
Securities Lending Report

SSTL - HITIF - FTSE ALL-WORLD INDEX FUND

Report as at 20/05/2025

Summary of policy

% limit on maximum percentage of book on loan 25%

Revenue Split 75/25 *

Name of the Fund SSTL - HITIF - FTSE ALL-WORLD INDEX FUND

Replication Mode Physical replication

ISIN Code GB00BMJJJJ30

Total net assets (AuM) 4,552,901,160

Reference currency of the fund GBP

Securities lending data - as at 20/05/2025

Currently on loan in GBP (base currency) 530,717,983.26

Current percentage on loan (in % of the fund AuM) 11.66%

Collateral value (cash and securities) in  GBP (base currency) 579,847,998.35

Collateral value (cash and securities) in % of loan 109%

Collateral data - as at 20/05/2025

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

AT0000A2HLC4 ATGV 0.850 06/30/20 AUSTRIA GOV AT EUR AA1 39,552.03 33,330.50 0.01%

AU000000EVN4 EVOLUTION MINING ODSH EVOLUTION MINING COM AU AUD AAA 218,240.08 105,417.26 0.02%

AU000000NAB4 NAB ODSH NAB COM AU AUD AAA 1,748.86 844.76 0.00%

AU000000QAN2 QANTAS ODSH QANTAS COM AU AUD AAA 207,014.21 99,994.79 0.02%

AU000000STO6 SANTOS ODSH SANTOS COM AU AUD AAA 205,317.83 99,175.38 0.02%

BMG0171K1018 ALI HEALTH ODSH ALI HEALTH COM HK HKD 45,837,427.18 4,384,636.38 0.76%

BMG491BT1088 INVESCO ODSH INVESCO COM US USD AAA 1,259,020.07 947,807.91 0.16%

BMG677491539 OOIL ODSH OOIL COM HK HKD 101,816.35 9,739.37 0.00%

CA0636711016 BMO ODSH BMO COM CA CAD AAA 31,575,549.98 16,956,501.88 2.92%

CA0641491075 BANK NOVA ODSH BANK NOVA COM CA CAD AAA 31,575,470.05 16,956,458.96 2.92%

Securities lending statistics

12-month average on loan in GBP (base currency) 609,259,275.19

12-month average on loan as a % of the fund AuM 13.84%

12-month maximum on loan in GBP 750,406,456.74

12-month maximum on loan as a % of the fund AuM 18.71%

Gross Return for the fund over the last 12 months in  (base currency fund) 1,180,207.25

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0268%

* 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 20/05/2025

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

CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 2,129,085.14 1,143,347.82 0.20%

CA33767E2024 FIRSTSERVICE ODSH FIRSTSERVICE REI CA CAD AAA 735,109.60 394,763.90 0.07%

CA3518581051 FRANCO NEVADA ODSH FRANCO NEVADA COM CA CAD AAA 287.39 154.33 0.00%

CA6330671034 NATL BK CANADA ODSH NATL BK CANADA COM CA CAD AAA 2,129,101.59 1,143,356.65 0.20%

CA87807B1076 TC ENERGY ODSH TC ENERGY COM CA CAD AAA 29,446,489.26 15,813,167.18 2.73%

CA8849038085 THOMSONREUTERS ODSH THOMSONREUTERS COM CA CAD AAA 331,039.08 177,772.51 0.03%

CH0012214059 HOLCIM ODSH HOLCIM COM CH CHF 4,824,534.37 4,336,075.47 0.75%

CH0224397346 CHGV 06/22/29 SWITZERLAND GOV CH CHF 5,005.24 4,498.49 0.00%

CH0418792922 SIKA ODSH SIKA COM CH CHF 12,835.40 11,535.88 0.00%

DE0006231004 INFINEON TECHNOL ODSH INFINEON TECHNOL COM DE EUR AAA 33.45 28.19 0.00%

FI0009002422 OUTOKUMPU ODSH OUTOKUMPU COM FI EUR AA1 1,054,284.97 888,445.96 0.15%

FR0000120503 BOUYGUES ODSH BOUYGUES COM FR EUR AA2 11,006.17 9,274.90 0.00%

FR0000120578 SANOFI FR ODSH SANOFI FR COM FR EUR AA2 11,101,233.26 9,355,009.43 1.61%

FR0000121972 SCHNEIDER ODSH SCHNEIDER COM FR EUR AA2 11,145,457.28 9,392,277.01 1.62%

FR0000131104 BNP ODSH BNP COM FR EUR AA2 166,862.08 140,614.68 0.02%

FR0013154044 FRGV 1.250 05/25/36 FRANCE GOV FR EUR AA2 136.03 114.63 0.00%

FR0013313582 FRGV 1.250 05/25/34 FRANCE GOV FR EUR AA2 45,930.47 38,705.61 0.01%

FR001400FTH3 FRGV 3.000 05/25/54 FRANCE GOV FR EUR AA2 187,934.45 158,372.36 0.03%

FR001400IKW5 FRGV 0.550 03/01/39 FRANCE GOV FR EUR AA2 4,749,858.94 4,002,706.20 0.69%

FR001400NBC6 FRGV 2.500 09/24/27 FRANCE GOV FR EUR AA2 9,428.91 7,945.74 0.00%

FR001400X8V5 FRGV 3.200 05/25/35 FRANCE GOV FR EUR AA2 4,749,543.40 4,002,440.29 0.69%

GB0002875804 ORD 25P BRITISH AMERICAN TOBACCO CST GB GBP AA3 284,872.64 284,872.64 0.05%

GB0004544929 ORD GBP0.10 IMPERIAL TOBACCO CST GB GBP AA3 3,748.16 3,748.16 0.00%

GB0007980591 ORD USD0.25 BP PLC CST GB GBP AA3 414,937.53 414,937.53 0.07%

GB00B033F229 ORD 6 14/81P CENTRICA PLC CST GB GBP AA3 56,738.56 56,738.56 0.01%

GB00B1XZS820 ORD USD0.54945054 ANGLO AMERICAN ORD CST GB GBP AA3 24,310.75 24,310.75 0.00%

GB00B2B0DG97 RELX PLC GBP0.1444 RELX PLC CST GB GBP AA3 38,514.28 38,514.28 0.01%

GB00B421JZ66 UKTI 0 1/2 03/22/50 UK TREASURY GIL GB GBP AA3 5,298,222.69 5,298,222.69 0.91%

GB00B46CGH68 UKTI 0 3/4 03/22/34 UK TREASURY GIL GB GBP AA3 4,002,632.47 4,002,632.47 0.69%

GB00B63H8491 ROLLS ROYCE ODSH ROLLS ROYCE CST GB GBP AA3 463,618.04 463,618.04 0.08%

GB00B84Z9V04 UKT 3 1/4 01/22/44 UK TREASURY GIL GB GBP AA3 779.73 779.73 0.00%

GB00BD6K4575 COMPASS GROUP ODSH COMPASS GROUP CST GB GBP AA3 26.27 26.27 0.00%

GB00BDR05C01 NATIONAL GRID ODSH NATIONAL GRID CST GB GBP AA3 394,787.20 394,787.20 0.07%

GB00BGLP8L22 IMI ODSH IMI CST GB GBP AA3 394,795.47 394,795.47 0.07%

GB00BL6K5J42 ENDEAVOUR MING ODSH ENDEAVOUR MING CST GB GBP AA3 394,730.64 394,730.64 0.07%

GB00BLGZ9862 TESCO ODSH TESCO CST GB GBP AA3 1,633.05 1,633.05 0.00%

GB00BM8PJY71 NATWEST GRP ODSH NATWEST GRP CST GB GBP AA3 263,315.41 263,315.41 0.05%

GB00BMV7TC88 UKT 3 1/4 01/31/33 UK Treasury GIL GB GBP AA3 2,831,604.06 2,831,604.06 0.49%

GB00BPJJKP77 UKT 43/4 10/22/43 UK Treasury GIL GB GBP AA3 405.14 405.14 0.00%



Collateral data - as at 20/05/2025

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

GB00BYZW3G56 UKT 1 H 07/22/26 UK TREASURY GIL GB GBP AA3 4,002,719.11 4,002,719.11 0.69%

HK0669013440 TTI ODSH TTI COM HK HKD 6,823,316.85 652,692.90 0.11%

HK2388011192 BOC HONG KONG ODSH BOC HONG KONG COM HK HKD 322,424.52 30,841.92 0.01%

IE000S9YS762 LINDE ODSH LINDE COM US USD AAA 1,518,691.26 1,143,292.01 0.20%

IE00B8KQN827 EATON CORP ODSH EATON CORP COM US USD AAA 12,350,615.36 9,297,715.92 1.60%

IM00B5VQMV65 GVC HOLDINGS ODSH GVC HOLDINGS CST GB GBP AA3 26,323.69 26,323.69 0.00%

IT0000072618 INTESA SANPAOLO ODSH INTESA SANPAOLO COM IT EUR 4.85 4.09 0.00%

JP1024511P82 JPGV 0.005 08/01/25 JAPAN GOV JP JPY A1 380,266,489.28 1,963,425.28 0.34%

JP1024551PC4 JPGV 0.005 12/01/25 JAPAN GOV JP JPY A1 1,192,229,871.54 6,155,825.81 1.06%

JP1024601Q58 JPGV 0.300 05/01/26 JAPAN GOV JP JPY A1 1,192,237,734.75 6,155,866.41 1.06%

JP1024671QC8 JPGV 0.600 12/01/26 JAPAN GOV JP JPY A1 501,182,784.95 2,587,750.90 0.45%

JP1051681Q54 JPGV 0.600 03/20/29 JAPAN GOV JP JPY A1 28,315,263.26 146,199.85 0.03%

JP1103571L10 JPGV 0.100 12/20/29 JAPAN GOV JP JPY A1 1,210,561,048.46 6,250,474.95 1.08%

JP1103761QA5 JPGV 0.900 09/20/34 JAPAN GOV JP JPY A1 47,775.76 246.68 0.00%

JP1103771R12 JPGV 1.200 12/20/34 JAPAN GOV JP JPY A1 1,270,445,829.06 6,559,677.30 1.13%

JP1120241K56 JPGV 0.100 03/10/29 JAPAN GOV JP JPY A1 1,192,536,031.13 6,157,406.60 1.06%

JP1120281P52 JPGV 0.005 03/10/33 JAPAN GOV JP JPY A1 1,192,556,804.71 6,157,513.86 1.06%

JP12009216C0 JPGV 2.100 12/20/26 JAPAN GOV JP JPY A1 24,331,131.20 125,628.63 0.02%

JP1201001839 JPGV 2.200 03/20/28 JAPAN GOV JP JPY A1 52,164.44 269.34 0.00%

JP1201281B64 JPGV 1.900 06/20/31 JAPAN GOV JP JPY A1 2,114,282.73 10,916.65 0.00%

JP1201461D98 JPGV 1.700 09/20/33 JAPAN GOV JP JPY A1 103,507.69 534.44 0.00%

JP1201471DC6 JPGV 1.600 12/20/33 JAPAN GOV JP JPY A1 1,182,432.66 6,105.24 0.00%

JP1201511EC7 JPGV 1.200 12/20/34 JAPAN GOV JP JPY A1 147,260.82 760.35 0.00%

JP1201681K44 JPGV 0.400 03/20/39 JAPAN GOV JP JPY A1 1,202,996,680.10 6,211,417.94 1.07%

JP1201701KA5 JPGV 0.300 09/20/39 JAPAN GOV JP JPY A1 853,709,065.11 4,407,945.50 0.76%

JP1201711L13 JPGV 0.300 12/20/39 JAPAN GOV JP JPY A1 1,201,382,503.14 6,203,083.48 1.07%

JP1201721L45 JPGV 0.400 03/20/40 JAPAN GOV JP JPY A1 1,192,234,827.69 6,155,851.40 1.06%

JP1201761M45 JPGV 0.500 03/20/41 JAPAN GOV JP JPY A1 1,192,235,844.48 6,155,856.65 1.06%

JP1201771M76 JPGV 0.400 06/20/41 JAPAN GOV JP JPY A1 1,192,233,621.09 6,155,845.17 1.06%

JP1201781MA3 JPGV 0.500 09/20/41 JAPAN GOV JP JPY A1 911,891,095.34 4,708,356.06 0.81%

JP1201801N46 JPGV 0.800 03/20/42 JAPAN GOV JP JPY A1 1,184,222,665.18 6,114,482.30 1.05%

JP1201811N77 JPGV 0.900 06/20/42 JAPAN GOV JP JPY A1 616,661,175.21 3,183,999.05 0.55%

JP1201861PA6 JPGV 1.500 09/20/43 JAPAN GOV JP JPY A1 649,267,832.12 3,352,356.60 0.58%

JP1300351B93 JPGV 2.000 09/20/41 JAPAN GOV JP JPY A1 6,910,596.93 35,681.40 0.01%

JP1300381D38 JPGV 1.800 03/20/43 JAPAN GOV JP JPY A1 1,514,101.19 7,817.74 0.00%

JP1300461F39 JPGV 1.500 03/20/45 JAPAN GOV JP JPY A1 32,867,020.09 169,701.88 0.03%

JP1300561H93 JPGV 0.800 09/20/47 JAPAN GOV JP JPY A1 1,186,744,630.02 6,127,503.93 1.06%

JP1300711M79 JPGV 0.700 06/20/51 JAPAN GOV JP JPY A1 303,466,294.44 1,566,883.78 0.27%

JP1300831Q70 JPGV 2.200 06/20/54 JAPAN GOV JP JPY A1 51,824,174.15 267,583.12 0.05%



Collateral data - as at 20/05/2025

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

JP1400031A58 JPGV 2.200 03/20/50 JAPAN GOV JP JPY A1 451,574.68 2,331.61 0.00%

JP1400041B55 JPGV 2.200 03/20/51 JAPAN GOV JP JPY A1 246,721,685.57 1,273,895.04 0.22%

JP1400121K57 JPGV 0.500 03/20/59 JAPAN GOV JP JPY A1 1,182,283,342.67 6,104,469.02 1.05%

JP1742811R19 JPGV 01/20/26 JAPAN GOV JP JPY A1 7,476,802.06 38,604.88 0.01%

JP1742891R20 JPGV 05/26/25 JAPAN GOV JP JPY A1 19,149,060.85 98,872.11 0.02%

JP3116000005 ASAHI GROUP ODSH ASAHI GROUP COM JP JPY A1 1,319,498.43 6,812.95 0.00%

JP3118000003 ASICS ODSH ASICS COM JP JPY A1 325,298.55 1,679.61 0.00%

JP3119600009 AJINOMOTO ODSH AJINOMOTO COM JP JPY A1 9,607,698.24 49,607.31 0.01%

JP3131430005 AEON MALL ODSH AEON MALL COM JP JPY A1 556,399.37 2,872.85 0.00%

JP3137200006 ISUZU MOTORS ODSH ISUZU MOTORS COM JP JPY A1 381,799.37 1,971.34 0.00%

JP3188220002 OTSUKA HOLDINGS ODSH OTSUKA HOLDINGS COM JP JPY A1 248,631,499.74 1,283,755.96 0.22%

JP3209000003 CASIO COMPUTER ODSH CASIO COMPUTER COM JP JPY A1 121,637,049.62 628,047.08 0.11%

JP3210200006 KAJIMA ODSH KAJIMA COM JP JPY A1 39,847,853.28 205,745.93 0.04%

JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1 55,520,747.18 286,669.59 0.05%

JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1 39,814,268.09 205,572.52 0.04%

JP3236200006 KEYENCE ODSH KEYENCE COM JP JPY A1 6,310,998.34 32,585.50 0.01%

JP3236200006 KEYENCE ODSH KEYENCE COM JP JPY A1 39,825,195.24 205,628.94 0.04%

JP3242800005 CANON ODSH CANON COM JP JPY A1 110,580,898.29 570,960.99 0.10%

JP3243200007 CANON ELEC ODSH CANON ELEC COM JP JPY A1 501,599.01 2,589.90 0.00%

JP3249600002 KYOCERA ODSH KYOCERA COM JP JPY A1 15,316,349.75 79,082.72 0.01%

JP3249600002 KYOCERA ODSH KYOCERA COM JP JPY A1 39,841,491.05 205,713.08 0.04%

JP3294460005 INPEX ODSH INPEX COM JP JPY A1 205,883,598.87 1,063,036.25 0.18%

JP3362700001 MITSUI OSK ODSH MITSUI OSK COM JP JPY A1 39,405,199.27 203,460.38 0.04%

JP3371200001 SHIN-ETSU CHEM ODSH SHIN-ETSU CHEM COM JP JPY A1 248,988,799.22 1,285,600.80 0.22%

JP3402600005 SUMITOMO MTL MIN ODSH SUMITOMO MTL MIN COM JP JPY A1 315,099.62 1,626.95 0.00%

JP3417200007 SEIBU HOLDINGS ODSH SEIBU HOLDINGS COM JP JPY A1 12,517,199.11 64,629.90 0.01%

JP3419050004 SEGA SAMMY HLDG ODSH SEGA SAMMY HLDG COM JP JPY A1 287,599.70 1,484.96 0.00%

JP3435000009 SONY GROUP ODSH SONY GROUP COM JP JPY A1 210,378,897.49 1,086,246.77 0.19%

JP3449020001 TAIHEIYO CEMENT ODSH TAIHEIYO CEMENT COM JP JPY A1 717,999.89 3,707.24 0.00%

JP3475350009 DAIICHI SANKYO ODSH DAIICHI SANKYO COM JP JPY A1 249,029,399.32 1,285,810.43 0.22%

JP3548600000 DISCO ODSH DISCO COM JP JPY A1 299,795,999.23 1,547,932.99 0.27%

JP3549600009 DENKA ODSH DENKA COM JP JPY A1 37,995,748.46 196,182.98 0.03%

JP3571400005 TOKYO ELECTRON ODSH TOKYO ELECTRON COM JP JPY A1 25,679,498.83 132,590.64 0.02%

JP3633400001 TOYOTA ODSH TOYOTA COM JP JPY A1 249,076,998.84 1,286,056.20 0.22%

JP3637300009 TREND MICRO ODSH TREND MICRO COM JP JPY A1 5,429,999.59 28,036.65 0.00%

JP3695200000 NGK INSULATORS ODSH NGK INSULATORS COM JP JPY A1 174,898.25 903.05 0.00%

JP3720800006 NSK ODSH NSK COM JP JPY A1 65,119.36 336.23 0.00%

JP3734800000 NIDEC ODSH NIDEC COM JP JPY A1 39,840,435.53 205,707.63 0.04%

JP3735400008 NTT ODSH NTT COM JP JPY A1 7,884,648.79 40,710.71 0.01%



Collateral data - as at 20/05/2025

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

JP3753000003 NIPPON YUSEN ODSH NIPPON YUSEN COM JP JPY A1 7,694,998.31 39,731.49 0.01%

JP3756600007 NINTENDO ODSH NINTENDO COM JP JPY A1 1,152,999.86 5,953.27 0.00%

JP3762600009 NOMURA HLDGS ODSH NOMURA HLDGS COM JP JPY A1 86,179.59 444.97 0.00%

JP3778630008 BANDAI NAMCO HD ODSH BANDAI NAMCO HD COM JP JPY A1 248,042,998.73 1,280,717.36 0.22%

JP3778630008 BANDAI NAMCO HD ODSH BANDAI NAMCO HD COM JP JPY A1 39,786,576.43 205,429.54 0.04%

JP3814000000 FUJIFILM ODSH FUJIFILM COM JP JPY A1 43,148.86 222.79 0.00%

JP3818800009 FUJITEC ODSH FUJITEC COM JP JPY A1 2,360,798.15 12,189.48 0.00%

JP3833200003 PRIMA MEAT PACK ODSH PRIMA MEAT PACK COM JP JPY A1 2,017,799.63 10,418.48 0.00%

JP3863030007 MACROMILL INC ODSH MACROMILL INC COM JP JPY A1 25,674,199.88 132,563.28 0.02%

JP3888300005 MITSUI CHEMICALS ODSH MITSUI CHEMICALS COM JP JPY A1 2,811,505.17 14,516.61 0.00%

JP3890310000 MS&AD INSURANCE ODSH MS&AD INSURANCE COM JP JPY A1 330,099.76 1,704.40 0.00%

JP3902900004 MUFG ODSH MUFG COM JP JPY A1 39,833,195.95 205,670.25 0.04%

JP3914400001 MURATA MFG ODSH MURATA MFG COM JP JPY A1 248,832,499.58 1,284,793.78 0.22%

JP3937200008 AZBIL ODSH AZBIL COM JP JPY A1 644,248.43 3,326.44 0.00%

JP3970300004 RECRUIT HOLDINGS ODSH RECRUIT HOLDINGS COM JP JPY A1 56,289,997.36 290,641.45 0.05%

JP3970300004 RECRUIT HOLDINGS ODSH RECRUIT HOLDINGS COM JP JPY A1 22,183.54 114.54 0.00%

JP3973400009 RICOH ODSH RICOH COM JP JPY A1 12,226.71 63.13 0.00%

JP3976000004 MITSUBISHI SHOKU ODSH MITSUBISHI SHOKU COM JP JPY A1 58,143,998.26 300,214.19 0.05%

KYG017191142 ALIBABA ODSH ALIBABA COM HK HKD 39,640,123.90 3,791,825.59 0.65%

KYG6427A1022 NETEASE ODSH NETEASE COM HK HKD 96,968,150.95 9,275,609.66 1.60%

KYG6470A1168 NEW ORIENTAL ODSH NEW ORIENTAL COM HK HKD 37,855,095.94 3,621,076.51 0.62%

KYG8208B1014 JD.COM ODSH JD.COM COM HK HKD 99,019,619.94 9,471,845.49 1.63%

KYG9830T1067 XIAOMI ODSH XIAOMI COM HK HKD 383.56 36.69 0.00%

NL0000226223 STMICROELECTRON ODSH STMICROELECTRON COM IT EUR 338,177.61 284,982.28 0.05%

NL0011821202 ING GROEP ODSH ING GROEP COM NL EUR AAA 194,226.41 163,674.60 0.03%

US0028241000 ABBOTT ODSH ABBOTT COM US USD AAA 160,021.40 120,466.35 0.02%

US00724F1012 ADOBE ODSH ADOBE COM US USD AAA 122,484.63 92,208.14 0.02%

US02079K1079 ALPHABET ODSH ALPHABET COM US USD AAA 7,135.68 5,371.84 0.00%

US02079K3059 ALPHABET ODSH ALPHABET COM US USD AAA 12,426,734.27 9,355,019.30 1.61%

US0231351067 AMAZON.COM ODSH AMAZON.COM COM US USD AAA 21,789,174.74 16,403,195.38 2.83%

US0231351067 AMAZON.COM ODSH AMAZON.COM COM US USD AAA 3,535,435.93 2,661,525.60 0.46%

US0258161092 AMERICAN EXPRESS ODSH AMERICAN EXPRESS COM US USD AAA 1,427,611.65 1,074,726.01 0.19%

US0378331005 APPLE ODSH APPLE COM US USD AAA 48,075,511.66 36,191,917.32 6.24%

US0378331005 APPLE ODSH APPLE COM US USD AAA 3,914,413.05 2,946,824.87 0.51%

US0533321024 AUTOZONE ODSH AUTOZONE COM US USD AAA 5,251,309.38 3,953,259.12 0.68%

US0536111091 AVERY DENNISON ODSH AVERY DENNISON COM US USD AAA 1,348,421.89 1,015,110.85 0.18%

US0605051046 BOFAML ODSH BOFAML COM US USD AAA 2,914,462.78 2,194,048.33 0.38%

US0846707026 BERKSHIRE ODSH BERKSHIRE COM US USD AAA 12,426,802.13 9,355,070.38 1.61%

US1011371077 BOSTON ODSH BOSTON COM US USD AAA 21,005,359.01 15,813,127.94 2.73%



Collateral data - as at 20/05/2025

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

US1101221083 BRISTOL-MYERS ODSH BRISTOL-MYERS COM US USD AAA 3,337,228.68 2,512,312.41 0.43%

US12541W2098 CH ROBINSON ODSH CH ROBINSON COM US USD AAA 14,004,101.92 10,542,483.72 1.82%

US1270971039 COTERRA ENERGY ODSH COTERRA ENERGY COM US USD AAA 462.57 348.23 0.00%

US1273871087 CADENCE DESIGN ODSH CADENCE DESIGN COM US USD AAA 12,426,565.88 9,354,892.53 1.61%

US14040H1059 CAPITAL ONE FIN ODSH CAPITAL ONE FIN COM US USD AAA 378,409.24 284,871.77 0.05%

US14149Y1082 CARDINAL HEALTH ODSH CARDINAL HEALTH COM US USD AAA 989,371.18 744,812.46 0.13%

US1491231015 CATERPILLAR ODSH CATERPILLAR COM US USD AAA 9,284,039.32 6,989,154.60 1.21%

US1729674242 CITIGROUP ODSH CITIGROUP COM US USD AAA 1,901,697.74 1,431,624.65 0.25%

US21036P1084 CONSTELLATION ODSH CONSTELLATION COM US USD AAA 815,673.65 614,050.53 0.11%

US22788C1053 CROWDSTRIKE HLDG ODSH CROWDSTRIKE HLDG COM US USD AAA 378,413.28 284,874.81 0.05%

US25809K1051 DOORDASH ODSH DOORDASH COM US USD AAA 897,060.60 675,319.76 0.12%

US26441C2044 DUKE ENERGY ODSH DUKE ENERGY COM US USD AAA 14,199,244.31 10,689,389.64 1.84%

US30303M1027 META PLATFORMS ODSH META PLATFORMS COM US USD AAA 9,282,607.93 6,988,077.03 1.21%

US31428X1063 FEDEX ODSH FEDEX COM US USD AAA 1,363,248.73 1,026,272.70 0.18%

US35671D8570 FREEPORT MCMORAN ODSH FREEPORT MCMORAN COM US USD AAA 34,276.42 25,803.77 0.00%

US3696043013 GE ODSH GE COM US USD AAA 56,816.15 42,771.99 0.01%

US37940X1028 GLOBAL PAYMENTS ODSH GLOBAL PAYMENTS COM US USD AAA 2,668,453.31 2,008,848.96 0.35%

US4165151048 HARTFORD INSUR ODSH HARTFORD INSUR COM US USD AAA 1,901,553.74 1,431,516.24 0.25%

US4592001014 IBM ODSH IBM COM US USD AAA 378,478.70 284,924.06 0.05%

US4595061015 INTL FLAVORS ODSH INTL FLAVORS COM US USD AAA 76.85 57.85 0.00%

US46625H1005 JP MORGAN ODSH JP MORGAN COM US USD AAA 5,951,826.67 4,480,618.33 0.77%

US5128073062 LAM RESEARCH ODSH LAM RESEARCH COM US USD AAA 249.88 188.11 0.00%

US5717481023 MARSH MCLENNAN ODSH MARSH MCLENNAN COM US USD AAA 1,901,065.01 1,431,148.32 0.25%

US59156R1086 METLIFE ODSH METLIFE COM US USD AAA 368,699.86 277,562.41 0.05%

US5949181045 MICROSOFT ODSH MICROSOFT COM US USD AAA 37,852,334.89 28,495,766.92 4.91%

US5949181045 MICROSOFT ODSH MICROSOFT COM US USD AAA 3,535,330.20 2,661,446.00 0.46%

US6311031081 NASDAQ ODSH NASDAQ COM US USD AAA 281,650.61 212,030.52 0.04%

US6311031081 NASDAQ ODSH NASDAQ COM US USD AAA 3,537,017.84 2,662,716.48 0.46%

US64110L1061 NETFLIX ODSH NETFLIX COM US USD AAA 3,536,230.50 2,662,123.76 0.46%

US65339F1012 NEXTERA ENERGY ODSH NEXTERA ENERGY COM US USD AAA 241,031.92 181,452.20 0.03%

US6541061031 NIKE ODSH NIKE COM US USD AAA 347,745.77 261,787.88 0.05%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 36,680,082.47 27,613,278.91 4.76%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 3,535,415.53 2,661,510.24 0.46%

US6826801036 ONEOK ODSH ONEOK COM US USD AAA 5,688,974.33 4,282,739.41 0.74%

US6934751057 PNC FINL SVC ODSH PNC FINL SVC COM US USD AAA 1,893,387.47 1,425,368.56 0.25%

US7234841010 PINNACLE WEST ODSH PINNACLE WEST COM US USD AAA 1,102,693.97 830,123.44 0.14%

US7443201022 PRUDENTIAL FINL ODSH PRUDENTIAL FINL COM US USD AAA 19,314.25 14,540.04 0.00%

US75886F1075 REGENERON PHARMS ODSH REGENERON PHARMS COM US USD AAA 54,870.08 41,306.96 0.01%

US8168511090 SEMPRA USA ODSH SEMPRA USA COM US USD AAA 44,502.08 33,501.79 0.01%



Collateral data - as at 20/05/2025

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

US81762P1021 SERVICENOW ODSH SERVICENOW COM US USD AAA 14,198,902.37 10,689,132.22 1.84%

US912810FH69 UST 3.875 04/15/29 US TREASURY GOV US USD AAA 2,039,466.80 1,535,339.12 0.26%

US912810PU60 UST 5.000 05/15/37 US TREASURY GOV US USD AAA 1,029.51 775.03 0.00%

US912810QD37 UST 4.375 11/15/39 US TREASURY GOV US USD AAA 8,450.67 6,361.78 0.00%

US912810RH32 UST 3.125 08/15/44 US TREASURY GOV US USD AAA 213,371.44 160,629.00 0.03%

US912810TV08 UST 4.750 11/15/53 US TREASURY GOV US USD AAA 2,293,608.73 1,726,660.72 0.30%

US912810UA42 UST 4.625 05/15/54 US TREASURY GOV US USD AAA 12,121,372.72 9,125,138.85 1.57%

US9128284V99 UST 2.875 08/15/28 US TREASURY GOV US USD AAA 96,059.67 72,315.06 0.01%

US9128285M81 UST 3.125 11/15/28 US TREASURY GOV US USD AAA 875,153.77 658,827.99 0.11%

US9128286T26 UST 2.375 05/15/29 US TREASURY GOV US USD AAA 53,690.79 40,419.18 0.01%

US91282CAE12 UST 0.625 08/15/30 US TREASURY GOV US USD AAA 4,388,868.69 3,304,001.71 0.57%

US91282CAH43 UST 0.500 08/31/27 US TREASURY GOV US USD AAA 353,290.53 265,962.05 0.05%

US91282CAL54 UST 0.375 09/30/27 US TREASURY GOV US USD AAA 10,212,044.15 7,687,769.61 1.33%

US91282CBL46 UST 1.125 02/15/31 US TREASURY GOV US USD AAA 7,610.78 5,729.50 0.00%

US91282CCF68 UST 0.750 05/31/26 US TREASURY GOV US USD AAA 8,143,347.38 6,130,425.76 1.06%

US91282CFV81 UST 4.125 11/15/32 US TREASURY GOV US USD AAA 261,269.19 196,687.10 0.03%

US91282CHC82 UST 3.375 05/15/33 US TREASURY GOV US USD AAA 27,937.22 21,031.53 0.00%

US91282CJF95 UST 4.875 10/31/28 US TREASURY GOV US USD AAA 4,550,573.11 3,425,735.06 0.59%

US91282CKD29 UST 4.250 02/28/29 US TREASURY GOV US USD AAA 160,887.20 121,118.13 0.02%

US91282CKG59 UST 4.125 03/31/29 US TREASURY GOV US USD AAA 5,313,414.58 4,000,012.78 0.69%

US91282CKQ32 UST 4.375 05/15/34 US TREASURY GOV US USD AAA 3,260,368.96 2,454,451.34 0.42%

US91282CKV27 UST 4.625 06/15/27 US TREASURY GOV US USD AAA 43,305.80 32,601.21 0.01%

US9497461015 WELLS FARGO ODSH WELLS FARGO COM US USD AAA 3,536,805.14 2,662,556.36 0.46%

US98138H1014 WORKDAY ODSH WORKDAY COM US USD AAA 6,583,159.51 4,955,894.52 0.85%

US98978V1035 ZOETIS ODSH ZOETIS COM US USD AAA 12,426,755.29 9,355,035.12 1.61%

Unknown Company Description UNK EUR 10,437.17 8,795.40 0.00%

Unknown Company Description UNK GBP 1,062.40 1,062.40 0.00%

Total: 579,847,998.35 100.00%



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 BARCLAYS CAPITAL SECURITIES LIMITED (PARENT) 113,942,461.17

2 HSBC BANK PLC (PARENT) 66,982,455.78

3 RBC DOMINION SECURITIES INC (PARENT) 54,643,262.67

4 SKANDINAVISKA ENSKILDA BANKEN AB (PARENT) 41,719,805.00

5 MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT) 41,532,283.94
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