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Securities Lending Report
SSTL - HITIF - FTSE ALL-WORLD INDEX FUND
Report as at 25/08/2025

Summary of policy

% limit on maximum percentage of book on loan 30%
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) 5,241,099,512
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 25/08/2025

Currently on loan in GBP (base currency) 683,020,774.53
Current percentage on loan (in % of the fund AuM) 13.03%
Collateral value (cash and securities) in GBP (base currency) 836,442,597.33
Collateral value (cash and securities) in % of loan 122%

Securities lending statistics

12-month average on loan in GBP (base currency) 580,429,237.00
12-month average on loan as a % of the fund AuM 12.73%
12-month maximum on loan in GBP 720,591,347.03
12-month maximum on loan as a % of the fund AuM 17.19%
Gross Return for the fund over the last 12 months in (base currency fund) 1,117,214.44
Gross Return for the fund over the last 12 months in % of the fund AuM 0.0245%

Collateral data - as at 25/08/2025

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

BE0000362716 BEGV 2.700 10/22/29 BELGIUM GOV BE EUR AA3 505,523.00 437,985.62 0.05%
BE0974293251 ABIODSHABI COM BE EUR AA3 2,528,289.11 2,190,512.14 0.26%
BMG4593F1389 HISCOX ODSH HISCOX CST GB GBP AA3 3,064,755.75 3,064,755.75 0.37%
CA0636711016 BMO ODSH BMO COM CA CAD AAA 10,581,099.73 5,655,166.74 0.68%
CA0641491075 BANK NOVA ODSH BANK NOVA COM CA CAD AAA 39,184,106.47 20,942,308.58 2.50%
CA29250N1050 ENBRIDGE INC ODSH ENBRIDGE INC COM CA CAD AAA 2,387.87 1,276.22 0.00%
CA6330671034 NATL BK CANADA ODSH NATL BK CANADA COM CA CAD AAA 10,763,080.97 5,752,428.30 0.69%
CA7800871021 RBC ODSH RBC COM CA CAD AAA 637,152.29 340,531.94 0.04%
CA8911605092 TD ODSH TD COM CA CAD AAA 29,434,173.74 15,731,366.74 1.88%
CH0012005267 NOVARTIS ODSH NOVARTIS COM CH CHF 16,571,864.68 15,286,287.87 1.83%




Collateral data - as at 25/08/2025

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

CHO0025751329 LOGITECH INTL ODSH LOGITECH INTL COM CH CHF 7,105,582.39 6,554,360.66 0.78%
CHO0044328745 CHUBB LTD CH ODSH CHUBB LTD CH COM us usD AAA 2,962,396.92 2,190,392.93 0.26%
DE0001030567 DEGV 0.100 04/15/26 GERMANY GOV DE EUR AAA 2,955,314.58 2,560,487.42 0.31%
DE0001030583 DEGV 0.100 04/15/33 GERMANY GOV DE EUR AAA 8,385,193.41 7,264,939.71 0.87%
DE0001030724 DEGV 08/15/50 GERMANY GOV DE EUR AAA 7,949.30 6,887.28 0.00%
DE0005557508 DEUTSCHE TELEKOM ODSH DEUTSCHE TELEKOM COM DE EUR AAA 2,497,285.59 2,163,650.66 0.26%
DE0005785802 FRESENIUS MED CR ODSH FRESENIUS MED CR COM DE EUR AAA 1,032,760.26 894,784.49 0.11%
DEO0007030009 RHEINMETALL ODSH RHEINMETALL COM DE EUR AAA 7,910,434.00 6,853,607.69 0.82%
DE0007037129 RWE ODSH RWE COM DE EUR AAA 11,431,491.49 9,904,255.32 1.18%
DEO00BU2Z007 DEGV 2.300 02/15/33 GERMANY GOV DE EUR AAA 1,985.51 1,720.25 0.00%
DEOO0CBK1001 COMMERZBANK ODSH COMMERZBANK COM DE EUR AAA 231,887.74 200,907.76 0.02%
DEOOOSHL1006 SIEMENS HEALTH ODSH SIEMENS HEALTH COM DE EUR AAA 969,511.07 839,985.33 0.10%
ES0177542018 ORD EURO0.5 (CREST LINE) INTERNATIONAL CONSOLIDATED AIRLINES CST GB GBP AA3 6,817,456.84 6,817,456.84 0.82%
F10009013296 NESTE ODSH NESTE COM Fl EUR AA1 969,498.34 839,974.30 0.10%
FR0000073272 SAFRAN ODSH SAFRAN COM FR EUR AA2 2,528,221.50 2,190,453.56 0.26%
FR0000120404 ACCOR ODSH ACCOR COM FR EUR AA2 347,561.40 301,127.53 0.04%
FR0000121014 LVMH ODSH LVMH COM FR EUR AA2 10,644,649.99 9,222,535.08 1.10%
FR0014009062 FRGV 1.250 05/25/38 FRANCE GOV FR EUR AA2 7,948.76 6,886.81 0.00%
FR001400PM68 FRGV 2.750 02/25/30 FRANCE GOV FR EUR AA2 11,976,319.03 10,376,294.43 1.24%
GB0002634946 ORD 2.5P BAE SYSTEMS CST GB GBP AA3 88.20 88.20 0.00%
GB0004544929 ORD GBPO0.10 IMPERIAL TOBACCO CST GB GBP AA3 301,119.66 301,119.66 0.04%
GB0007980591 ORD USDO0.25 BP PLC CST GB GBP AA3 307,035.12 307,035.12 0.04%
GB0OB082RF11 ORD SHARES OF 100 PENCE EACH RENTOKIL INITIAL PLC CST GB GBP AA3 61,210.50 61,210.50 0.01%
GB00OBOLCWO083 ORD SHARES OF 10P EACH HIKMA PHARMACEUTICALS PLC CST GB GBP AA3 6,848,078.04 6,848,078.04 0.82%
GB0OB10RZP78 ORD SHARES OF 3 1/9 PENCE UNILEVER PLC CST GB GBP AA3 301,118.58 301,118.58 0.04%
GBOOB19NLV48 ORD USDO0.10 EXPERIAN GROUP LIMITED CST GB GBP AA3 839,998.59 839,998.59 0.10%
GB00OB1L6W962 UKTI 1 1/8 11/22/37 UK TREASURY GIL GB GBP AA3 5,758,648.42 5,758,648.42 0.69%
GB00B1WY2338 ORD GBP0.375 BKDRYJ4 CST GB GBP AA3 839,996.36 839,996.36 0.10%
GB00B24CGK77 ORD GBPO0.10 RECKITT BENCKISER PLC CST GB GBP AA3 301,120.76 301,120.76 0.04%
GB00B24FF097 UKT 4 3/4 12/07/30 UK TREASURY GIL GB GBP AA3 2,616,222.86 2,616,222.86 0.31%
GB0OB3LZBF68 UKTI 0 5/8 03/22/40 UK TREASURY GIL GB GBP AA3 5,758,721.74 5,758,721.74 0.69%
GB00B421JZ66 UKTI 0 1/2 03/22/50 UK TREASURY GIL GB GBP AA3 10,464,886.85 10,464,886.85 1.25%
GB00OBDOXH204 UKT 1T 07/22/57 UK TREASURY GIL GB GBP AA3 1,899,823.65 1,899,823.65 0.23%
GBO0OBH4HKS39 VODAFONE GROUP ODSH VODAFONE GROUP CST GB GBP AA3 8.86 8.86 0.00%
GBOOBKDRYJ47 AIRTEL AFRICA ODSH AIRTEL AFRICA CST GB GBP AA3 826,480.20 826,480.20 0.10%
GBOOBKDRYJ47 AIRTEL AFRICA ODSH AIRTEL AFRICA CST GB GBP AA3 684,762.62 684,762.62 0.08%
GBO0OBL6K5J42 ENDEAVOUR MING ODSH ENDEAVOUR MING CST GB GBP AA3 768,585.84 768,585.84 0.09%
GBOOBMF9LJ15 UKTI 0 3/4 11/22/33 UK Treasury GIL GB GBP AA3 6,884.23 6,884.23 0.00%
GB00BQC82D08 UKT 4 3/8 01/31/2040 UK TREASURY GIL GB GBP AA3 7,656,685.82 7,656,685.82 0.92%




Collateral data - as at 25/08/2025

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

GBOOBYY5F 144 UKTI 018 03/22/26 UK TREASURY GIL GB GBP AA3 1,686.50 1,686.50 0.00%
IEO00S9YS762 LINDE ODSH LINDE COM us usD AAA 14,889,864.69 11,009,549.11 1.32%
IEOOB4BNMY 34 ACCENTURE ODSH ACCENTURE COM us usD AAA 1,993,401.79 1,473,919.03 0.18%
IEOOBTN1Y115 MEDTRONIC ODSH MEDTRONIC COM us usD AAA 431,472.34 319,030.16 0.04%
IMOOB5VQMV65 GVC HOLDINGS ODSH GVC HOLDINGS CST GB GBP AA3 347,252.22 347,252.22 0.04%
IT0O003261697 AZIMUT ODSH AZIMUT COM IT EUR 347,569.47 301,134.53 0.04%
IT0004176001 PRYSMIAN ODSH PRYSMIAN COM IT EUR 969,447.18 839,929.98 0.10%
IT0O004810054 UNIPOL ODSH UNIPOL COM IT EUR 347,555.13 301,122.10 0.04%
JEOOBTDN8H13 APTIV ODSH APTIV COM us usD AAA 9,124,467.76 6,746,621.14 0.81%
JP1103741Q44 JPGV 0.800 03/20/34 JAPAN GOV JP JPY A1l 1,143,567,039.37 5,757,734.86 0.69%
JP1120241K56 JPGV 0.100 03/10/29 JAPAN GOV JP JPY A1l 1,077,852,617.61 5,426,869.94 0.65%
JP1120261M59 JPGV 0.005 03/10/31 JAPAN GOV JP JPY A1l 1,508,259,476.69 7,593,921.36 0.91%
JP1120271N56 JPGV 0.005 03/10/32 JAPAN GOV JP JPY A1l 1,143,741,337.10 5,758,612.43 0.69%
JP1120281P52 JPGV 0.005 03/10/33 JAPAN GOV JP JPY A1l 1,143,751,464.43 5,758,663.42 0.69%
JP1201881Q46 JPGV 1.600 03/20/44 JAPAN GOV JP JPY A1l 1,143,777,701.35 5,758,795.52 0.69%
JP1201891Q77 JPGV 1.900 06/20/44 JAPAN GOV JP JPY A1l 45,272.09 227.94 0.00%
JP1300671L78 JPGV 0.600 06/20/50 JAPAN GOV JP JPY A1l 96,983,341.91 488,300.51 0.06%
JP1400061D58 JPGV 1.900 03/20/53 JAPAN GOV JP JPY A1l 299,251,803.04 1,506,700.07 0.18%
JP1400161P53 JPGV 1.300 03/20/63 JAPAN GOV JP JPY A1l 1,509,115,769.39 7,598,232.70 0.91%
JP1400171Q50 JPGV 2.200 03/20/64 JAPAN GOV JP JPY A1l 1,509,105,201.14 7,598,179.49 0.91%
JP1470011Q24 JPGV 0.300 12/20/28 JAPAN GOV JP JPY A1l 54,373,777.98 273,766.02 0.03%
JP1480021Q54 JPGV 1.000 03/20/34 JAPAN GOV JP JPY A1l 48,257.26 242.97 0.00%
JP3105250009 AIN HOLDINGS ODSH AIN HOLDINGS COM JP JPY A1l 359,478,798.65 1,809,936.40 0.22%
JP3131400008 AEON FINANCIAL ODSH AEON FINANCIAL COM JP JPY A1l 625,800,698.06 3,150,838.01 0.38%
JP3165000005 SOMPO HOLDINGS ODSH SOMPO HOLDINGS COM JP JPY A1l 37,627,699.90 189,451.35 0.02%
JP3166000004 EBARA ODSH EBARA COM JP JPY A1l 6,282,400.74 31,631.20 0.00%
JP3188220002 OTSUKA HOLDINGS ODSH OTSUKA HOLDINGS COM JP JPY A1l 48,921,999.08 246,316.91 0.03%
JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1l 163,982,748.91 825,635.19 0.10%
JP3242800005 CANON ODSH CANON COM JP JPY A1l 5,823.36 29.32 0.00%
JP3322930003 SUMCO ODSH SUMCO COM JP JPY A1l 6,308,204.68 31,761.12 0.00%
JP3386450005 ENEOS HOLDINGS ODSH ENEOS HOLDINGS COM JP JPY A1l 48,989,539.77 246,656.97 0.03%
JP3422950000 SEVEN&I HLDGS ODSH SEVEN&I HLDGS COM JP JPY A1l 49,301,198.98 248,226.14 0.03%
JP3475350009 DAIICHI SANKYO ODSH DAIICHI SANKYO COM JP JPY A1l 49,794,399.38 250,709.35 0.03%
JP3476480003 DAI-ICHILIFEHLDG ODSH DAI-ICHILIFEHLDG COM JP JPY A1l 48,132,996.82 242,344 .37 0.03%
JP3548610009 DENA ODSH DENA COM JP JPY A1l 457,499.52 2,303.46 0.00%
JP3582600007 TOKYO TATEMONO ODSH TOKYO TATEMONO COM JP JPY A1l 6,315,902.96 31,799.88 0.00%
JP3723000000 NIPPN ODSH NIPPN COM JP JPY A1l 33,684,799.88 169,599.28 0.02%
JP3732000009 SOFTBANK ODSH SOFTBANK COM JP JPY A1l 1,254,509.90 6,316.32 0.00%
JP3733400000 NIPPONELEC GLASS ODSH NIPPONELEC GLASS COM JP JPY A1l 473,464.12 2,383.84 0.00%




Collateral data - as at 25/08/2025

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

JP3735000006 JEOL ODSH JEOL COM JP JPY A1l 620,618,899.20 3,124,748.22 0.37%
JP3756600007 NINTENDO ODSH NINTENDO COM JP JPY A1l 1,374,999.11 6,922.97 0.00%
JP3816800001 FUJITA KANKO ODSH FUJITA KANKO COM JP JPY A1l 625,548,998.45 3,149,570.73 0.38%
JP3818800009 FUJITEC ODSH FUJITEC COM JP JPY A1l 619,862,999.95 3,120,942.35 0.37%
JP3830800003 BRIDGESTONE ODSH BRIDGESTONE COM JP JPY A1l 6,315,805.64 31,799.39 0.00%
JP3853000002 HORIBA ODSH HORIBA COM JP JPY A1l 524,831,998.40 2,642,471.66 0.32%
JP3888300005 MITSUI CHEMICALS ODSH MITSUI CHEMICALS COM JP JPY A1l 153,470,798.42 772,708.67 0.09%
JP3889200006 SUMI MITSU CONST ODSH SUMI MITSU CONST COM JP JPY A1l 621,202,399.48 3,127,686.08 0.37%
JP3890310000 MS&AD INSURANCE ODSH MS&AD INSURANCE COM JP JPY A1l 49,443,299.39 248,941.60 0.03%
JP3895200008 MITSUBA ODSH MITSUBA COM JP JPY A1l 117,741,598.58 592,816.06 0.07%
JP3942800008 YAMAHA MOTOR ODSH YAMAHA MOTOR COM JP JPY A1l 6,309,855.16 31,769.43 0.00%
JP3967200001 RAKUTEN GROUP ODSH RAKUTEN GROUP COM JP JPY A1l 6,306,597.89 31,753.03 0.00%
JP3976000004 MITSUBISHI SHOKU ODSH MITSUBISHI SHOKU COM JP JPY A1l 23,346,998.16 117,549.58 0.01%
JP3979200007 LASERTEC ODSH LASERTEC COM JP JPY A1l 6,314,717.23 31,793.91 0.00%
KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 23,205,977.86 2,195,924 .19 0.26%
LU2598331598 TENARIS ODSH TENARIS COM IT EUR 15.64 13.55 0.00%
NL0010721999 NLGV 2.750 01/15/47 NETHERLANDS GOV NL EUR AAA 2,955,315.15 2,560,487.91 0.31%
NL0010801007 IMCD ODSH IMCD COM NL EUR AAA 854,983.80 740,758.79 0.09%
NL0011821202 ING GROEP ODSH ING GROEP COM NL EUR AAA 969,319.67 839,819.50 0.10%
NL0012171458 NLGV 0.750 07/15/27 NETHERLANDS GOV NL EUR AAA 3,214,447.87 2,785,000.75 0.33%
NL00150001Q9 STELLANTIS ODSH STELLANTIS COM us uUsD AAA 718,896.81 531,551.49 0.06%
NLO0015000LU4 IVECO GROUP ODSH IVECO GROUP COM IT EUR 2,796,960.04 2,423,288.89 0.29%
NLO0015000LU4 IVECO GROUP ODSH IVECO GROUP COM IT EUR 165.06 143.01 0.00%
NL00150012X2 NLGV 2.000 01/15/54 NETHERLANDS GOV NL EUR AAA 738,827.50 640,120.86 0.08%
NL0015435975 DAVIDE CAMP MIL ODSH DAVIDE CAMP MIL COM IT EUR 2,796,993.32 2,423,317.73 0.29%
SE0015811963 INVESTR ODSH INVESTR COM SE SEK AAA 2,717,773.73 211,368.31 0.03%
US00724F1012 ADOBE ODSH ADOBE COM us usD AAA 2,331,497.49 1,723,906.61 0.21%
US0079031078 AMD ODSH AMD COM us usD AAA 2,962,306.07 2,190,325.76 0.26%
US02079K3059 ALPHABET ODSH ALPHABET COM us usD AAA 18,523,369.20 13,696,158.23 1.64%
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us usD AAA 34,369,479.57 25,412,754.31 3.04%
US0367521038 ELEVANCE HEALTH ODSH ELEVANCE HEALTH COM us usD AAA 20,123,400.05 14,879,219.23 1.78%
US0378331005 APPLE ODSH APPLE COM us usD AAA 34,362,378.93 25,407,504.11 3.04%
US0394831020 ARCHER DANIELS ODSH ARCHER DANIELS COM us usD AAA 736,101.07 544,272.30 0.07%
US0605051046 BOFAML ODSH BOFAML COM us usD AAA 4,911,236.35 3,631,362.60 0.43%
US11135F1012 BROADCOM ODSH BROADCOM COM us usD AAA 4,529,069.99 3,348,789.23 0.40%
US12541W2098 CH ROBINSON ODSH CH ROBINSON COM us usD AAA 709,535.00 524,629.38 0.06%
US1890541097 CLOROX ODSH CLOROX COM us uUsD AAA 162.71 120.31 0.00%
US22052L1044 CORTEVA ODSH CORTEVA COM us uUsD AAA 23,625.14 17,468.40 0.00%
US30231G1022 EXXON MOBIL ODSH EXXON MOBIL COM us uUsD AAA 2,926,218.87 2,163,642.92 0.26%




Collateral data - as at 25/08/2025

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

US30303M1027 META PLATFORMS ODSH META PLATFORMS COM us usD AAA 7,523,746.72 5,563,049.81 0.67%
US30303M1027 META PLATFORMS ODSH META PLATFORMS COM us usD AAA 906,484.37 670,253.52 0.08%
US3156161024 F5 ODSH F5 COM us usD AAA 1,617,872.99 1,196,253.46 0.14%
US3364331070 FIRST SOLAR ODSH FIRST SOLAR COM us usD AAA 635,159.19 469,635.99 0.06%
US34959J1088 FORTIVE ODSH FORTIVE COM us usD AAA 44,181.76 32,667.94 0.00%
US3666511072 GARTNER ODSH GARTNER COM us usD AAA 11,722,309.20 8,667,462.16 1.04%
US3802371076 GODADDY ODSH GODADDY COM us usD AAA 211,780.79 156,590.48 0.02%
US4370761029 HOME DEPOT ODSH HOME DEPOT COM us usD AAA 631,981.48 467,286.39 0.06%
US4448591028 HUMANA DE ODSH HUMANA DE COM us usD AAA 2,926,212.70 2,163,638.36 0.26%
US45168D1046 IDEXX LABS ODSH IDEXX LABS COM us usD AAA 2,925,632.59 2,163,209.43 0.26%
US4581401001 INTEL ODSH INTEL COM us usD AAA 2,033.60 1,503.64 0.00%
US4612021034 INTUIT ODSH INTUIT COM us usD AAA 2,925,643.89 2,163,217.78 0.26%
US46625H1005 JP MORGAN ODSH JP MORGAN COM us uUsD AAA 28,323,210.15 20,942,149.54 2.50%
UsS49177J1025 KENVUE ODSH KENVUE COM us uUsD AAA 10,812,974.08 7,995,100.80 0.96%
US5024311095 L3HARRIS TECH ODSH L3HARRIS TECH COM us uUsD AAA 906,678.25 670,396.87 0.08%
US5128073062 LAM RESEARCH ODSH LAM RESEARCH COM us uUsD AAA 21,031,711.91 15,550,823.99 1.86%
US58155Q1031 MCKESSON ODSH MCKESSON COM us uUsD AAA 12,192,923.24 9,015,433.65 1.08%
US5949181045 MICROSOFT ODSH MICROSOFT COM us uUsD AAA 35,621,241.17 26,338,305.42 3.15%
US5949181045 MICROSOFT ODSH MICROSOFT COM us uUsD AAA 905,524.24 669,543.60 0.08%
US6153691059 MOODY S ODSH MOODY S COM us uUsD AAA 7,409,387.59 5,478,492.80 0.65%
US6174464486 MORGAN STANLEY ODSH MORGAN STANLEY COM us uUsD AAA 7,366,067.27 5,446,461.81 0.65%
US67066G1040 NVIDIA ODSH NVIDIA COM us uUsD AAA 31,407,047.44 23,222,335.35 2.78%
US67066G 1040 NVIDIA ODSH NVIDIA COM us usD AAA 905,116.88 669,242.40 0.08%
US69331C1080 PG&E US ODSH PG&E US COM us usD AAA 20.54 15.19 0.00%
US69608A1088 PALANTIR TECH ODSH PALANTIR TECH COM us usD AAA 5,991,006.34 4,429,743.31 0.53%
US69608A1088 PALANTIR TECH ODSH PALANTIR TECH COM us usD AAA 905,124.24 669,247.84 0.08%
US69932A2042 PARAMOUNT SKYDAN ODSH PARAMOUNT SKYDAN COM us usD AAA 450,636.34 333,200.00 0.04%
US87256C1018 TKO GRP HLDGS ODSH TKO GRP HLDGS COM us usD AAA 2,981,512.54 2,204,527.00 0.26%
US912797MS31 UST BILL 10/02/25 US TREASURY GOV us usD AAA 9,259.63 6,846.56 0.00%
US912810QF84 UST 2.125 02/15/40 US TREASURY GOV us usD AAA 1,082,714.03 800,557.53 0.10%
US912810SE91 UST 3.375 11/15/48 US TREASURY GOV us usD AAA 56,906,381.70 42,076,514.25 5.03%
US912810SJ88 UST 2.250 08/15/49 US TREASURY GOV us usD AAA 10,276,261.22 7,598,255.92 0.91%
US912810SU34 UST 1.875 02/15/51 US TREASURY GOV us usD AAA 3,462,897.20 2,560,462.27 0.31%
US912810UD80 UST 4.125 08/15/44 US TREASURY GOV us usD AAA 39,476,850.43 29,189,138.55 3.49%
UsS912810UJ50 UST 4.750 02/15/45 US TREASURY GOV us usD AAA 2,569,056.73 1,899,557.64 0.23%
US9128283W81 UST 2.750 02/15/28 US TREASURY GOV us usD AAA 273,118.76 201,943.70 0.02%
US91282CAE12 UST 0.625 08/15/30 US TREASURY GOV us uUsD AAA 865,753.46 640,137.13 0.08%
US91282CAV37 UST 0.875 11/15/30 US TREASURY GOV us uUsD AAA 37,718,651.66 27,889,128.37 3.33%
US91282CBL46 UST 1.125 02/15/31 US TREASURY GOV us uUsD AAA 37,046,258.99 27,391,961.99 3.27%




Collateral data - as at 25/08/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
US91282CCV19 UST 1.125 08/31/28 US TREASURY GOV us usD AAA 40,109,353.71 29,656,810.76 3.55%
US91282CDF59 UST 1.375 10/31/28 US TREASURY GOV us usD AAA 40,109,332.34 29,656,794.96 3.55%
US91282CDG33 UST 1.125 10/31/26 US TREASURY GOV us usD AAA 40,109,358.68 29,656,814.43 3.55%
US91282CDY49 UST 1.875 02/15/32 US TREASURY GOV us usD AAA 11,900,413.47 8,799,152.26 1.05%
US91282CEZ05 UST 0.625 07/15/32 US TREASURY GOV us usD AAA 3,809,273.86 2,816,572.78 0.34%
US91282CGS44 UST 3.625 03/31/30 US TREASURY GOV us usD AAA 5,047.79 3,732.33 0.00%
US91282CKF76 UST 4.125 03/31/31 US TREASURY GOV us usD AAA 618,414.84 457,255.23 0.05%
US91282CKQ32 UST 4.375 05/15/34 US TREASURY GOV us usD AAA 616,945.20 456,168.58 0.05%
US91282CKWO00 UST 4.250 06/30/31 US TREASURY GOV us usD AAA 4,383,930.92 3,241,473.56 0.39%
US91282CKZ31 UST 4.375 07/15/27 US TREASURY GOV us usD AAA 5,616,325.42 4,152,704.66 0.50%
US91282CMMO00 UST 4.625 02/15/35 US TREASURY GOV us usD AAA 57,003,811.76 42,148,553.93 5.04%
US91282CMT52 UST 4.125 03/31/32 US TREASURY GOV us usD AAA 718,503.52 531,260.69 0.06%
US9311421039 WALMART ODSH WALMART COM us uUsD AAA 3,305,195.21 2,443,857.60 0.29%
US9314271084 WALGREENS BOOTS ODSH WALGREENS BOOTS COM us uUsD AAA 2,316,064.01 1,712,495.11 0.20%
Total: 836,442,597.33 100.00%
Geographical allocation of collateral Currency allocation of collateral
031 %
Origin
H AT
AU Currency
B BE W CAD
CA CHF
H CH B EUR
DE GEP
Bl DK 9.33 % H HED
Al JPY
W FR 66.85 % —0.03 % W SEK
GB usD
H HK

Counterparts

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

No. | Major Name

Market Value

1 | BARCLAYS BANK PLC (PARENT)

148,909,732.30

Top 5 borrowers in last Month

No. | Counterparty

Market Value

1 | BARCLAYS CAPITAL SECURITIES LIMITED (PARENT)

98,864,765.49

RBC DOMINION SECURITIES INC (PARENT)

96,589,912.97

HSBC BANK PLC (PARENT)

62,030,101.98

SKANDINAVISKA ENSKILDA BANKEN AB (PARENT)

57,061,207.91

o~ | W DN

JP MORGAN SECS PLC (PARENT)

40,331,151.89
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