4X) Hsec

Securities Lending Report
SSTL - HITIF - EUROPEAN INDEX FUND
Report as at 23/07/2025

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)

6,123,157,410

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 23/07/2025

Currently on loan in GBP (base currency)

768,524,646.25

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

12.55%

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

813,602,014.18

Collateral value (cash and securities) in % of loan

106%

Securities lending statistics

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

912,866,986.76

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

18.59%

12-month maximum on loan in GBP

1,366,691,542.74

12-month maximum on loan as a % of the fund AuM 24.25%
Gross Return for the fund over the last 12 months in (base currency fund) 1,554,214 .17
Gross Return for the fund over the last 12 months in % of the fund AuM 0.0317%

Collateral data - as at 23/07/2025

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

AU000000BSLO BLUESCOPE STL ODSH BLUESCOPE STL COM AU AUD AAA 25.31 12.27 0.00%
AUOO00OOOFLT9 FLIGHT CENTRE ODSH FLIGHT CENTRE COM AU AUD AAA 13.32 6.46 0.00%
AUO00000QAN2 QANTAS ODSH QANTAS COM AU AUD AAA 10.89 5.28 0.00%
AU000000S320 SOUTH32 ODSH SOUTH32 COM AU AUD AAA 3.14 1.52 0.00%
AUOO00000SFR8 SANDFIRE RSRCS ODSH SANDFIRE RSRCS COM AU AUD AAA 22.52 10.92 0.00%
AUO00000WOR2 WORLEY ODSH WORLEY COM AU AUD AAA 13.16 6.38 0.00%
BE0974259880 D IETEREN GROUP ODSH D IETEREN GROUP COM BE EUR AA3 651,455.99 565,622.74 0.07%
BE0974293251 ABIODSHABI COM BE EUR AA3 7,926,840.60 6,882,431.60 0.85%
CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 1,191,156.95 646,787.91 0.08%
CA59162N1096 METRO. ODSH METRO. COM CA CAD AAA 1,975.19 1,072.51 0.00%




Collateral data - as at 23/07/2025

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

CA6330671034 NATL BK CANADA ODSH NATL BK CANADA COM CA CAD AAA 1,191,094.80 646,754.16 0.08%
CA7392391016 POWER CORP CA ODSH POWER CORP CA COM CA CAD AAA 1,191,098.78 646,756.32 0.08%
CA8911605092 TD ODSH TD COM CA CAD AAA 795,086.94 431,725.32 0.05%
CHO0011075394 ZURICH INS GROUP ODSH ZURICH INS GROUP COM CH CHF 2,723,126.19 2,535,263.19 0.31%
CHO0012032048 ROCHE HLDG PART ROCHE HLDG COM CH CHF 15,079,849.91 14,039,521.38 1.73%
CHO0025751329 LOGITECH INTL ODSH LOGITECH INTL COM CH CHF 75.62 70.40 0.00%
CHO0244767585 UBS GROUP ODSH UBS GROUP COM CH CHF 2,524,706.99 2,350,532.53 0.29%
CHO0418792922 SIKA ODSH SIKA COM CH CHF 11,951,772.89 11,127,244 .10 1.37%
CH1430134226 AMRIZE ODSH AMRIZE COM CH CHF 1,164,725.51 1,084,373.44 0.13%
DE0001102481 DEGV 08/15/50 GERMANY GOV DE EUR AAA 19,283,596.69 16,742,866.67 2.06%
DE0001102572 DEGV 08/15/52 GERMANY GOV DE EUR AAA 4,823,983.32 4,188,394.46 0.51%
DE0001102622 DEGV 2.100 11/15/29 GERMANY GOV DE EUR AAA 40.60 35.25 0.00%
DE0005785604 FRESENIUS ODSH FRESENIUS COM DE EUR AAA 29,553,943.68 25,660,033.58 3.15%
DE0008402215 HANNOVER RUECK ODSH HANNOVER RUECK COM DE EUR AAA 20,208,837.59 17,546,201.51 2.16%
DEOOOATEWWWO ADIDAS ODSH ADIDAS COM DE EUR AAA 24,077,170.74 20,904,858.47 2.57%
DEOOOSHL1006 SIEMENS HEALTH ODSH SIEMENS HEALTH COM DE EUR AAA 7,665,158.37 6,655,227.58 0.82%
ES0177542018 ORD EURO0.5 (CREST LINE) INTERNATIONAL CONSOLIDATED AIRLINES CST GB GBP AA3 59.29 59.29 0.00%
F10009002422 OUTOKUMPU ODSH OUTOKUMPU COM Fl EUR AA1 4,564,839.83 3,963,394.69 0.49%
F10009003727 WARTSILA ODSH WARTSILA COM Fl EUR AA1 22.63 19.65 0.00%
F10009014377 ORION ODSH ORION COM Fl EUR AA1 3,459,629.20 3,003,802.21 0.37%
F14000571054 KALMAR ODSH KALMAR COM Fl EUR AA1 1,534,114.88 1,331,986.00 0.16%
FR0000073272 SAFRAN ODSH SAFRAN COM FR EUR AA2 7,051,973.50 6,122,833.51 0.75%
FR0000120172 CARREFOUR ODSH CARREFOUR COM FR EUR AA2 12.15 10.55 0.00%
FR0000120644 DANONE ODSH DANONE COM FR EUR AA2 4,384,840.34 3,807,111.21 0.47%
FR0000121014 LVMH ODSH LVMH COM FR EUR AA2 7,136,415.95 6,196,150.16 0.76%
FR0000121485 KERING ODSH KERING COM FR EUR AA2 2,307,006.19 2,003,044.23 0.25%
FR0000124141 VEOLIA ENVIRON ODSH VEOLIA ENVIRON COM FR EUR AA2 21,250,210.79 18,450,367.52 2.27%
FR0000130809 SOCIETE GENERALE ODSH SOCIETE GENERALE COM FR EUR AA2 6,025,549.43 5,231,647.00 0.64%
FR0013257524 FRGV 2.000 05/25/48 FRANCE GOV FR EUR AA2 362.87 315.06 0.00%
FR0013410552 FRGV 0.100 03/01/29 FRANCE GOV FR EUR AA2 14,999,909.12 13,023,580.74 1.60%
GB0002634946 ORD 2.5P BAE SYSTEMS CST GB GBP AA3 25,660,040.08 25,660,040.08 3.15%
GB0002875804 ORD 25P BRITISH AMERICAN TOBACCO CST GB GBP AA3 20,086,883.43 20,086,883.43 2.47%
GB0003718474 GAMES WORKSHOP ODSH GAMES WORKSHOP CST GB GBP AA3 4,025,577.60 4,025,577.60 0.49%
GB0004544929 ORD GBPO0.10 IMPERIAL TOBACCO CST GB GBP AA3 29.26 29.26 0.00%
GB0006776081 ORD GBP0.25 PEARSON CST GB GBP AA3 3,643,628.70 3,643,628.70 0.45%
GB0007980591 ORD USDO0.25 BP PLC CST GB GBP AA3 3,141,841.23 3,141,841.23 0.39%
GB0008706128 ORD GBPO0.25 LLOYDS BANKING GROUP CST GB GBP AA3 0.77 0.77 0.00%
GB0032089863 ORD GBPO0.50 NEXT PLC CST GB GBP AA3 14,892,670.65 14,892,670.65 1.83%
GB00B033F229 ORD 6 14/81P CENTRICA PLC CST GB GBP AA3 1.64 1.64 0.00%




Collateral data - as at 23/07/2025

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

GB00OBOSWJX34 ORD GBP5 LONDON STOCK EXCHANGE CST GB GBP AA3 646,715.00 646,715.00 0.08%
GB00B3KJDS62 UKT 4 1/4 09/07/39 UK TREASURY GIL GB GBP AA3 793,457.98 793,457.98 0.10%
GB00B3MYD345 UKTI 0 5/8 11/22/42 UK TREASURY GIL GB GBP AA3 962,604.63 962,604.63 0.12%
GB00B46CGH68 UKTI 0 3/4 03/22/34 UK TREASURY GIL GB GBP AA3 962,636.06 962,636.06 0.12%
GB00B63H8491 ROLLS ROYCE ODSH ROLLS ROYCE CST GB GBP AA3 14,039,781.37 14,039,781.37 1.73%
GB00BD6K4575 COMPASS GROUP ODSH COMPASS GROUP CST GB GBP AA3 14,039,799.20 14,039,799.20 1.73%
GBOOBLPK7334 UKT 1 1/8 01/31/39 UK Treasury GIL GB GBP AA3 27,639,163.19 27,639,163.19 3.40%
GBOOBMF9LH90 UKTI 0.5/8 03/22/45 UK Treasury GIL GB GBP AA3 3,173,855.99 3,173,855.99 0.39%
GB00OBP6MXD84 SHELL ODSH SHELL COM NL EUR AAA 4,363,637.98 3,788,702.39 0.47%
GB0OOBTK05J60 ANGLO AMERCN ODSH ANGLO AMERCN CST GB GBP AA3 12,191.40 12,191.40 0.00%
GB0OBYMWG366 UKTI 0 1/8 03/22/46 UK TREASURY GIL GB GBP AA3 6,909,797.99 6,909,797.99 0.85%
GBOOBZ1NTB69 UKTI 0 1/8 08/10/28 UK TREASURY GIL GB GBP AA3 962,672.40 962,672.40 0.12%
IEOOBLS09M33 PENTAIR ODSH PENTAIR COM us uUsD AAA 104.86 77.66 0.00%
IT0O000062072 GENERALI ODSH GENERALI COM IT EUR 7,136,847.02 6,196,524.44 0.76%
ITO000062957 MEDIOBANCA ODSH MEDIOBANCA COM IT EUR 5,698,268.99 4,947,487.73 0.61%
ITO001347308 BUZZI ODSH BUZzZI COM IT EUR 15,105,093.28 13,114,906.26 1.61%
IT0003492391 DIASORIN ODSH DIASORIN COM IT EUR 4,773,131.63 4,144,242.79 0.51%
IT0003828271 RECORDATI ODSH RECORDATI COM IT EUR 9,549,519.05 8,291,312.39 1.02%
ITO004764699 BRUNELLO ODSH BRUNELLO COM IT EUR 5,920,557.30 5,140,488.21 0.63%
ITO004810054 UNIPOL ODSH UNIPOL COM IT EUR 3,909,819.59 3,394,677.31 0.42%
IT0O004965148 MONCLER ODSH MONCLER COM IT EUR 5,279,784.15 4,584,140.79 0.56%
IT0O005278236 PIRELLI AND C ODSH PIRELLI AND C COM IT EUR 5,954,705.45 5,170,137.14 0.64%
JP1051671Q49 JPGV 0.400 03/20/29 JAPAN GOV JP JPY A1l 334,425,255.88 1,691,375.40 0.21%
JP1103771R12 JPGV 1.200 12/20/34 JAPAN GOV JP JPY A1l 598,663,836.11 3,027,777.56 0.37%
JP1120221H48 JPGV 0.100 03/10/27 JAPAN GOV JP JPY A1l 4,736,917,965.44 23,957,241.20 2.94%
JP1120291Q59 JPGV 0.005 03/10/34 JAPAN GOV JP JPY A1l 5,057,265,265.41 25,577,416.51 3.14%
JP12009817B7 JPGV 2.100 09/20/27 JAPAN GOV JP JPY A1l 826,990,262.52 4,182,551.89 0.51%
JP1201861PA6 JPGV 1.500 09/20/43 JAPAN GOV JP JPY A1l 3,312,585,008.15 16,753,593.50 2.06%
JP1201911R15 JPGV 2.000 12/20/44 JAPAN GOV JP JPY A1l 4,962,965,952.70 25,100,492.19 3.09%
JP13002918A0 JPGV 2.400 09/20/38 JAPAN GOV JP JPY A1l 935,461,612.10 4,731,152.12 0.58%
JP1300301940 JPGV 2.300 03/20/39 JAPAN GOV JP JPY A1l 935,456,698.66 4,731,127.27 0.58%
JP1300341B39 JPGV 2.200 03/20/41 JAPAN GOV JP JPY A1l 1,264,145,853.18 6,393,492.00 0.79%
JP1300381D38 JPGV 1.800 03/20/43 JAPAN GOV JP JPY A1l 3,312,566,959.92 16,753,502.22 2.06%
JP1400041B55 JPGV 2.200 03/20/51 JAPAN GOV JP JPY A1l 1,308,889,208.31 6,619,784.15 0.81%
JP1400131L54 JPGV 0.500 03/20/60 JAPAN GOV JP JPY A1l 490,094.15 2,478.68 0.00%
JP1400151N57 JPGV 1.000 03/20/62 JAPAN GOV JP JPY A1l 3,096,682,122.89 15,661,651.96 1.92%
JP1743031R52 JPGV 08/04/25 JAPAN GOV JP JPY A1l 189,961,069.29 960,739.28 0.12%
JP1743061R55 JPGV 08/18/25 JAPAN GOV JP JPY A1l 49,984.59 252.80 0.00%
JP3119600009 AJINOMOTO ODSH AJINOMOTO COM JP JPY A1l 18,753,599.02 94,847.43 0.01%




Collateral data - as at 23/07/2025

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

JP3164720009 RENESAS ODSH RENESAS COM JP JPY A1l 372,699,699.58 1,884,950.65 0.23%
JP3174410005 OJI HOLDINGS ODSH OJI HOLDINGS COM JP JPY A1l 370,188,278.46 1,872,248.99 0.23%
JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1l 372,767,099.68 1,885,291.53 0.23%
JP3240400006 KIKKOMAN ODSH KIKKOMAN COM JP JPY A1l 46,255,098.29 233,937.88 0.03%
JP3242800005 CANON ODSH CANON COM JP JPY A1l 26,566,399.91 134,361.13 0.02%
JP3249600002 KYOCERA ODSH KYOCERA COM JP JPY A1l 372,840,599.57 1,885,663.26 0.23%
JP3269600007 KURARAY ODSH KURARAY COM JP JPY A1l 44,816,398.27 226,661.57 0.03%
JP3271400008 CREDIT SAISON ODSH CREDIT SAISON COM JP JPY A1l 246,461,598.61 1,246,494.03 0.15%
JP3277800003 KEIO ODSH KEIO COM JP JPY A1l 156,554,998.05 791,786.11 0.10%
JP3289800009 KOBE STEEL ODSH KOBE STEEL COM JP JPY A1l 22,961,198.14 116,127.61 0.01%
JP3294460005 INPEX ODSH INPEX COM JP JPY A1l 295,938,498.30 1,496,726.36 0.18%
JP3386030005 JFE HOLDINGS ODSH JFE HOLDINGS COM JP JPY A1l 48,783,149.96 246,723.65 0.03%
JP3386380004 J.FRONT RETAIL ODSH J.FRONT RETAIL COM JP JPY A1l 976,593,748.71 4,939,180.32 0.61%
JP3476480003 DAI-ICHILIFEHLDG ODSH DAI-ICHILIFEHLDG COM JP JPY A1l 117,699.08 595.27 0.00%
JP3496400007 KDDI ODSH KDDI COM JP JPY A1l 1,848,217,449.69 9,347,468.45 1.15%
JP3526600006 CHUBU ELEC ODSH CHUBU ELEC COM JP JPY A1l 436,258,398.93 2,206,402.51 0.27%
JP3569200003 TOKYU FUDOSAN ODSH TOKYU FUDOSAN COM JP JPY A1l 215,165,499.87 1,088,212.17 0.13%
JP3657400002 NIKON ODSH NIKON COM JP JPY A1l 18,745,599.12 94,806.97 0.01%
JP3667600005 JGC HOLDINGS ODSH JGC HOLDINGS COM JP JPY A1l 163,854,899.32 828,705.79 0.10%
JP3672400003 NISSAN MOTR CO ODSH NISSAN MOTR CO COM JP JPY A1l 1,786,698,538.78 9,036,332.94 1.11%
JP3732000009 SOFTBANK ODSH SOFTBANK COM JP JPY A1l 7,887,848.96 39,893.26 0.00%
JP3752900005 JAPAN POST ODSH JAPAN POST COM JP JPY A1l 3,315,599.60 16,768.84 0.00%
JP3778630008 BANDAI NAMCO HD ODSH BANDAI NAMCO HD COM JP JPY A1l 489,983,998.58 2,478,122.89 0.30%
JP3802300008 FAST RETAILING ODSH FAST RETAILING COM JP JPY A1l 56,255,998.31 284,518.02 0.03%
JP3820000002 FUJI ELECTRIC ODSH FUJI ELECTRIC COM JP JPY A1l 372,382,499.11 1,883,346.39 0.23%
JP3835250006 BAYCURRENT ODSH BAYCURRENT COM JP JPY A1l 17,019,999.80 86,079.65 0.01%
JP3837800006 HOYA ODSH HOYA COM JP JPY A1l 1,858,999.64 9,402.00 0.00%
JP3854600008 HONDA ODSH HONDA COM JP JPY A1l 582,284,999.39 2,944,940.63 0.36%
JP3890350006 SMFG ODSH SMFG COM JP JPY A1l 105,077,498.79 531,435.63 0.07%
JP3897700005 MITSUBISHI CG ODSH MITSUBISHI CG COM JP JPY A1l 742,404,448.32 3,754,754.16 0.46%
JP3902400005 MITSUBISHI ELEC ODSH MITSUBISHI ELEC COM JP JPY A1l 1,641,999.69 8,304.51 0.00%
JP3910660004 TOKIO MARINEHLDG ODSH TOKIO MARINEHLDG COM JP JPY A1l 4,899,199.58 24,777.99 0.00%
JP3942400007 ASTELLAS PHARMA ODSH ASTELLAS PHARMA COM JP JPY A1l 297,499.26 1,504.62 0.00%
JP3942600002 YAMAHA CORP ODSH YAMAHA CORP COM JP JPY A1l 349,374,999.98 1,766,984.61 0.22%
JP3970300004 RECRUIT HOLDINGS ODSH RECRUIT HOLDINGS COM JP JPY A1l 461,361,199.45 2,333,361.40 0.29%
KYG6427A1022 NETEASE ODSH NETEASE COM HK HKD 11,437,116.90 1,079,034.37 0.13%
KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 85,668,191.81 8,082,362.38 0.99%
KYG960071028 WH GROUP ODSH WH GROUP COM HK HKD 1,808,778.07 170,649.10 0.02%
NL0010773842 NN GROUP ODSH NN GROUP COM NL EUR AAA 9,900,310.46 8,595,884.92 1.06%




Collateral data - as at 23/07/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
SE0000108656 ERICSSON ODSH ERICSSON COM SE SEK AAA 3,748,027.54 291,028.69 0.04%
SE0000115446 VOLVO ODSH VOLVO COM SE SEK AAA 25,220,199.95 1,958,310.52 0.24%
SE0005190238 TELE2 ODSH TELE2 COM SE SEK AAA 120,389,726.76 9,348,080.86 1.15%
SE0012673267 EVOLUTION AB ODSH EVOLUTION AB COM SE SEK AAA 3,401,361.57 264,110.60 0.03%
SE0021921269 SAAB ODSH SAAB COM SE SEK AAA 67,632,879.59 5,251,591.18 0.65%
US00724F1012 ADOBE ODSH ADOBE COM us usD AAA 9,293,039.01 6,882,458.07 0.85%
US02079K1079 ALPHABET ODSH ALPHABET COM us usD AAA 1,351,493.84 1,000,921.19 0.12%
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us usD AAA 10,023,238.06 7,423,246.11 0.91%
US0378331005 APPLE ODSH APPLE COM us usD AAA 10,166,204.78 7,529,127.78 0.93%
US1011371077 BOSTON ODSH BOSTON COM us usD AAA 9,292,962.27 6,882,401.24 0.85%
US1011371077 BOSTON ODSH BOSTON COM us usD AAA 11,253,772.98 8,334,584.69 1.02%
US1152361010 BROWN & BROWN ODSH BROWN & BROWN COM us usD AAA 103.23 76.45 0.00%
US1491231015 CATERPILLAR ODSH CATERPILLAR COM us uUsD AAA 6,257.84 4,634.58 0.00%
US31428X1063 FEDEX ODSH FEDEX COM us uUsD AAA 6,196,121.39 4,588,869.76 0.56%
US46120E6023 INTUITIVE ODSH INTUITIVE COM us uUsD AAA 250,390.00 185,439.73 0.02%
US5949181045 MICROSOFT ODSH MICROSOFT COM us uUsD AAA 873,106.55 646,625.85 0.08%
US67066G1040 NVIDIA ODSH NVIDIA COM us uUsD AAA 38,703,189.42 28,663,721.10 3.52%
US67066G1040 NVIDIA ODSH NVIDIA COM us uUsD AAA 18,957,144.93 14,039,729.63 1.73%
US7181721090 PHILIP MORRIS ODSH PHILIP MORRIS COM us uUsD AAA 4,055,891.06 3,003,807.49 0.37%
US7427181091 PROCTER GAMBLE ODSH PROCTER GAMBLE COM us uUsD AAA 612,223.43 453,414.87 0.06%
US78409V1044 S&P GLOBAL ODSH S&P GLOBAL COM us uUsD AAA 9,292,618.26 6,882,146.46 0.85%
US88160R1014 TESLA ODSH TESLA COM us uUsD AAA 18,957,078.96 14,039,680.77 1.73%
US912797PQ48 UST BILL 08/28/25 US TREASURY GOV us usD AAA 11,795,204.00 8,735,570.45 1.07%
US912810TU25 UST 4.375 08/15/43 US TREASURY GOV us usD AAA 1,298,394.03 961,595.28 0.12%
US912810UD80 UST 4.125 08/15/44 US TREASURY GOV us usD AAA 735,848.29 544,971.89 0.07%
US91282CAE12 UST 0.625 08/15/30 US TREASURY GOV us usD AAA 1,277,769.74 946,320.86 0.12%
US91282CCF68 UST 0.750 05/31/26 US TREASURY GOV us usD AAA 9,620,431.28 7,124,925.96 0.88%
US91282CFZ95 UST 3.875 11/30/27 US TREASURY GOV us usD AAA 13,713,859.45 10,156,533.57 1.25%
US91282CHA27 UST 3.500 04/30/28 US TREASURY GOV us usD AAA 1,299,792.79 962,631.21 0.12%
US91282CJL63 UST 4.875 11/30/25 US TREASURY GOV us usD AAA 37,029,269.04 27,424,009.66 3.37%
US91282CKL45 UST 2.125 04/15/29 US TREASURY GOV us usD AAA 4,079,085.68 3,020,985.51 0.37%
Total: 813,602,014.18 100.00%




Geographical allocation of collateral
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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 | JP MORGAN SECS PLC (PARENT)

212,007,979.07

MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT)

168,485,145.91

MERRILL LYNCH INTERNATIONAL (PARENT)

153,298,803.43

NATIXIS (PARENT)

149,518,714.55
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BARCLAYS CAPITAL SECURITIES LIMITED (PARENT)

126,992,322.81
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