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Securities Lending Report
SSTL - HITIF - EUROPEAN INDEX FUND
Report as at 02/10/2025

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) 6,657,278,609
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 02/10/2025

Currently on loan in GBP (base currency)

701,206,717.95

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

10.53%

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

743,105,891.23

Collateral value (cash and securities) in % of loan

106%

Securities lending statistics

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

941,817,386.13

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

17.48%

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) 1,608,095.05

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0298%

Collateral data - as at 02/10/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
AU000000AZJ1 AURIZON ODSH AURIZON COM AU AUD AAA 12,816.01 0.00%
AU000000CGF5 CHALLENGER LTD ODSH CHALLENGER LTD COM AU AUD AAA 4.22 0.00%
AU000000CSL8 CSL ODSH CSL COM AU AUD AAA 6,883,672.46 3,369,064.44 0.45%
AUO0O0000IAG3 IAG AU ODSH IAG AU COM AU AUD AAA 2,625,068.16 1,284,782.77 0.17%
AU0000001GO4 IGO AU ODSH IGO AU COM AU AUD AAA 2.54 0.00%
AU000000MIN4 MINERAL ODSH MINERAL COM AU AUD AAA 363,938.15 0.05%
AUO00000NWL7 NETWEALTH GRP ODSH NETWEALTH GRP COM AU AUD AAA 191,974.94 0.03%
AUO0000000RIA1 ORICA ODSH ORICA COM AU AUD AAA 10.50 0.00%
AU000000PLSO0 PILBARA MINERALS ODSH PILBARA MINERALS COM AU AUD AAA 1.21 0.00%
AU000000QUB5 QUBE ODSH QUBE COM AU AUD AAA 2.03 0.00%




Collateral data - as at 02/10/2025

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

AUO000000RIO1 RIO TINTO ODSH RIO TINTO COM AU AUD AAA 3,241,178.38 1,586,324.58 0.21%
AU000000STO6 SANTOS ODSH SANTOS COM AU AUD AAA 489,697.32 239,671.75 0.03%
AUO000000WOR2 WORLEY ODSH WORLEY COM AU AUD AAA 14.04 6.87 0.00%
AU0000088338 AMPOL ODSH AMPOL COM AU AUD AAA 29.99 14.68 0.00%
AU0000219529 LOTTERY ODSH LOTTERY COM AU AUD AAA 5.76 2.82 0.00%
BE0974293251 ABIODSHABI COM BE EUR AA3 16,029,627.87 13,940,019.02 1.88%
BMG0450A1053 ARCH CAPITAL GRP ODSH ARCH CAPITAL GRP COM us usD AAA 9,030.99 6,686.90 0.00%
BMG3223R1088 EVEREST GROUP ODSH EVEREST GROUP COM us usD AAA 70,705.99 52,353.48 0.01%
BMG667211046 NRWN CRS LN HLDG ODSH NRWN CRS LN HLDG COM us usD AAA 2,419.00 1,791.12 0.00%
CA0636711016 BMO ODSH BMO COM CA CAD AAA 1,745,835.64 927,082.62 0.12%
CA11271J1075 BROOKFIELD CO ODSH BROOKFIELD CO COM CA CAD AAA 1,463,598.19 777,207.44 0.10%
CA56501R1064 MANULIFE FINANCI ODSH MANULIFE FINANCI COM CA CAD AAA 429,028.39 227,824.86 0.03%
CA7800871021 RBC ODSH RBC COM CA CAD AAA 4,419,032.48 2,346,617.36 0.32%
CA8911605092 TD ODSH TD COM CA CAD AAA 4,419,043.29 2,346,623.10 0.32%
CHO0012005267 NOVARTIS ODSH NOVARTIS COM CH CHF 2,526,333.73 2,346,585.30 0.32%
CHO0025751329 LOGITECH INTL ODSH LOGITECH INTL COM CH CHF 11,481,436.64 10,664,533.38 1.44%
CHO0198251305 COCA COLA ODSH COCA COLA CST GB GBP AA3 33.94 33.94 0.00%
CHO0244767585 UBS GROUP ODSH UBS GROUP COM CH CHF 32.23 29.94 0.00%
CNE1000003G1 ICBC ODSH ICBC COM CN HKD 35,233,557.97 3,352,416.10 0.45%
CNE1000003W8 PETROCHINA ODSH PETROCHINA COM CN HKD 35,363,030.27 3,364,735.18 0.45%
DEO0001030575 DEGV 0.100 04/15/46 GERMANY GOV DE EUR AAA 2,242,087.52 1,949,810.87 0.26%
DE0001108504 DEGV PO STR 07/04/39 GERMANY GOV DE EUR AAA 4,710,874.11 4,096,768.51 0.55%
DE0001108595 DEGV PO STR 07/04/42 GERMANY GOV DE EUR AAA 1,177,741.38 1,024,212.00 0.14%
DE0006047004 HEIDELBERG MATER ODSH HEIDELBERG MATER COM DE EUR AAA 440,969.39 383,484.99 0.05%
DE0007037129 RWE ODSH RWE COM DE EUR AAA 39.04 33.95 0.00%
DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 39,725,242.19 34,546,692.92 4.65%
DEOO0CBK1001 COMMERZBANK ODSH COMMERZBANK COM DE EUR AAA 1,167,103.08 1,014,960.50 0.14%
F10009002422 OUTOKUMPU ODSH OUTOKUMPU COM Fl EUR AA1 417 3.63 0.00%
F14000297767 NORDEA BNK ODSH NORDEA BNK COM Fl SEK AA1 70,923,320.43 5,608,847.87 0.75%
F14000552500 SAMPO ODSH SAMPO COM Fl EUR AA1 29.29 25.47 0.00%
FR0000073272 SAFRAN ODSH SAFRAN COM FR EUR AA2 23,393,366.39 20,343,826.76 2.74%
FR0000120073 AIR LIQUIDE ODSH AIR LIQUIDE COM FR EUR AA2 17,834,945.52 15,509,996.97 2.09%
FR0000120172 CARREFOUR ODSH CARREFOUR COM FR EUR AA2 1,250,038.19 1,087,084.26 0.15%
FR0000120578 SANOFI FR ODSH SANOFI FR COM FR EUR AA2 85.17 74.07 0.00%
FR0000125486 VINCI ODSH VINCI COM FR EUR AA2 39,725,212.80 34,546,667.36 4.65%
FR0006174348 BUREAU VERITAS ODSH BUREAU VERITAS COM FR EUR AA2 10,249,808.35 8,913,651.93 1.20%
GB0002634946 ORD 2.5P BAE SYSTEMS CST GB GBP AA3 16,604,788.83 16,604,788.83 2.23%
GB0005603997 ORD GBP0.025 LEGAL & GENERAL GROUP PLC CST GB GBP AA3 4,052.76 4,052.76 0.00%
GB0007099541 ORD GBPO0.05 PRUDENTIAL PLC CST GB GBP AA3 17,813,990.32 17,813,990.32 2.40%




Collateral data - as at 02/10/2025

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

GB0007980591 ORD USDO0.25 BP PLC CST GB GBP AA3 16,286,683.90 16,286,683.90 2.19%
GB0008706128 ORD GBPO0.25 LLOYDS BANKING GROUP CST GB GBP AA3 872,465.58 872,465.58 0.12%
GB0008706128 ORD GBPO0.25 LLOYDS BANKING GROUP CST GB GBP AA3 18,492,438.82 18,492,438.82 2.49%
GB0009465807 ORD GBP0.125 WEIR GROUP CST GB GBP AA3 1,457,351.28 1,457,351.28 0.20%
GB00B033F229 ORD 6 14/81P CENTRICA PLC CST GB GBP AA3 23,981,445.57 23,981,445.57 3.23%
GB00B1WY2338 ORD GBP0.375 BKDRYJ4 CST GB GBP AA3 18,720,067.68 18,720,067.68 2.52%
GB0OB3LZBF68 UKTI 0 5/8 03/22/40 UK TREASURY GIL GB GBP AA3 368,474.60 368,474.60 0.05%
GB00B3MYD345 UKTI 0 5/8 11/22/42 UK TREASURY GIL GB GBP AA3 368,140.68 368,140.68 0.05%
GB00B46CGH68 UKTI 0 3/4 03/22/34 UK TREASURY GIL GB GBP AA3 208,966.92 208,966.92 0.03%
GB00B6460505 UKT 4 1/4 12/07/40 UK TREASURY GIL GB GBP AA3 3,986.32 3,986.32 0.00%
GB0O0OB7RNO0G65 UKTI 0 1/8 03/22/44 UK TREASURY GIL GB GBP AA3 368,478.26 368,478.26 0.05%
GB00BGDT3G23 RIGHTMOVE ODSH RIGHTMOVE CST GB GBP AA3 7.01 7.01 0.00%
GBOOBJQWYH73 UKT 1 1/4 10/22/41 UNITED KINGDOM GIL GB GBP AA3 368,452.28 368,452.28 0.05%
GBOOBM8PJY71 NATWEST GRP ODSH NATWEST GRP CST GB GBP AA3 10.53 10.53 0.00%
GBOOBMGR2916 UKT 0 5/8 07/31/35 UNITED KINGDOM GIL GB GBP AA3 368,419.45 368,419.45 0.05%
GBOOBN7SWP63 GSK ODSH GSK CST GB GBP AA3 769,257.73 769,257.73 0.10%
GBOOBSQNRDO1 UKT 4 3/8 03/07/30 Corp UK TREASURY GIL GB GBP AA3 181,701.80 181,701.80 0.02%
HK0000069689 AIA GROUP ODSH AIA GROUP COM HK HKD 15,208.14 1,447.03 0.00%
HK0388045442 HKEX ODSH HKEX COM HK HKD 108,851,548.65 10,357,048.94 1.39%
HK1093012172 CSPC PHARMA ODSH CSPC PHARMA COM HK HKD 27,599,829.89 2,626,079.21 0.35%
IEO00IVNQZ81 TE CONNECTITY ODSH TE CONNECTITY COM us uUsD AAA 22,168.99 16,414.79 0.00%
IEO00S9YS762 LINDE ODSH LINDE COM us uUsD AAA 46,680.99 34,564.43 0.00%
IEOOBLP1HW54 AON ODSH AON COM us usD AAA 36,733.26 27,198.74 0.00%
IEOOBTN1Y115 MEDTRONIC ODSH MEDTRONIC COM us usD AAA 7,395.18 5,475.68 0.00%
IEOOBY7QL619 JOHNSON CNTRLS ODSH JOHNSON CNTRLS COM us usD AAA 10,997.88 8,143.26 0.00%
IT0O000062072 GENERALI ODSH GENERALI COM IT EUR 11,405,532.30 9,918,716.67 1.33%
ITO000066123 BPER BANCA ODSH BPER BANCA COM IT EUR 76.91 66.88 0.00%
ITO000072170 FINECOBANK ODSH FINECOBANK COM IT EUR 11,405,555.68 9,918,737.00 1.33%
ITO000072170 FINECOBANK ODSH FINECOBANK COM IT EUR 146.55 127.45 0.00%
ITO001347308 BUZZI ODSH BUZzZI COM IT EUR 18,526,012.66 16,110,977.18 217%
IT0O003153415 SNAM IT ODSH SNAM IT COM IT EUR 7,071,068.01 6,149,289.51 0.83%
IT0003242622 TERNA ODSH TERNA COM IT EUR 5,880,219.51 5,113,679.02 0.69%
ITO003796171 POSTE ITALIANE ODSH POSTE ITALIANE COM IT EUR 6,668,459.47 5,799,164.68 0.78%
ITO003856405 LEONARDO ODSH LEONARDO COM IT EUR 11,405,610.00 9,918,784.24 1.33%
ITO004810054 UNIPOL ODSH UNIPOL COM IT EUR 18.29 15.91 0.00%
IT0005218380 BANCO BPM ODSH BANCO BPM COM IT EUR 7,603,763.09 6,612,542.91 0.89%
ITO005495657 SAIPEM ODSH SAIPEM COM IT EUR 11,405,556.08 9,918,737.35 1.33%
IT0O005541336 LOTTOMATICA GROU ODSH LOTTOMATICA GROU COM IT EUR 11,405,541.77 9,918,724.91 1.33%
JEOOB4T3BW64 ORD USDO0.01 GLENCORE INTERNATIONAL CST GB GBP AA3 12,422,044.96 12,422,044.96 1.67%




Collateral data - as at 02/10/2025

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

JEOOBTDN8H13 APTIV ODSH APTIV COM us usD AAA 8,709.99 6,449.22 0.00%
JP1024591Q43 JPGV 0.200 04/01/26 JAPAN GOV JP JPY A1l 1,461,070,011.29 7,366,174.40 0.99%
JP1120241K56 JPGV 0.100 03/10/29 JAPAN GOV JP JPY A1l 1,459,535,694.01 7,358,438.94 0.99%
JP1120281P52 JPGV 0.005 03/10/33 JAPAN GOV JP JPY A1l 26,463,508.83 133,419.22 0.02%
JP1300561H93 JPGV 0.800 09/20/47 JAPAN GOV JP JPY A1l 812,593,948.89 4,096,798.03 0.55%
JP1300671L78 JPGV 0.600 06/20/50 JAPAN GOV JP JPY A1l 812,595,803.45 4,096,807.38 0.55%
JP1300711M79 JPGV 0.700 06/20/51 JAPAN GOV JP JPY A1l 468,306,436.67 2,361,027.78 0.32%
JP1300781P48 JPGV 1.400 03/20/53 JAPAN GOV JP JPY A1l 347,355,537.84 1,751,238.10 0.24%
JP1300811Q17 JPGV 1.600 12/20/53 JAPAN GOV JP JPY A1l 812,575,847.60 4,096,706.77 0.55%
JP1400131L54 JPGV 0.500 03/20/60 JAPAN GOV JP JPY A1l 809,607,525.85 4,081,741.59 0.55%
JP1400161P53 JPGV 1.300 03/20/63 JAPAN GOV JP JPY A1l 1,454,524,943.52 7,333,176.59 0.99%
JP1400171Q50 JPGV 2.200 03/20/64 JAPAN GOV JP JPY A1l 1,456,072,813.95 7,340,980.38 0.99%
JP1480021Q54 JPGV 1.000 03/20/34 JAPAN GOV JP JPY A1l 1,434,429,238.36 7,231,861.48 0.97%
JP3242800005 CANON ODSH CANON COM JP JPY A1l 1,653,209,999.77 8,334,873.13 1.12%
JP3422950000 SEVEN&I HLDGS ODSH SEVEN&I HLDGS COM JP JPY A1l 1,635,519,598.05 8,245,684.67 1.11%
JP3548600000 DISCO ODSH DISCO COM JP JPY A1l 5,130,999.30 25,868.60 0.00%
KYG210961051 CHINA MENGNIU ODSH CHINA MENGNIU COM HK HKD 16,750.78 1,593.81 0.00%
KYG2122G1064 CR MIXC ODSH CR MIXC COM HK HKD 40.04 3.81 0.00%
KYG3066L1014 ENN ENERGY ODSH ENN ENERGY COM HK HKD 6,419.97 610.85 0.00%
KYG532631028 KUAISHOU TECH ODSH KUAISHOU TECH COM HK HKD 5,597,706.32 532,612.71 0.07%
KYG6427A1022 NETEASE ODSH NETEASE COM HK HKD 1,113,773.20 105,973.72 0.01%
KYG7170M1033 POP MART INTL ODSH POP MART INTL COM HK HKD 355,599.94 33,834.76 0.00%
KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 35,409,362.95 3,369,143.66 0.45%
NLO0000009082 KPN ODSH KPN COM NL EUR AAA 8.16 7.10 0.00%
NL0000235190 AIRBUS NL ODSH AIRBUS NL COM FR EUR AA2 21,264,542.53 18,492,514.59 2.49%
NL0010773842 NN GROUP ODSH NN GROUP COM NL EUR AAA 59.91 52.10 0.00%
NL0011872643 ASR NEDERLAND ODSH ASR NEDERLAND COM NL EUR AAA 115.99 100.87 0.00%
NL00150001Q9 STELLANTIS ODSH STELLANTIS COM IT usD 18,190,765.39 13,469,153.60 1.81%
SE0000108227 SKF ODSH SKF COM SE SEK AAA 14,979,970.46 1,184,665.00 0.16%
SE0000667891 SANDVIK ODSH SANDVIK COM SE SEK AAA 41,377,406.42 3,272,260.47 0.44%
SE0007100599 SVENSKA HNDLSBNK ODSH SVENSKA HNDLSBNK COM SE SEK AAA 122.40 9.68 0.00%
SE0015658109 EPIROC ODSH EPIROC COM SE SEK AAA 10,801,179.00 854,192.52 0.11%
SE0017486889 ATLAS COPCO ODSH ATLAS COPCO COM SE SEK AAA 29,019,471.80 2,294,954.63 0.31%
US00130H1059 AES CORP ODSH AES CORP COM us usD AAA 1,552.36 1,149.43 0.00%
US00206R1023 AT&T ODSH AT&T COM us usD AAA 6,419.14 4,752.98 0.00%
US00724F1012 ADOBE ODSH ADOBE COM us usD AAA 21,998.07 16,288.23 0.00%
UsS00846U1016 AGILENT ODSH AGILENT COM us uUsD AAA 293,373.86 217,225.47 0.03%
UsS0200021014 ALLSTATE ODSH ALLSTATE COM us uUsD AAA 336,034.60 248,813.15 0.03%
US02079K1079 ALPHABET ODSH ALPHABET COM us uUsD AAA 7,458,523.03 5,522,581.93 0.74%




Collateral data - as at 02/10/2025

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

US02079K3059 ALPHABET ODSH ALPHABET COM us usD AAA 30,857.39 22,848.02 0.00%
US02209S1033 ALTRIA GROUP ODSH ALTRIA GROUP COM us usD AAA 6,629.00 4,908.37 0.00%
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us usD AAA 29,283,999.24 21,683,017.47 2.92%
US0236081024 AMEREN ODSH AMEREN COM us usD AAA 10,343.00 7,658.36 0.00%
US03076C1062 AMERIPRISE FIN ODSH AMERIPRISE FIN COM us usD AAA 18,826,554.00 13,939,916.33 1.88%
US0311621009 AMGEN ODSH AMGEN COM us usD AAA 10,706,299.49 7,927,362.55 1.07%
US0378331005 APPLE ODSH APPLE COM us usD AAA 39,399,330.70 29,172,804.19 3.93%
US0382221051 APPLIED ODSH APPLIED COM us usD AAA 10,706,275.79 7,927,345.00 1.07%
US0394831020 ARCHER DANIELS ODSH ARCHER DANIELS COM us usD AAA 2,310.74 1,710.96 0.00%
US0404132054 ARISTA NETWORKS ODSH ARISTA NETWORKS COM us usD AAA 14,926.99 11,052.53 0.00%
US04621X1081 ASSURANT ODSH ASSURANT COM us usD AAA 21,747.99 16,103.06 0.00%
US0527691069 AUTODESK ODSH AUTODESK COM us usD AAA 5,322,892.04 3,941,277.29 0.53%
US0530151036 ADP ODSH ADP COM us uUsD AAA 1,856,097.64 1,374,327.23 0.18%
US09062X1037 BIOGEN ODSH BIOGEN COM us uUsD AAA 15,422.00 11,419.05 0.00%
US1011371077 BOSTON ODSH BOSTON COM us uUsD AAA 9,584.99 7,097.10 0.00%
US11133T1034 BROADRIDGE ODSH BROADRIDGE COM us uUsD AAA 23,460.00 17,370.70 0.00%
US1156372096 BROWN FORMN ODSH BROWN FORMN COM us uUsD AAA 55.09 40.79 0.00%
US1255231003 CIGNA GROUP ODSH CIGNA GROUP COM us uUsD AAA 25,956.84 19,219.46 0.00%
US1264081035 CSX ODSH CSX COM us uUsD AAA 3,569.99 2,643.36 0.00%
US1266501006 CVS HEALTH ODSH CVS HEALTH COM us uUsD AAA 7,686.99 5,691.75 0.00%
US14040H1059 CAPITAL ONE FIN ODSH CAPITAL ONE FIN COM us uUsD AAA 29,246.75 21,655.44 0.00%
US1491231015 CATERPILLAR ODSH CATERPILLAR COM us uUsD AAA 37,503.95 27,769.39 0.00%
US15135B1017 CENTENE ODSH CENTENE COM us usD AAA 3,573.99 2,646.32 0.00%
US1667641005 CHEVRON ODSH CHEVRON COM us usD AAA 15,767.16 11,674.62 0.00%
US1729674242 CITIGROUP ODSH CITIGROUP COM us usD AAA 4,545,496.79 3,365,663.46 0.45%
US1746101054 CITIZNS FNCL ODSH CITIZNS FNCL COM us usD AAA 10,548.00 7,810.15 0.00%
US1912161007 COCA-COLA ODSH COCA-COLA COM us usD AAA 6,678.00 4,944 .65 0.00%
US2058871029 CONAGRA BRANDS ODSH CONAGRA BRANDS COM us usD AAA 1,351.00 1,000.33 0.00%
US2193501051 CORNING ODSH CORNING COM us usD AAA 8,311.99 6,154.52 0.00%
US22160K1051 COSTCO WHOLESALE ODSH COSTCO WHOLESALE COM us usD AAA 40,362.96 29,886.31 0.00%
US2358511028 DANAHER ODSH DANAHER COM us usD AAA 21,287.99 15,762.46 0.00%
US2435371073 DECKERS OUTDOOR ODSH DECKERS OUTDOOR COM us usD AAA 10,118.00 7,491.76 0.00%
US2473617023 DELTA AIR ODSH DELTA AIR COM us usD AAA 1,576,690.99 1,167,443.63 0.16%
US2521311074 DEXCOM ODSH DEXCOM COM us usD AAA 4,823.83 3,571.75 0.00%
US2600031080 DOVER ODSH DOVER COM us usD AAA 16,639.99 12,320.90 0.00%
US2788651006 ECOLAB ODSH ECOLAB COM us usD AAA 26,971.00 19,970.38 0.00%
US28176E1082 EDWARDS LIFESCI ODSH EDWARDS LIFESCI COM us uUsD AAA 7,631.00 5,650.29 0.00%
US29414B1044 EPAM ODSH EPAM COM us uUsD AAA 15,229.99 11,276.88 0.00%
US30212P3038 EXPEDIA GROUP ODSH EXPEDIA GROUP COM us uUsD AAA 21,794.99 16,137.86 0.00%




Collateral data - as at 02/10/2025

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

US3030751057 FACTSET RESEARCH ODSH FACTSET RESEARCH COM us usD AAA 22,078.20 16,347.56 0.00%
US3167731005 FIFTH THIRD ODSH FIFTH THIRD COM us usD AAA 4,390.64 3,251.00 0.00%
US3379321074 FIRSTENERGY ODSH FIRSTENERGY COM us usD AAA 4,688.93 3,471.87 0.00%
US35671D8570 FREEPORT MCMORAN ODSH FREEPORT MCMORAN COM us usD AAA 6,176.21 4,573.11 0.00%
US3695501086 GENERAL DYNAMICS ODSH GENERAL DYNAMICS COM us usD AAA 34,075.00 25,230.46 0.00%
US3696043013 GE ODSH GE COM us usD AAA 30,088.00 22,278.33 0.00%
US37045V1008 GM ODSH GM COM us usD AAA 1,723,654.00 1,276,260.78 0.17%
US3755581036 GILEAD SCIENCES ODSH GILEAD SCIENCES COM us usD AAA 11,115.00 8,229.98 0.00%
US3848021040 WW GRAINGER ODSH WW GRAINGER COM us usD AAA 49,088.00 36,346.67 0.00%
US4165151048 HARTFORD INSUR ODSH HARTFORD INSUR COM us usD AAA 7,974.00 5,904.26 0.00%
US4262811015 JHA ODSH JHA COM us usD AAA 14,629.00 10,831.88 0.00%
US42824C1099 HPE ODSH HPE COM us usD AAA 2,492.99 1,845.91 0.00%
US4385161066 HONEYWELL INTL ODSH HONEYWELL INTL COM us uUsD AAA 3,010,197.93 2,228,868.19 0.30%
US4404521001 HORMEL FOODS ODSH HORMEL FOODS COM us uUsD AAA 2,479.99 1,836.28 0.00%
US4461501045 HUNTINGTON BANC ODSH HUNTINGTON BANC COM us uUsD AAA 17.03 12.61 0.00%
US45784P1012 INSULET ODSH INSULET COM us uUsD AAA 2,585,225.01 1,914,201.63 0.26%
US45841N1072 INTRACTIVE BRK ODSH INTRACTIVE BRK COM us uUsD AAA 12,558,333.84 9,298,681.16 1.25%
US45866F 1049 INTERCONTI EXC ODSH INTERCONTI EXC COM us uUsD AAA 16,264.00 12,042.50 0.00%
US4612021034 INTUIT ODSH INTUIT COM us uUsD AAA 67,949.99 50,312.83 0.01%
US46120E6023 INTUITIVE ODSH INTUITIVE COM us uUsD AAA 3,543,305.56 2,623,601.91 0.35%
US4663131039 JABIL ODSH JABIL COM us uUsD AAA 21,484.00 15,907.59 0.00%
US48251W1045 KKR & CO ODSH KKR & CO COM us uUsD AAA 2,055,453.73 1,521,938.27 0.20%
US49177J1025 KENVUE ODSH KENVUE COM us usD AAA 1,584.99 1,173.59 0.00%
US49271V1008 KEURIG DR PEPPER ODSH KEURIG DR PEPPER COM us usD AAA 3,763.20 2,786.42 0.00%
US4932671088 KEYCORP ODSH KEYCORP COM us usD AAA 5,182.79 3,837.54 0.00%
US4943681035 KIMBERLY CLARK ODSH KIMBERLY CLARK COM us usD AAA 11,213.93 8,303.23 0.00%
US49456B1017 KINDER MORGAN DE ODSH KINDER MORGAN DE COM us usD AAA 5,659.99 4,190.88 0.00%
US5132721045 LAMB WESTON HLDG ODSH LAMB WESTON HLDG COM us usD AAA 6,201.00 4,591.46 0.00%
US5178341070 LVSC ODSH LVSC COM us usD AAA 10,351.52 7,664.67 0.00%
US5380341090 LIVE NATION ODSH LIVE NATION COM us usD AAA 12,869.27 9,528.91 0.00%
US56585A1025 MARATHON PTRLUM ODSH MARATHON PTRLUM COM us usD AAA 19,230.99 14,239.38 0.00%
US5745991068 MASCO ODSH MASCO COM us usD AAA 7,022.00 5,199.36 0.00%
US5797802064 MCCORMICK ODSH MCCORMICK COM us usD AAA 4,404.39 3,261.18 0.00%
US5801351017 MCDONALD S CORP ODSH MCDONALD S CORP COM us usD AAA 34,860.32 25,811.94 0.00%
US58155Q1031 MCKESSON ODSH MCKESSON COM us usD AAA 76,508.00 56,649.51 0.01%
US58933Y1055 MERCK & CO ODSH MERCK & CO COM us usD AAA 6,239,159.12 4,619,717.24 0.62%
US5949181045 MICROSOFT ODSH MICROSOFT COM us uUsD AAA 3,659,278.08 2,709,472.50 0.36%
US5950171042 MICROCHIP TECH ODSH MICROCHIP TECH COM us uUsD AAA 6,410.99 4,746.95 0.00%
US61174X1090 MONSTER BEVERAGE ODSH MONSTER BEVERAGE COM us uUsD AAA 6,743.00 4,992.78 0.00%




Collateral data - as at 02/10/2025
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US61945C1036 MOSAIC ODSH MOSAIC COM us usD AAA 3,381.99 2,504.16 0.00%
US6200763075 MOTOROLA ODSH MOTOROLA COM us usD AAA 5,483.15 4,059.94 0.00%
US6311031081 NASDAQ ODSH NASDAQ COM us usD AAA 18,835,309.01 13,946,398.88 1.88%
US64110L1061 NETFLIX ODSH NETFLIX COM us usD AAA 3,649,695.28 2,702,377.02 0.36%
US6516391066 NEWMONT CORP ODSH NEWMONT CORP COM us usD AAA 8,509.05 6,300.43 0.00%
US67066G 1040 NVIDIA ODSH NVIDIA COM us usD AAA 50,264,577.99 37,217,857.90 5.01%
US6821891057 ON SEMICONDUCTOR ODSH ON SEMICONDUCTOR COM us usD AAA 966.99 716.00 0.00%
US68389X1054 ORACLE ODSH ORACLE COM us usD AAA 41,906.45 31,029.17 0.00%
US69331C1080 PG&E US ODSH PG&E US COM us usD AAA 1,644.29 1,217.50 0.00%
US6951561090 PACKAGING CORP ODSH PACKAGING CORP COM us usD AAA 21,485.00 15,908.33 0.00%
US69608A1088 PALANTIR TECH ODSH PALANTIR TECH COM us usD AAA 34,215.74 25,334.67 0.00%
US7010941042 PARKER-HANNIFIN ODSH PARKER-HANNIFIN COM us usD AAA 33,984.89 25,163.74 0.00%
US70432V1026 PAYCOM SOFTWARE ODSH PAYCOM SOFTWARE COM us uUsD AAA 1,195.37 885.10 0.00%
US7134481081 PEPSICO ODSH PEPSICO COM us uUsD AAA 10,731,205.79 7,945,804.15 1.07%
US7170811035 PFIZER ODSH PFIZER COM us uUsD AAA 749,907.59 555,260.89 0.07%
US7185461040 PHILLIPS 66 ODSH PHILLIPS 66 COM us uUsD AAA 1,480.49 1,096.21 0.00%
US74251V1026 PRINCIPAL FINCL ODSH PRINCIPAL FINCL COM us uUsD AAA 8,303.99 6,148.60 0.00%
US75886F1075 REGENERON PHARMS ODSH REGENERON PHARMS COM us uUsD AAA 59,994.00 44,421.90 0.01%
US7739031091 ROCKWELL AUTOMAT ODSH ROCKWELL AUTOMAT COM us uUsD AAA 6,268,547.38 4,641,477.46 0.62%
US7757111049 ROLLINS ODSH ROLLINS COM us uUsD AAA 5,813.00 4,304.17 0.00%
US78409V1044 S&P GLOBAL ODSH S&P GLOBAL COM us uUsD AAA 765,855.28 567,069.18 0.08%
US8085131055 CHARLES SCHWAB ODSH CHARLES SCHWAB COM us uUsD AAA 6,641.99 4,917.99 0.00%
US8318652091 A O SMITH ODSH A O SMITH COM us usD AAA 11,111.19 8,227.16 0.00%
US8326964058 J M SMUCKER ODSH J M SMUCKER COM us usD AAA 10,851.99 8,035.24 0.00%
US83444M1018 SOLVENTUM ODSH SOLVENTUM COM us usD AAA 7,303.99 5,408.16 0.00%
US8522341036 BLOCK ODSH BLOCK COM us usD AAA 660.59 489.13 0.00%
US8740541094 TAKE-TWO ODSH TAKE-TWO COM us usD AAA 25,539.99 18,910.81 0.00%
US8825081040 TEXAS INSTRUMENT ODSH TEXAS INSTRUMENT COM us usD AAA 3,552,239.88 2,630,217.23 0.35%
UsS88579Y1010 3M ODSH 3M COM us usD AAA 15,599.99 11,550.84 0.00%
US9029733048 US BANCORP ODSH US BANCORP COM us usD AAA 2,920.67 2,162.58 0.00%
US9078181081 UNION PACIFIC ODSH UNION PACIFIC COM us usD AAA 3,592,930.44 2,660,346.11 0.36%
US9113121068 UPS ODSH UPS COM us usD AAA 8,437.99 6,247.82 0.00%
US912810UE63 UST 4.500 11/15/54 US TREASURY GOV us usD AAA 2,535,949.90 1,877,716.41 0.25%
US9128287763 UST 0.125 07/15/30 US TREASURY GOV us usD AAA 1,960,969.86 1,451,978.72 0.20%
US91282CDY49 UST 1.875 02/15/32 US TREASURY GOV us usD AAA 495,945.96 367,217.77 0.05%
US91282CKC46 UST 4.250 02/28/31 US TREASURY GOV us usD AAA 11,682.72 8,650.34 0.00%
US91282CMP31 UST 4.125 02/28/27 US TREASURY GOV us uUsD AAA 6,264,148.35 4,638,220.24 0.62%
US92343E1029 VERISIGN ODSH VERISIGN COM us uUsD AAA 27,492.00 20,356.15 0.00%
US92532F1003 VERTEX PHARMS ODSH VERTEX PHARMS COM us uUsD AAA 3,607,574.25 2,671,188.96 0.36%




Collateral data - as at 02/10/2025
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US92556V1061 VIATRIS ODSH VIATRIS COM us UsD AAA 1,009.00 747.10 0.00%
US92840M1027 VISTRA CORP ODSH VISTRA CORP COM us uUsD AAA 20,150.99 14,920.58 0.00%
US9297401088 WESTINGHOUSE AIR ODSH WESTINGHOUSE AIR COM us uUsD AAA 19,855.99 14,702.15 0.00%
US9311421039 WALMART ODSH WALMART COM us uUsD AAA 9,196,078.26 6,809,135.73 0.92%
US9344231041 WARNER BROS DIS ODSH WARNER BROS DIS COM us uUsD AAA 580.49 429.82 0.00%
US94106L1098 WASTE MGMT ODSH WASTE MGMT COM us uUsD AAA 3,602,350.08 2,667,320.78 0.36%
US9418481035 WATERS ODSH WATERS COM us uUsD AAA 1,918.85 1,420.79 0.00%
US9497461015 WELLS FARGO ODSH WELLS FARGO COM us uUsD AAA 3,881.75 2,874.20 0.00%
US9553061055 WEST PHARM SVC ODSH WEST PHARM SVC COM us uUsD AAA 13,028.15 9,646.55 0.00%
US9581021055 WESTERN DIGITAL ODSH WESTERN DIGITAL COM us uUsD AAA 13,058.99 9,669.39 0.00%
UsS98978V1035 ZOETIS ODSH ZOETIS COM us uUsD AAA 3,379.85 2,502.57 0.00%
Unknown Company Description UNK EUR 5,008.72 4,355.79 0.00%
Total: 743,105,891.23 100.00%
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Counterparts

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

No. | Major Name

Market Value

1 | NATIXIS (PARENT)

217,274,939.47

Top 5 borrowers in last Month

No. | Counterparty

Market Value

1 | NATIXIS (PARENT)

207,858,749.76

MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT)

150,965,532.04

CREDIT AGRICOLE CORPORATE AND INVESTMENT BANK (PARENT)

85,805,996.59

BNP PARIBAS FINANCIAL MARKETS (PARENT)

63,695,961.70

a |~ WD

SKANDINAVISKA ENSKILDA BANKEN AB (PARENT)

52,596,297.68
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