/44 US TREASURY GOV US USD AAA 35,283,254.32 26,487,935.38 1.95%

US912810UK24 UST 4.750 05/15/55 US TREASURY GOV US USD AAA 120,967,126.05 90,812,751.81 6.69%

US9128283W81 UST 2.750 02/15/28 US TREASURY GOV US USD AAA 28,441.49 21,351.67 0.00%

US912828V988 UST 2.250 02/15/27 US TREASURY GOV US USD AAA 2,379,848.47 1,786,605.96 0.13%

US912828Z781 UST 1.500 01/31/27 US TREASURY GOV US USD AAA 98.17 73.70 0.00%

US912828ZQ64 UST 0.625 05/15/30 US TREASURY GOV US USD AAA 14,736,772.02 11,063,227.37 0.82%

US912828ZS21 UST 0.500 05/31/27 US TREASURY GOV US USD AAA 307,238.26 230,650.70 0.02%

US91282CAH43 UST 0.500 08/31/27 US TREASURY GOV US USD AAA 8,414,611.55 6,317,038.81 0.47%

US91282CAV37 UST 0.875 11/15/30 US TREASURY GOV US USD AAA 1,988,457.43 1,492,779.87 0.11%

US91282CBJ99 UST 0.750 01/31/28 US TREASURY GOV US USD AAA 1,284,290.45 964,145.83 0.07%

US91282CCS89 UST 1.250 08/15/31 US TREASURY GOV US USD AAA 4,711,360.56 3,536,924.71 0.26%

US91282CCV19 UST 1.125 08/31/28 US TREASURY GOV US USD AAA 11,810,592.22 8,866,478.15 0.65%

US91282CCW91 UST 0.750 08/31/26 US TREASURY GOV US USD AAA 2,992,952.83 2,246,877.24 0.17%

US91282CDL28 UST 1.500 11/30/28 US TREASURY GOV US USD AAA 1,072,183.76 804,912.55 0.06%

US91282CEP23 UST 2.875 05/15/32 US TREASURY GOV US USD AAA 8,514,970.37 6,392,380.44 0.47%

US91282CFC01 UST 2.625 07/31/29 US TREASURY GOV US USD AAA 343,994.87 258,244.71 0.02%

US91282CFJ53 UST 3.125 08/31/29 US TREASURY GOV US USD AAA 850,272.48 638,318.74 0.05%

US91282CFL00 UST 3.875 09/30/29 US TREASURY GOV US USD AAA 942,296.82 707,403.49 0.05%

US91282CFM82 UST 4.125 09/30/27 US TREASURY GOV US USD AAA 6,895,571.94 5,176,661.49 0.38%

US91282CGV72 UST 3.750 04/15/26 US TREASURY GOV US USD AAA 12,697,599.75 9,532,374.72 0.70%

US91282CHC82 UST 3.375 05/15/33 US TREASURY GOV US USD AAA 943,574.17 708,362.43 0.05%

US91282CHE49 UST 3.625 05/31/28 US TREASURY GOV US USD AAA 438,188.94 328,958.33 0.02%
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US91282CHF14 UST 3.750 05/31/30 US TREASURY GOV US USD AAA 660,679.94 495,987.34 0.04%

US91282CJA09 UST 4.625 09/30/28 US TREASURY GOV US USD AAA 720,065.95 540,569.76 0.04%

US91282CJG78 UST 4.875 10/31/30 US TREASURY GOV US USD AAA 5,269,933.70 3,956,258.17 0.29%

US91282CJJ18 UST 4.500 11/15/33 US TREASURY GOV US USD AAA 7,365,628.77 5,529,543.76 0.41%

US91282CJK80 UST 4.625 11/15/26 US TREASURY GOV US USD AAA 3,718,433.57 2,791,512.01 0.21%

US91282CLB53 UST 4.375 07/31/26 US TREASURY GOV US USD AAA 2,458,765.44 1,845,850.71 0.14%

US91282CLC37 UST 4.000 07/31/29 US TREASURY GOV US USD AAA 10,343,090.76 7,764,791.68 0.57%

US91282CLH24 UST 3.750 08/31/26 US TREASURY GOV US USD AAA 5,467,690.66 4,104,718.79 0.30%

US91282CMV09 UST 3.875 03/31/27 US TREASURY GOV US USD AAA 1,021,371.33 766,766.51 0.06%

US91282CNK35 UST 3.875 06/30/30 US TREASURY GOV US USD AAA 345,401.76 259,300.90 0.02%

US91282CNT44 UST 4.250 08/15/35 US TREASURY GOV US USD AAA 5,893,685.24 4,424,522.53 0.33%

US92338C1036 VERALTO ODSH VERALTO COM US USD AAA 11,621,301.99 8,724,373.70 0.64%

US98978V1035 ZOETIS ODSH ZOETIS COM US USD AAA 4,092,660.41 3,072,452.54 0.23%

Total: 1,356,548,280.07 100.00%

Counterparts

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

No. Major Name Market Value

1 JP MORGAN SECS PLC (PARENT) 573,309,710.47

Top 5 borrowers in last Month

No. Counterparty Market Value

1 JP MORGAN SECS PLC (PARENT) 220,728,816.49

2 NATIXIS (PARENT) 191,383,211.84

3 CREDIT AGRICOLE CORPORATE AND INVESTMENT BANK (PARENT) 175,551,477.91

4 MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT) 169,340,712.04

5 BARCLAYS CAPITAL SECURITIES LIMITED (PARENT) 71,652,418.56
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