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Securities Lending Report
SSTL - HITIF - FTSE ALL-WORLD INDEX FUND
Report as at 01/07/2025

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) 4,843,665,794
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 01/07/2025

Currently on loan in GBP (base currency) 549,185,391.39
Current percentage on loan (in % of the fund AuM) 11.34%
Collateral value (cash and securities) in GBP (base currency) 611,356,993.34
Collateral value (cash and securities) in % of loan 111%

Securities lending statistics

12-month average on loan in GBP (base currency) 584,338,926.97
12-month average on loan as a % of the fund AuM 13.04%
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) 1,136,383.78
Gross Return for the fund over the last 12 months in % of the fund AuM 0.0254%

Collateral data - as at 01/07/2025

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

AU000000LYC6 LYNAS RARE ODSH LYNAS RARE COM AU AUD AAA 8.39 4.01 0.00%
AUOOOOOONAB4 NAB ODSH NAB COM AU AUD AAA 39.69 18.98 0.00%
AUO000000RIA1 ORICA ODSH ORICA COM AU AUD AAA 19.45 9.30 0.00%
AUO00000QAN2 QANTAS ODSH QANTAS COM AU AUD AAA 10.75 5.14 0.00%
AU000000STO6 SANTOS ODSH SANTOS COM AU AUD AAA 111,024.45 53,095.07 0.01%
AUO000000WHC8 WHITEHAVEN COAL ODSH WHITEHAVEN COAL COM AU AUD AAA 12,127.50 5,799.72 0.00%
BE0000353624 BEGV 0.650 06/22/71 BELGIUM GOV BE EUR AA3 1,886,726.10 1,616,177.92 0.26%
BE0974320526 UM ODSH UM COM BE EUR AA3 2,640,193.92 2,261,601.78 0.37%
CA0636711016 BMO ODSH BMO COM CA CAD AAA 4,345,000.72 2,323,716.19 0.38%
CA0641491075 BANK NOVA ODSH BANK NOVA COM CA CAD AAA 29,251,037.98 15,643,521.13 2.56%




Collateral data - as at 01/07/2025

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

CA135087B949 CAGV 1.250 12/01/47 CANADA GOV CA CAD AAA 1,229.97 657.79 0.00%
CA135087YK42 CAGV 2.000 12/01/41 CANADA GOV CA CAD AAA 372,073.19 198,985.58 0.03%
CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 22,372,150.32 11,964,676.48 1.96%
CA7800871021 RBC ODSH RBC COM CA CAD AAA 5,820,750.49 3,112,950.50 0.51%
CA7800871021 RBC ODSH RBC COM CA CAD AAA 6,344,946.49 3,393,291.70 0.56%
CA8672241079 SUNCOR ENERGY ODSH SUNCOR ENERGY COM CA CAD AAA 3,375,994.82 1,805,489.65 0.30%
CA8911605092 TD ODSH TD COM CA CAD AAA 29,250,926.71 15,643,461.62 2.56%
CHO0012005267 NOVARTIS ODSH NOVARTIS COM CH CHF 5,209,913.57 4,776,231.73 0.78%
CHO0012221716 ABB ODSH ABB COM CH CHF 4,630,229.69 4,244,801.70 0.69%
CHO0024608827 PARTNERS GROUP ODSH PARTNERS GROUP COM CH CHF 3,550,050.00 3,254,537.95 0.53%
CHO0038863350 NESTLE ODSH NESTLE COM CH CHF 5,092,339.16 4,668,444 .41 0.76%
CHO0114405324 GARMIN ODSH GARMIN COM us usD AAA 227,385.46 165,932.40 0.03%
CHO0244767585 UBS GROUP ODSH UBS GROUP COM CH CHF 2,274,303.51 2,084,986.72 0.34%
CNE1000001Z5 BANK OF CHINA ODSH BANK OF CHINA COM CN HKD 409,966.76 38,110.74 0.01%
CNE1000003W8 PETROCHINA ODSH PETROCHINA COM CN HKD 13,401,301.48 1,245,792.51 0.20%
DE0001102481 DEGV 08/15/50 GERMANY GOV DE EUR AAA 1,081,104.10 926,078.55 0.15%
DE0001102499 DEGV 02/15/30 GERMANY GOV DE EUR AAA 887,482.51 760,221.44 0.12%
DE0001108744 DEGV PO STR 08/15/46 GERMANY GOV DE EUR AAA 10,802.19 9,253.20 0.00%
DE0007037129 RWE ODSH RWE COM DE EUR AAA 5,305,845.75 4,545,010.92 0.74%
DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 6,054,086.49 5,185,957.25 0.85%
DE000BU25000 DEGV 2.200 04/13/28 GERMANY GOV DE EUR AAA 7,874,345.95 6,745,199.55 1.10%
ES0177542018 ORD EURO0.5 (CREST LINE) INTERNATIONAL CONSOLIDATED AIRLINES CST GB GBP AA3 9,071,337.68 9,071,337.68 1.48%
F14000297767 NORDEA BNK ODSH NORDEA BNK COM Fl SEK AA1 9,078,330.92 695,127.54 0.11%
FR0000073272 SAFRAN ODSH SAFRAN COM FR EUR AA2 238,101.69 203,958.96 0.03%
FR0000120578 SANOFI FR ODSH SANOFI FR COM FR EUR AA2 3,501,323.89 2,999,249.52 0.49%
FR0000121014 LVMH ODSH LVMH COM FR EUR AA2 8,121,063.59 6,956,538.97 1.14%
FR0000121485 KERING ODSH KERING COM FR EUR AA2 12,338,943.36 10,569,593.42 1.73%
FR0000125486 VINCI ODSH VINCI COM FR EUR AA2 123,723.89 105,982.43 0.02%
FR0000130809 SOCIETE GENERALE ODSH SOCIETE GENERALE COM FR EUR AA2 1,454,460.89 1,245,897.63 0.20%
FRO01400FYQ4 FRGV 2.500 09/24/26 FRANCE GOV FR EUR AA2 541,224.89 463,615.63 0.08%
FRO01400NBC6 FRGV 2.500 09/24/27 FRANCE GOV FR EUR AA2 1,968,586.28 1,686,299.71 0.28%
FRO014000HF4 FRGV 3.250 05/25/55 FRANCE GOV FR EUR AA2 0.86 0.74 0.00%
FR001400PM68 FRGV 2.750 02/25/30 FRANCE GOV FR EUR AA2 7,874,341.85 6,745,196.03 1.10%
GB0003718474 GAMES WORKSHOP ODSH GAMES WORKSHOP CST GB GBP AA3 422,368.80 422,368.80 0.07%
GB0006825383 ORD GBP0.10 PERSIMMON CST GB GBP AA3 353,354.40 353,354.40 0.06%
GB0007099541 ORD GBPO0.05 PRUDENTIAL PLC CST GB GBP AA3 202,770.59 202,770.59 0.03%
GB0007669376 ORD GBPO0.15 ST.JAMES PLACE CAP CST GB GBP AA3 379,353.60 379,353.60 0.06%
GB0007980591 ORD USDO0.25 BP PLC CST GB GBP AA3 548,400.06 548,400.06 0.09%
GB0032089863 ORD GBPO0.50 NEXT PLC CST GB GBP AA3 10,562,306.40 10,562,306.40 1.73%




Collateral data - as at 01/07/2025

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

GB00B033F229 ORD 6 14/81P CENTRICA PLC CST GB GBP AA3 31,710.64 31,710.64 0.01%
GB00OBOSWJX34 ORD GBP5 LONDON STOCK EXCHANGE CST GB GBP AA3 625,550.70 625,550.70 0.10%
GB00B1L6W962 UKTI 1 1/8 11/22/37 UK TREASURY GIL GB GBP AA3 2,003,151.84 2,003,151.84 0.33%
GB00B1WY2338 ORD GBP0.375 BKDRYJ4 CST GB GBP AA3 4,424.62 4,424.62 0.00%
GB00B1YW4409 ORD GBP73 19/22P 31 GROUP PLC CST GB GBP AA3 230,472.80 230,472.80 0.04%
GB00B24CGK77 ORD GBPO0.10 RECKITT BENCKISER PLC CST GB GBP AA3 464,333.05 464,333.05 0.08%
GB0OB3LZBF68 UKTI 0 5/8 03/22/40 UK TREASURY GIL GB GBP AA3 3,557,360.25 3,557,360.25 0.58%
GB00B3MYD345 UKTI 0 5/8 11/22/42 UK TREASURY GIL GB GBP AA3 3,557,084.63 3,557,084.63 0.58%
GB00B63H8491 ROLLS ROYCE ODSH ROLLS ROYCE CST GB GBP AA3 413,474.82 413,474.82 0.07%
GB0O0OB7RNO0G65 UKTI 0 1/8 03/22/44 UK TREASURY GIL GB GBP AA3 692,948.11 692,948.11 0.11%
GB0O0OB7RNO0G65 UKTI 0 1/8 03/22/44 UK TREASURY GIL GB GBP AA3 3,557,330.91 3,557,330.91 0.58%
GB00BD6K4575 COMPASS GROUP ODSH COMPASS GROUP CST GB GBP AA3 125,570.30 125,570.30 0.02%
GB00BD6K4575 COMPASS GROUP ODSH COMPASS GROUP CST GB GBP AA3 2,084,911.04 2,084,911.04 0.34%
GB00BLGZ9862 TESCO ODSH TESCO CST GB GBP AA3 3,645,347.61 3,645,347.61 0.60%
GB00BM822V59 UKT 1 1/2 07/31/53 UK Treasury GIL GB GBP AA3 2,772,134.83 2,772,134.83 0.45%
GBOOBPORGDO03 BERKELEY GROUP ODSH BERKELEY GROUP CST GB GBP AA3 247,696.20 247,696.20 0.04%
GBOOBPSNBGS80 UKTI 1 1/4 11/22/2054 UK Treasury GIL GB GBP AA3 0.84 0.84 0.00%
GBOOBVYVFW23 AUTO TRADER ODSH AUTO TRADER CST GB GBP AA3 8.24 8.24 0.00%
GB00OBYZW3J87 UKTI 0 1/8 11/22/36 UK TREASURY GIL GB GBP AA3 3,557,224.92 3,557,224.92 0.58%
IEO00S9YS762 LINDE ODSH LINDE COM us uUsD AAA 3,184,324.65 2,323,730.91 0.38%
IEOOBY7QL619 JOHNSON CNTRLS ODSH JOHNSON CNTRLS COM us uUsD AAA 319,433.16 233,103.34 0.04%
ITO000072618 INTESA SANPAOLO ODSH INTESA SANPAOLO COM IT EUR 223,008.38 191,029.96 0.03%
ITO001347308 BUZZI ODSH BUZzZI COM IT EUR 47.06 40.31 0.00%
ITO001347308 BUZZI ODSH BUZzZI COM IT EUR 2,434,014.47 2,084,987.55 0.34%
ITO004764699 BRUNELLO ODSH BRUNELLO COM IT EUR 6,708.00 5,746.10 0.00%
IT0005239360 UNI CREDIT ODSH UNI CREDIT COM IT EUR 2,433,723.44 2,084,738.26 0.34%
IT0O005278236 PIRELLI AND C ODSH PIRELLI AND C COM IT EUR 2,484,302.95 2,128,064.89 0.35%
ITO005366767 NEXI ODSH NEXI COM IT EUR 5.07 4.34 0.00%
JEOOB4T3BW64 ORD USDO0.01 GLENCORE INTERNATIONAL CST GB GBP AA3 5.67 5.67 0.00%
JEOOB8KF9B49 WPP ODSH WPP CST GB GBP AA3 10.25 10.25 0.00%
JP1051671Q49 JPGV 0.400 03/20/29 JAPAN GOV JP JPY A1l 272,282,758.46 1,375,580.90 0.23%
JP1051701Q76 JPGV 0.600 06/20/29 JAPAN GOV JP JPY A1l 548,698,929.91 2,772,043.93 0.45%
JP1103431G66 JPGV 0.100 06/20/26 JAPAN GOV JP JPY A1l 146,746,704.38 741,368.88 0.12%
JP1103771R12 JPGV 1.200 12/20/34 JAPAN GOV JP JPY A1l 149,851,200.46 757,052.89 0.12%
JP1201001839 JPGV 2.200 03/20/28 JAPAN GOV JP JPY A1l 65,715,621.86 331,997.35 0.05%
JP1201161A37 JPGV 2.200 03/20/30 JAPAN GOV JP JPY A1l 703,897,987.64 3,556,114.36 0.58%
JP1201461D98 JPGV 1.700 09/20/33 JAPAN GOV JP JPY A1l 180,930,072.33 914,064.31 0.15%
JP1201541F90 JPGV 1.200 09/20/35 JAPAN GOV JP JPY A1l 146,603,601.53 740,645.92 0.12%
JP1201641J38 JPGV 0.500 03/20/38 JAPAN GOV JP JPY A1l 110,599,716.20 558,753.18 0.09%




Collateral data - as at 01/07/2025

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

JP1201671K12 JPGV 0.500 12/20/38 JAPAN GOV JP JPY A1l 366,499,275.07 1,851,565.65 0.30%
JP1300391D69 JPGV 1.900 06/20/43 JAPAN GOV JP JPY A1l 548,687,257.38 2,771,984.96 0.45%
JP1300601JA9 JPGV 0.900 09/20/48 JAPAN GOV JP JPY A1l 36,072.62 182.24 0.00%
JP1300671L78 JPGV 0.600 06/20/50 JAPAN GOV JP JPY A1l 19,438,386.78 98,203.33 0.02%
JP14000117B7 JPGV 2.400 03/20/48 JAPAN GOV JP JPY A1l 287,409,894.86 1,452,003.66 0.24%
JP1400051C51 JPGV 2.000 03/20/52 JAPAN GOV JP JPY A1l 956,216,651.92 4,830,836.04 0.79%
JP1400061D58 JPGV 1.900 03/20/53 JAPAN GOV JP JPY A1l 217,980,491.26 1,101,244 17 0.18%
JP1400171Q50 JPGV 2.200 03/20/64 JAPAN GOV JP JPY A1l 272,529,247.46 1,376,826.17 0.23%
JP1742881R22 JPGV 02/20/26 JAPAN GOV JP JPY A1l 24,625,405.76 124,408.31 0.02%
JP3108600002 ACOM ODSH ACOM COM JP JPY A1l 436,895,418.61 2,207,209.14 0.36%
JP3122800000 AMADA ODSH AMADA COM JP JPY A1l 4,765,499.39 24,075.45 0.00%
JP3131200002 IINO KAIUN ODSH IINO KAIUN COM JP JPY A1l 13,727,398.32 69,351.24 0.01%
JP3143600009 ITOCHU ODSH ITOCHU COM JP JPY A1l 246,002,099.55 1,242,810.20 0.20%
JP3188220002 OTSUKA HOLDINGS ODSH OTSUKA HOLDINGS COM JP JPY A1l 132,501,999.25 669,404.19 0.11%
JP3198900007 ORIENTAL LAND ODSH ORIENTAL LAND COM JP JPY A1l 74,019,452.76 373,948.56 0.06%
JP3205800000 KAO ODSH KAO COM JP JPY A1l 137,857,999.78 696,462.87 0.11%
JP3224200000 KAWASAKI HEAVY ODSH KAWASAKI HEAVY COM JP JPY A1l 5,504,998.04 27,811.42 0.00%
JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1l 200,391,398.40 1,012,383.53 0.17%
JP3235900002 GUNGHO ONLINE ODSH GUNGHO ONLINE COM JP JPY A1l 404,824,199.28 2,045,184.35 0.33%
JP3236200006 KEYENCE ODSH KEYENCE COM JP JPY A1l 169,949,998.88 858,592.64 0.14%
JP3249600002 KYOCERA ODSH KYOCERA COM JP JPY A1l 6,188,398.45 31,263.98 0.01%
JP3300600008 KONICA MINOLTA ODSH KONICA MINOLTA COM JP JPY A1l 194,463,999.94 982,438.13 0.16%
JP3399310006 Z0Z0O ODSH z0zO COM JP JPY A1l 74,101,138.72 374,361.24 0.06%
JP3476480003 DAI-ICHILIFEHLDG ODSH DAI-ICHILIFEHLDG COM JP JPY A1l 5,345,899.64 27,007.65 0.00%
JP3493800001 DAI NIPPONPRINTG ODSH DAI NIPPONPRINTG COM JP JPY A1l 171,617,599.54 867,017.41 0.14%
JP3531800005 TSUGAMI ODSH TSUGAMI COM JP JPY A1l 8,745,599.77 44,183.04 0.01%
JP3536150000 TSURUHA HOLDINGS ODSH TSURUHA HOLDINGS COM JP JPY A1l 534,239,998.06 2,698,996.96 0.44%
JP3548600000 DISCO ODSH DISCO COM JP JPY A1l 4,248,998.19 21,466.07 0.00%
JP3549070005 DIGITAL GARAGE ODSH DIGITAL GARAGE COM JP JPY A1l 510,768,999.34 2,580,420.75 0.42%
JP3551500006 DENSO ODSH DENSO COM JP JPY A1l 12,425,599.06 62,774.51 0.01%
JP3571400005 TOKYO ELECTRON ODSH TOKYO ELECTRON COM JP JPY A1l 74,079,802.74 374,253.45 0.06%
JP3574200006 TOKYU ODSH TOKYU COM JP JPY A1l 4,697.12 23.73 0.00%
JP3647800006 NAGASE ODSH NAGASE COM JP JPY A1l 532,444,848.70 2,689,927.81 0.44%
JP3667600005 JGC HOLDINGS ODSH JGC HOLDINGS COM JP JPY A1l 74,107,989.43 374,395.85 0.06%
JP3676800000 NISSHIN SEIFUN ODSH NISSHIN SEIFUN COM JP JPY A1l 40,126.44 202.72 0.00%
JP3694400007 NIPPON KAYAKU ODSH NIPPON KAYAKU COM JP JPY A1l 139,456,899.35 704,540.56 0.12%
JP3695200000 NGK INSULATORS ODSH NGK INSULATORS COM JP JPY A1l 6,119,998.24 30,918.42 0.01%
JP3720800006 NSK ODSH NSK COM JP JPY A1l 193,315,499.43 976,635.87 0.16%
JP3723000000 NIPPN ODSH NIPPN COM JP JPY A1l 97,021,099.64 490,153.59 0.08%




Collateral data - as at 01/07/2025

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

JP3725400000 ZEON ODSH ZEON COM JP JPY A1l 51,442,749.84 259,890.36 0.04%
JP3734800000 NIDEC ODSH NIDEC COM JP JPY A1l 5,058,480.58 25,555.60 0.00%
JP3743000006 NH FOODS ODSH NH FOODS COM JP JPY A1l 2,500,499.37 12,632.60 0.00%
JP3762800005 NOMURA RESEARCH ODSH NOMURA RESEARCH COM JP JPY A1l 74,104,185.02 374,376.63 0.06%
JP3788600009 HITACHI ODSH HITACHI COM JP JPY A1l 246,371,998.32 1,244,678.94 0.20%
JP3789000001 KANADEVIA ODSH KANADEVIA COM JP JPY A1l 58,109,999.28 293,573.51 0.05%
JP3802300008 FAST RETAILING ODSH FAST RETAILING COM JP JPY A1l 242,045,999.41 1,222,823.86 0.20%
JP3802400006 FANUC ODSH FANUC COM JP JPY A1l 116,370,799.31 587,908.87 0.10%
JP3811000003 FUJIKURA ODSH FUJIKURA COM JP JPY A1l 275,799,999.44 1,393,350.11 0.23%
JP3818800009 FUJITEC ODSH FUJITEC COM JP JPY A1l 535,819,198.63 2,706,975.13 0.44%
JP3826900007 UACJ ODSH UACJ COM JP JPY A1l 291,343,999.88 1,471,878.88 0.24%
JP3837800006 HOYA ODSH HOYA COM JP JPY A1l 309,689,998.25 1,564,563.43 0.26%
JP3885780001 MIZUHO ODSH MIZUHO COM JP JPY A1l 138,655,498.87 700,491.86 0.11%
JP3892100003 SMT GROUP ODSH SMT GROUP COM JP JPY A1l 1,155,299.75 5,836.61 0.00%
JP3899600005 MITSUBISHI EST ODSH MITSUBISHI EST COM JP JPY A1l 74,081,117.07 374,260.09 0.06%
JP3900000005 MHI ODSH MHI COM JP JPY A1l 74,105,509.24 374,383.32 0.06%
JP3944370000 EUGLENA ODSH EUGLENA COM JP JPY A1l 1,311,999.11 6,628.26 0.00%
KYG017191142 ALIBABA ODSH ALIBABA COM HK HKD 333,901.71 31,039.69 0.01%
KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 110,583,040.87 10,279,861.57 1.68%
KYG9066F1019 TRIP.COM GROUP ODSH TRIP.COM GROUP COM HK HKD 7,347,071.91 682,987.93 0.11%
NL0000235190 AIRBUS NL ODSH AIRBUS NL COM FR EUR AA2 1,785,380.48 1,529,364.81 0.25%
NL0009446418 NLGV 3.750 01/15/42 NETHERLANDS GOV NL EUR AAA 7,874,346.07 6,745,199.65 1.10%
NL0010071189 NLGV 2.500 01/15/33 NETHERLANDS GOV NL EUR AAA 1,968,586.80 1,686,300.15 0.28%
NL0011821202 ING GROEP ODSH ING GROEP COM NL EUR AAA 2,433,995.39 2,084,971.21 0.34%
NL0015000B11 NLGV 01/15/38 NETHERLANDS GOV NL EUR AAA 3,236,228.49 2,772,167.63 0.45%
SE0005190238 TELE2 ODSH TELE2 COM SE SEK AAA 131,007,082.49 10,031,208.58 1.64%
US00724F1012 ADOBE ODSH ADOBE COM us usD AAA 6,892.09 5,029.44 0.00%
Us0090661010 AIRBNB ODSH AIRBNB COM us usD AAA 48,239.66 35,202.44 0.01%
US0126531013 ALBEMARLE ODSH ALBEMARLE COM us usD AAA 2,318.78 1,692.11 0.00%
US02079K3059 ALPHABET ODSH ALPHABET COM us usD AAA 22,769,491.39 16,615,821.79 2.72%
US02079K3059 ALPHABET ODSH ALPHABET COM us usD AAA 2,857,038.49 2,084,896.92 0.34%
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us usD AAA 34,900,122.41 25,468,035.47 4.17%
US0236081024 AMEREN ODSH AMEREN COM us usD AAA 863,399.60 630,057.72 0.10%
US0268747849 AlG ODSH AIG COM us usD AAA 77,116.58 56,275.10 0.01%
US0378331005 APPLE ODSH APPLE COM us usD AAA 49,758,854.22 36,311,055.00 5.94%
US0378331005 APPLE ODSH APPLE COM us usD AAA 10,238,529.90 7,471,470.72 1.22%
US0495601058 ATMOS ENERGY ODSH ATMOS ENERGY COM us uUsD AAA 13,191,816.00 9,626,603.42 1.57%
US0533321024 AUTOZONE ODSH AUTOZONE COM us uUsD AAA 1,139,654.61 831,652.21 0.14%
US0605051046 BOFAML ODSH BOFAML COM us uUsD AAA 3,184,352.07 2,323,750.92 0.38%




Collateral data - as at 01/07/2025

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

US1011371077 BOSTON ODSH BOSTON COM us usD AAA 21,437,102.61 15,643,523.63 2.56%
US11135F1012 BROADCOM ODSH BROADCOM COM us usD AAA 20,402,510.39 14,888,539.71 2.44%
US1152361010 BROWN & BROWN ODSH BROWN & BROWN COM us usD AAA 3,377,321.92 2,464,568.85 0.40%
US12541W2098 CH ROBINSON ODSH CH ROBINSON COM us usD AAA 17,988,418.14 13,126,878.64 2.15%
US1264081035 CSX ODSH CSX COM us usD AAA 316,086.95 230,661.47 0.04%
US1266501006 CVS HEALTH ODSH CVS HEALTH COM us usD AAA 1,490,403.16 1,087,607.66 0.18%
US1729674242 CITIGROUP ODSH CITIGROUP COM us usD AAA 10,382,341.75 7,576,416.06 1.24%
US23331A1097 DR HORTON ODSH DR HORTON COM us usD AAA 1,627,266.12 1,187,482.12 0.19%
US2358511028 DANAHER ODSH DANAHER COM us usD AAA 3,032,854.48 2,213,196.98 0.36%
US2546871060 WALT DISNEY ODSH WALT DISNEY COM us usD AAA 7,647.17 5,580.45 0.00%
US2788651006 ECOLAB ODSH ECOLAB COM us usD AAA 3,555,260.79 2,594,418.06 0.42%
US2910111044 EMERSON ELECTRIC ODSH EMERSON ELECTRIC COM us usD AAA 9,051,107.05 6,604,960.08 1.08%
US29364G1031 ENTERGY ODSH ENTERGY COM us uUsD AAA 4,921,701.43 3,591,565.24 0.59%
US30303M1027 META PLATFORMS ODSH META PLATFORMS COM us uUsD AAA 13,746,188.16 10,031,151.28 1.64%
US30303M1027 META PLATFORMS ODSH META PLATFORMS COM us uUsD AAA 6,281,052.53 4,583,538.90 0.75%
US3167731005 FIFTH THIRD ODSH FIFTH THIRD COM us uUsD AAA 14,189.84 10,354.90 0.00%
US3167731005 FIFTH THIRD ODSH FIFTH THIRD COM us uUsD AAA 394.54 287.91 0.00%
US3377381088 FISERV ODSH FISERV COM us uUsD AAA 1,706,859.00 1,245,564.27 0.20%
US3755581036 GILEAD SCIENCES ODSH GILEAD SCIENCES COM us uUsD AAA 14,484,056.79 10,569,603.96 1.73%
US4612021034 INTUIT ODSH INTUIT COM us uUsD AAA 14,352,605.62 10,473,678.71 1.71%
US4943681035 KIMBERLY CLARK ODSH KIMBERLY CLARK COM us uUsD AAA 1,059.99 773.52 0.00%
US49456B1017 KINDER MORGAN DE ODSH KINDER MORGAN DE COM us uUsD AAA 402.88 294.00 0.00%
US5128073062 LAM RESEARCH ODSH LAM RESEARCH COM us usD AAA 7,858,744.89 5,734,845.03 0.94%
US5486611073 LOWE S ODSH LOWE S COM us usD AAA 14,484,117.33 10,569,648.14 1.73%
US55354G 1004 MSCI ODSH MSCI COM us usD AAA 485,266.09 354,118.36 0.06%
US58155Q1031 MCKESSON ODSH MCKESSON COM us usD AAA 1,675,951.51 1,223,009.82 0.20%
US58933Y1055 MERCK & CO ODSH MERCK & CO COM us usD AAA 213,157.12 155,549.40 0.03%
US5949181045 MICROSOFT ODSH MICROSOFT COM us usD AAA 13,745,925.34 10,030,959.49 1.64%
US5949181045 MICROSOFT ODSH MICROSOFT COM us usD AAA 10,235,292.92 7,469,108.56 1.22%
US60855R1005 MOLINA HEALTH ODSH MOLINA HEALTH COM us usD AAA 8,981.00 6,553.80 0.00%
US65249B1098 NEWS CORP ODSH NEWS CORP COM us usD AAA 1,306,610.07 953,486.39 0.16%
US67066G1040 NVIDIA ODSH NVIDIA COM us usD AAA 22,907,286.07 16,716,376.16 2.73%
US67066G1040 NVIDIA ODSH NVIDIA COM us usD AAA 10,218,875.35 7,457,128.00 1.22%
US7181721090 PHILIP MORRIS ODSH PHILIP MORRIS COM us usD AAA 1,247.91 910.65 0.00%
US7234841010 PINNACLE WEST ODSH PINNACLE WEST COM us usD AAA 355,195.90 259,200.86 0.04%
US7433151039 PROGRESSIVE ODSH PROGRESSIVE COM us usD AAA 672,754.05 490,935.93 0.08%
US75886F1075 REGENERON PHARMS ODSH REGENERON PHARMS COM us uUsD AAA 1,438.87 1,050.00 0.00%
US79466L.3024 SALESFORCE ODSH SALESFORCE COM us uUsD AAA 8,973,955.20 6,548,659.25 1.07%
US8085131055 CHARLES SCHWAB ODSH CHARLES SCHWAB COM us uUsD AAA 239,869.96 175,042.84 0.03%




Collateral data - as at 01/07/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
US8168511090 SEMPRA USA ODSH SEMPRA USA COM us UsD AAA 519.16 378.85 0.00%
UsS8725401090 TJX ODSH TJX COM us UsD AAA 10,239,437.35 7,472,132.92 1.22%
US8725901040 T-MOBILE US ODSH T-MOBILE US COM us UsD AAA 10,239,027.17 7,471,833.60 1.22%
US8740541094 TAKE-TWO ODSH TAKE-TWO COM us UsD AAA 1,344,660.45 981,253.29 0.16%
US9029733048 US BANCORP ODSH US BANCORP COM us UsD AAA 1,883,531.25 1,374,489.18 0.22%
US9078181081 UNION PACIFIC ODSH UNION PACIFIC COM us UsD AAA 10,239,362.20 7,472,078.08 1.22%
US912810SA79 UST 3.000 02/15/48 US TREASURY GOV us UsD AAA 1,255,216.54 915,982.44 0.15%
US912810SN90 UST 1.250 05/15/50 US TREASURY GOV us UsD AAA 47.85 34.92 0.00%
US912810SZ21 UST 2.000 08/15/51 US TREASURY GOV us UsD AAA 932,051.39 680,155.72 0.11%
US912828Vv988 UST 2.250 02/15/27 US TREASURY GOV us UsD AAA 2,066,398.28 1,507,934.67 0.25%
US91282CBWO01 UST 0.750 04/30/26 US TREASURY GOV us UsD AAA 2,310,849.76 1,686,320.84 0.28%
US91282CDC29 UST 0.125 10/15/26 US TREASURY GOV us UsD AAA 9,243,199.16 6,745,137.49 1.10%
US91282CJJ18 UST 4.500 11/15/33 US TREASURY GOV us UsD AAA 581,777.95 424,546.98 0.07%
US91282CMC28 UST 4.500 12/31/31 US TREASURY GOV us UsD AAA 4,874,928.41 3,557,433.07 0.58%
US91282CMT52 UST 4.125 03/31/32 US TREASURY GOV us UsD AAA 2,956,225.35 2,157,277.59 0.35%
US91282CNB36 UST 1.625 04/15/30 US TREASURY GOV us UsD AAA 3,786,924.40 2,763,472.40 0.45%
US9497461015 WELLS FARGO ODSH WELLS FARGO COM us UsD AAA 3,184,369.39 2,323,763.56 0.38%
US9694571004 WILLIAMS ODSH WILLIAMS COM us UsD AAA 3,076,182.55 2,244,815.23 0.37%
US9892071054 ZEBRA TECH ODSH ZEBRA TECH COM us UsD AAA 1,309,516.93 955,607.64 0.16%
Total: 611,356,993.34 100.00%
Geographical allocation of collateral Currency allocation of collateral
-0.63 %
Origin 0.01 %
AT B8.85 %
u 311 % Currency
Aau
B BE H AUD
1246 % CAD
CA
[l CHF
H CH
EUR
e H GEP
5417 % B DE 5417 % 8.03 %
HKD
oK H JPY
m Al 2.01 %
SEK
FR
W UsD
B GB
1.7T5 %

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

RBC DOMINION SECURITIES INC (PARENT)

93,226,102.48




JP MORGAN SECS PLC (PARENT)

74,112,716.36

BARCLAYS CAPITAL SECURITIES LIMITED (PARENT)

63,213,682.50

HSBC BANK PLC (PARENT)

57,954,275.91

a |~ | W DN

SKANDINAVISKA ENSKILDA BANKEN AB (PARENT)

49,606,659.37
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