
Securities Lending Report

SSTL - HITIF - FTSE ALL-WORLD INDEX FUND

Report as at 03/07/2025

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) 4,867,600,298

Reference currency of the fund GBP

Securities lending data - as at 03/07/2025

Currently on loan in GBP (base currency) 567,983,519.32

Current percentage on loan (in % of the fund AuM) 11.67%

Collateral value (cash and securities) in  GBP (base currency) 619,370,412.03

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

Collateral data - as at 03/07/2025

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

AT0000A04967 ATGV 4.150 03/15/37 AUSTRIA GOV AT EUR AA1 1,300,001.35 1,125,396.14 0.18%

AT0000A1K9C8 ATGV 0.750 10/20/26 AUSTRIA GOV AT EUR AA1 34,689.57 30,030.36 0.00%

AU000000LYC6 LYNAS RARE ODSH LYNAS RARE COM AU AUD AAA 8.33 4.02 0.00%

AU000000QAN2 QANTAS ODSH QANTAS COM AU AUD AAA 10.60 5.12 0.00%

AU000000STO6 SANTOS ODSH SANTOS COM AU AUD AAA 109,794.29 53,013.83 0.01%

AU000000TLX2 TELIX PHARMS ODSH TELIX PHARMS COM AU AUD AAA 23.94 11.56 0.00%

BE0000353624 BEGV 0.650 06/22/71 BELGIUM GOV BE EUR AA3 4,147,172.68 3,590,159.44 0.58%

BMG4593F1389 HISCOX ODSH HISCOX CST GB GBP AA3 1,208.34 1,208.34 0.00%

CA0636711016 BMO ODSH BMO COM CA CAD AAA 33,356,270.73 17,992,971.78 2.91%

CA0641491075 BANK NOVA ODSH BANK NOVA COM CA CAD AAA 33,356,352.58 17,993,015.93 2.91%

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%

* 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 03/07/2025

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

CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 4,389,547.29 2,367,800.68 0.38%

CA1363751027 CA NATL RLWY ODSH CA NATL RLWY COM CA CAD AAA 20,067,345.88 10,824,686.94 1.75%

CA6330671034 NATL BK CANADA ODSH NATL BK CANADA COM CA CAD AAA 4,389,568.83 2,367,812.30 0.38%

CA7800871021 RBC ODSH RBC COM CA CAD AAA 1,443,047.20 778,405.59 0.13%

CA8672241079 SUNCOR ENERGY ODSH SUNCOR ENERGY COM CA CAD AAA 3,412,811.99 1,840,932.11 0.30%

CA8911605092 TD ODSH TD COM CA CAD AAA 30,370,743.27 16,382,524.62 2.65%

CH0012005267 NOVARTIS ODSH NOVARTIS COM CH CHF 5,437,962.21 5,041,685.71 0.81%

CH0012221716 ABB ODSH ABB COM CH CHF 4,605,762.20 4,270,129.98 0.69%

CH0012549785 SONOVA HLDG ODSH SONOVA HLDG COM CH CHF 44,537.20 41,291.67 0.01%

CH0127181169 CHGV 1.500 04/30/42 SWITZERLAND GOV CH CHF 1,214,618.67 1,126,106.68 0.18%

DE0001108744 DEGV PO STR 08/15/46 GERMANY GOV DE EUR AAA 12,990.20 11,245.47 0.00%

DE0001135366 DEGV 4.750 07/04/40 GERMANY GOV DE EUR AAA 6,133,818.31 5,309,975.60 0.86%

DE0001135432 DEGV 3.250 07/04/42 GERMANY GOV DE EUR AAA 1,533,454.68 1,327,493.99 0.21%

DE0005557508 DEUTSCHE TELEKOM ODSH DEUTSCHE TELEKOM COM DE EUR AAA 744,319.19 644,348.52 0.10%

DE0006599905 MERCK ODSH MERCK COM DE EUR AAA 6,093,928.74 5,275,443.66 0.85%

DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 6,093,812.85 5,275,343.33 0.85%

DE000BU27006 DEGV 2.400 11/15/30 GERMANY GOV DE EUR AAA 53,598.31 46,399.44 0.01%

ES0177542018 ORD EUR0.5 (CREST LINE) INTERNATIONAL CONSOLIDATED AIRLINES CST GB GBP AA3 8,626,786.05 8,626,786.05 1.39%

FI0009000681 NOKIA ODSH NOKIA COM FI EUR AA1 2,512,387.68 2,174,944.97 0.35%

FR0000120578 SANOFI FR ODSH SANOFI FR COM FR EUR AA2 531,174.32 459,831.47 0.07%

FR0000121014 LVMH ODSH LVMH COM FR EUR AA2 6,093,549.00 5,275,114.92 0.85%

FR0000121329 THALES ODSH THALES COM FR EUR AA2 1,712,630.95 1,482,604.81 0.24%

FR0000121485 KERING ODSH KERING COM FR EUR AA2 1,215.90 1,052.59 0.00%

FR0000130809 SOCIETE GENERALE ODSH SOCIETE GENERALE COM FR EUR AA2 1,522,590.76 1,318,089.22 0.21%

FR0000571150 FRGV 6.000 10/25/25 FRANCE GOV FR EUR AA2 296.03 256.27 0.00%

FR0013341682 FRGV 0.750 11/25/28 FRANCE GOV FR EUR AA2 37.95 32.85 0.00%

FR0013515806 FRGV 0.500 05/25/40 FRANCE GOV FR EUR AA2 18.88 16.34 0.00%

FR001400CMX2 FRGV 2.500 05/25/43 FRANCE GOV FR EUR AA2 1,333,011.53 1,153,972.67 0.19%

FR001400FTH3 FRGV 3.000 05/25/54 FRANCE GOV FR EUR AA2 481.49 416.82 0.00%

FR001400H7V7 FRGV 3.000 05/25/33 FRANCE GOV FR EUR AA2 1,533,454.99 1,327,494.26 0.21%

FR001400HI98 FRGV 2.750 02/25/29 FRANCE GOV FR EUR AA2 8.13 7.04 0.00%

FR001400PM68 FRGV 2.750 02/25/30 FRANCE GOV FR EUR AA2 6,133,798.85 5,309,958.75 0.86%

GB0007188757 ORD GBP0.10(REGD) RIO TINTO CST GB GBP AA3 4,719,344.63 4,719,344.63 0.76%

GB0007980591 ORD USD0.25 BP PLC CST GB GBP AA3 9,941,270.22 9,941,270.22 1.61%

GB0009465807 ORD GBP0.125 WEIR GROUP CST GB GBP AA3 2,174,943.16 2,174,943.16 0.35%

GB0031274896 ORD GBP0.25 MARKS & SPENCER CST GB GBP AA3 317,619.72 317,619.72 0.05%

GB0031348658 ORD 25P BARCLAYS BANK PLC CST GB GBP AA3 3.25 3.25 0.00%

GB00B0SWJX34 ORD GBP5 LONDON STOCK EXCHANGE CST GB GBP AA3 811,563.55 811,563.55 0.13%

GB00B1VWPJ53 UKT 4 1/2 12/07/42 UK TREASURY GIL GB GBP AA3 2,859,359.83 2,859,359.83 0.46%



Collateral data - as at 03/07/2025

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

GB00B3LZBF68 UKTI 0 5/8 03/22/40 UK TREASURY GIL GB GBP AA3 4,011,445.06 4,011,445.06 0.65%

GB00B3MYD345 UKTI 0 5/8 11/22/42 UK TREASURY GIL GB GBP AA3 4,011,274.50 4,011,274.50 0.65%

GB00B421JZ66 UKTI 0 1/2 03/22/50 UK TREASURY GIL GB GBP AA3 11,437,347.74 11,437,347.74 1.85%

GB00B63H8491 ROLLS ROYCE ODSH ROLLS ROYCE CST GB GBP AA3 778,455.94 778,455.94 0.13%

GB00BLGZ9862 TESCO ODSH TESCO CST GB GBP AA3 3,691,705.22 3,691,705.22 0.60%

GB00BPQY8M80 AVIVA ORD GBP0.33  AVIVA ORD GBP0.33 CST GB GBP AA3 2,174,909.76 2,174,909.76 0.35%

IE000IVNQZ81 TE CONNECTITY ODSH TE CONNECTITY COM US USD AAA 1,178.62 867.05 0.00%

IE000S9YS762 LINDE ODSH LINDE COM US USD AAA 3,218,511.64 2,367,684.29 0.38%

IE00BY7QL619 JOHNSON CNTRLS ODSH JOHNSON CNTRLS COM US USD AAA 315,218.98 231,889.49 0.04%

IT0000072618 INTESA SANPAOLO ODSH INTESA SANPAOLO COM IT EUR 4.89 4.23 0.00%

IT0001347308 BUZZI ODSH BUZZI COM IT EUR 2,512,358.91 2,174,920.06 0.35%

IT0003132476 ENI ODSH ENI COM IT EUR 14,856.48 12,861.08 0.00%

IT0005239360 UNI CREDIT ODSH UNI CREDIT COM IT EUR 2,512,185.62 2,174,770.05 0.35%

JP1051671Q49 JPGV 0.400 03/20/29 JAPAN GOV JP JPY A1 289,706,274.01 1,479,751.16 0.24%

JP1051701Q76 JPGV 0.600 06/20/29 JAPAN GOV JP JPY A1 702,859,486.79 3,590,040.10 0.58%

JP1103431G66 JPGV 0.100 06/20/26 JAPAN GOV JP JPY A1 8,761,441.12 44,751.37 0.01%

JP1103761QA5 JPGV 0.900 09/20/34 JAPAN GOV JP JPY A1 1,039,547,976.30 5,309,765.31 0.86%

JP1201001839 JPGV 2.200 03/20/28 JAPAN GOV JP JPY A1 62,824,209.45 320,891.21 0.05%

JP1201091939 JPGV 1.900 03/20/29 JAPAN GOV JP JPY A1 259,993,176.06 1,327,983.68 0.21%

JP1201161A37 JPGV 2.200 03/20/30 JAPAN GOV JP JPY A1 785,392,030.06 4,011,596.82 0.65%

JP1201431D38 JPGV 1.600 03/20/33 JAPAN GOV JP JPY A1 442,305,022.03 2,259,189.49 0.36%

JP1201461D98 JPGV 1.700 09/20/33 JAPAN GOV JP JPY A1 208,083.24 1,062.84 0.00%

JP1201501E99 JPGV 1.400 09/20/34 JAPAN GOV JP JPY A1 702,677,910.26 3,589,112.65 0.58%

JP1201541F90 JPGV 1.200 09/20/35 JAPAN GOV JP JPY A1 137,207,420.97 700,823.07 0.11%

JP1201611H69 JPGV 0.600 06/20/37 JAPAN GOV JP JPY A1 44,205.26 225.79 0.00%

JP1201641J38 JPGV 0.500 03/20/38 JAPAN GOV JP JPY A1 110,304,517.70 563,409.40 0.09%

JP1300251715 JPGV 2.300 12/20/36 JAPAN GOV JP JPY A1 107,195.64 547.53 0.00%

JP1300391D69 JPGV 1.900 06/20/43 JAPAN GOV JP JPY A1 701,022,074.04 3,580,655.03 0.58%

JP1300591J79 JPGV 0.700 06/20/48 JAPAN GOV JP JPY A1 204,492.63 1,044.50 0.00%

JP1300601JA9 JPGV 0.900 09/20/48 JAPAN GOV JP JPY A1 35,716.22 182.43 0.00%

JP1300721MA9 JPGV 0.700 09/20/51 JAPAN GOV JP JPY A1 31,101.67 158.86 0.00%

JP1400121K57 JPGV 0.500 03/20/59 JAPAN GOV JP JPY A1 78,054,352.45 398,683.18 0.06%

JP1400131L54 JPGV 0.500 03/20/60 JAPAN GOV JP JPY A1 30,327,069.19 154,903.50 0.03%

JP1742811R19 JPGV 01/20/26 JAPAN GOV JP JPY A1 2,942,708.63 15,030.66 0.00%

JP3105250009 AIN HOLDINGS ODSH AIN HOLDINGS COM JP JPY A1 447,691,998.05 2,286,704.89 0.37%

JP3108600002 ACOM ODSH ACOM COM JP JPY A1 529,741,198.66 2,705,792.81 0.44%

JP3134800006 IHI ODSH IHI COM JP JPY A1 16,404,690.31 83,791.28 0.01%

JP3143600009 ITOCHU ODSH ITOCHU COM JP JPY A1 257,368,798.54 1,314,578.98 0.21%

JP3165700000 NTT DATA GROUP ODSH NTT DATA GROUP COM JP JPY A1 579,429,398.83 2,959,588.39 0.48%



Collateral data - as at 03/07/2025

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

JP3168200008 ELECOM ODSH ELECOM COM JP JPY A1 131,363,998.62 670,976.25 0.11%

JP3188220002 OTSUKA HOLDINGS ODSH OTSUKA HOLDINGS COM JP JPY A1 132,288,598.96 675,698.89 0.11%

JP3198900007 ORIENTAL LAND ODSH ORIENTAL LAND COM JP JPY A1 16,405,493.01 83,795.38 0.01%

JP3205800000 KAO ODSH KAO COM JP JPY A1 137,341,998.46 701,510.46 0.11%

JP3209000003 CASIO COMPUTER ODSH CASIO COMPUTER COM JP JPY A1 34,476,949.98 176,100.11 0.03%

JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1 213,841,647.01 1,092,252.58 0.18%

JP3235700006 IDOM INC ODSH IDOM INC COM JP JPY A1 248,582,399.33 1,269,700.13 0.20%

JP3236200006 KEYENCE ODSH KEYENCE COM JP JPY A1 179,295,999.65 915,801.58 0.15%

JP3297380002 KOJIMA ODSH KOJIMA COM JP JPY A1 187,522,999.44 957,823.15 0.15%

JP3304200003 KOMATSU ODSH KOMATSU COM JP JPY A1 257,675,999.52 1,316,148.09 0.21%

JP3306800008 GOLDCREST ODSH GOLDCREST COM JP JPY A1 1,997,999.67 10,205.31 0.00%

JP3324500002 SAN-A ODSH SAN-A COM JP JPY A1 46,799,998.76 239,043.33 0.04%

JP3362700001 MITSUI OSK ODSH MITSUI OSK COM JP JPY A1 3,411,798.47 17,426.66 0.00%

JP3371200001 SHIN-ETSU CHEM ODSH SHIN-ETSU CHEM COM JP JPY A1 12,978.28 66.29 0.00%

JP3401400001 SUMITOMO CHEM ODSH SUMITOMO CHEM COM JP JPY A1 6,200,318.28 31,669.76 0.01%

JP3414750004 SEIKO EPSON ODSH SEIKO EPSON COM JP JPY A1 25,615.91 130.84 0.00%

JP3443600006 TAISEI ODSH TAISEI COM JP JPY A1 1,180,044.83 6,027.39 0.00%

JP3526600006 CHUBU ELEC ODSH CHUBU ELEC COM JP JPY A1 208,648,998.70 1,065,729.76 0.17%

JP3548500002 DTS ODSH DTS COM JP JPY A1 27,579,998.04 140,872.11 0.02%

JP3549070005 DIGITAL GARAGE ODSH DIGITAL GARAGE COM JP JPY A1 500,821,998.07 2,558,080.37 0.41%

JP3616000000 TOYO TANSO ODSH TOYO TANSO COM JP JPY A1 20,474,998.11 104,581.45 0.02%

JP3647800006 NAGASE ODSH NAGASE COM JP JPY A1 538,014,398.70 2,748,050.36 0.44%

JP3694400007 NIPPON KAYAKU ODSH NIPPON KAYAKU COM JP JPY A1 302,085,999.26 1,542,983.87 0.25%

JP3723000000 NIPPN ODSH NIPPN COM JP JPY A1 21,047,399.31 107,505.14 0.02%

JP3735400008 NTT ODSH NTT COM JP JPY A1 16,403,004.65 83,782.67 0.01%

JP3753000003 NIPPON YUSEN ODSH NIPPON YUSEN COM JP JPY A1 15,129,298.48 77,276.88 0.01%

JP3788600009 HITACHI ODSH HITACHI COM JP JPY A1 257,729,598.32 1,316,421.86 0.21%

JP3802300008 FAST RETAILING ODSH FAST RETAILING COM JP JPY A1 254,134,999.69 1,298,061.50 0.21%

JP3818800009 FUJITEC ODSH FUJITEC COM JP JPY A1 507,429,698.17 2,591,830.94 0.42%

JP3837800006 HOYA ODSH HOYA COM JP JPY A1 3,385,998.52 17,294.88 0.00%

JP3885780001 MIZUHO ODSH MIZUHO COM JP JPY A1 41,158,799.94 210,229.42 0.03%

JP3895200008 MITSUBA ODSH MITSUBA COM JP JPY A1 73,567,999.56 375,767.95 0.06%

JP3899600005 MITSUBISHI EST ODSH MITSUBISHI EST COM JP JPY A1 16,409,054.26 83,813.57 0.01%

JP3902900004 MUFG ODSH MUFG COM JP JPY A1 16,364,332.14 83,585.14 0.01%

JP3906000009 MINEBEA MITSUMI ODSH MINEBEA MITSUMI COM JP JPY A1 16,406,773.42 83,801.92 0.01%

JP3942600002 YAMAHA CORP ODSH YAMAHA CORP COM JP JPY A1 16,395,964.38 83,746.71 0.01%

JP3955800002 YOKOHAMA RUBBER ODSH YOKOHAMA RUBBER COM JP JPY A1 138,211,598.22 705,952.17 0.11%

JP3979200007 LASERTEC ODSH LASERTEC COM JP JPY A1 77,448,999.46 395,591.18 0.06%

KYG3777B1032 GEELY AUTOMOBILE ODSH GEELY AUTOMOBILE COM HK HKD 13,960,532.51 1,308,299.09 0.21%



Collateral data - as at 03/07/2025

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

KYG5496K1242 LI NING ODSH LI NING COM HK HKD 22,033.18 2,064.82 0.00%

KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 109,484,030.96 10,260,200.17 1.66%

KYG9830T1067 XIAOMI ODSH XIAOMI COM HK HKD 97,774,456.88 9,162,847.68 1.48%

NL0000235190 AIRBUS NL ODSH AIRBUS NL COM FR EUR AA2 2,511,334.80 2,174,033.50 0.35%

NL0009446418 NLGV 3.750 01/15/42 NETHERLANDS GOV NL EUR AAA 6,133,818.71 5,309,975.94 0.86%

NL0010071189 NLGV 2.500 01/15/33 NETHERLANDS GOV NL EUR AAA 1,533,454.17 1,327,493.55 0.21%

NL0015000B11 NLGV 01/15/38 NETHERLANDS GOV NL EUR AAA 4,147,173.10 3,590,159.81 0.58%

NZXROE0001S2 XERO ODSH XERO COM AU AUD AAA 50,126.00 24,203.18 0.00%

SE0017486889 ATLAS COPCO ODSH ATLAS COPCO COM SE SEK AAA 113,134.62 8,714.26 0.00%

US0090661010 AIRBNB ODSH AIRBNB COM US USD AAA 48,955.28 36,013.74 0.01%

US0090661010 AIRBNB ODSH AIRBNB COM US USD AAA 8,262,399.35 6,078,198.66 0.98%

US02079K1079 ALPHABET ODSH ALPHABET COM US USD AAA 15,720,551.27 11,564,756.15 1.87%

US02079K3059 ALPHABET ODSH ALPHABET COM US USD AAA 8,316,842.74 6,118,249.71 0.99%

US0231351067 AMAZON.COM ODSH AMAZON.COM COM US USD AAA 33,695,482.64 24,787,937.35 4.00%

US0378331005 APPLE ODSH APPLE COM US USD AAA 36,076,348.33 26,539,410.99 4.28%

US0378331005 APPLE ODSH APPLE COM US USD AAA 8,261,427.22 6,077,483.52 0.98%

US0605051046 BOFAML ODSH BOFAML COM US USD AAA 14,255,225.04 10,486,795.19 1.69%

US0640581007 BONY MELLON ODSH BONY MELLON COM US USD AAA 986,062.88 725,392.93 0.12%

US1011371077 BOSTON ODSH BOSTON COM US USD AAA 21,240,108.43 15,625,194.71 2.52%

US1101221083 BRISTOL-MYERS ODSH BRISTOL-MYERS COM US USD AAA 876,205.46 644,576.79 0.10%

US11135F1012 BROADCOM ODSH BROADCOM COM US USD AAA 319,291.70 234,885.57 0.04%

US11135F1012 BROADCOM ODSH BROADCOM COM US USD AAA 8,262,330.48 6,078,148.00 0.98%

US12541W2098 CH ROBINSON ODSH CH ROBINSON COM US USD AAA 7,987,214.10 5,875,759.81 0.95%

US1264081035 CSX ODSH CSX COM US USD AAA 322,966.73 237,589.09 0.04%

US17275R1023 CISCO SYSTEMS ODSH CISCO SYSTEMS COM US USD AAA 11,483,955.10 8,448,122.34 1.36%

US20030N1019 COMCAST ODSH COMCAST COM US USD AAA 1,212,063.46 891,649.29 0.14%

US23331A1097 DR HORTON ODSH DR HORTON COM US USD AAA 1,628,288.06 1,197,843.13 0.19%

US2333311072 DTE ENERGY ODSH DTE ENERGY COM US USD AAA 420,528.23 309,359.79 0.05%

US2358511028 DANAHER ODSH DANAHER COM US USD AAA 4,766,981.17 3,506,809.26 0.57%

US2371941053 DARDEN ODSH DARDEN COM US USD AAA 700,540.02 515,349.26 0.08%

US2435371073 DECKERS OUTDOOR ODSH DECKERS OUTDOOR COM US USD AAA 469,244.15 345,197.45 0.06%

US2546871060 WALT DISNEY ODSH WALT DISNEY COM US USD AAA 15,671,710.33 11,528,826.52 1.86%

US2600031080 DOVER ODSH DOVER COM US USD AAA 750,718.49 552,262.84 0.09%

US2786421030 EBAY ODSH EBAY COM US USD AAA 221,808.05 163,172.14 0.03%

US2855121099 ELECTRONIC ARTS ODSH ELECTRONIC ARTS COM US USD AAA 6,866,450.81 5,051,275.10 0.82%

US30303M1027 META PLATFORMS ODSH META PLATFORMS COM US USD AAA 14,714,526.96 10,824,678.68 1.75%

US4612021034 INTUIT ODSH INTUIT COM US USD AAA 1,615,455.89 1,188,403.20 0.19%

US4612021034 INTUIT ODSH INTUIT COM US USD AAA 8,262,383.77 6,078,187.20 0.98%

US46120E6023 INTUITIVE ODSH INTUITIVE COM US USD AAA 1,593,148.20 1,171,992.64 0.19%



Collateral data - as at 03/07/2025

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

US46120E6023 INTUITIVE ODSH INTUITIVE COM US USD AAA 7,831,452.15 5,761,174.20 0.93%

US46625H1005 JP MORGAN ODSH JP MORGAN COM US USD AAA 1,754,335.99 1,290,569.75 0.21%

US49271V1008 KEURIG DR PEPPER ODSH KEURIG DR PEPPER COM US USD AAA 14,714,579.52 10,824,717.34 1.75%

US5324571083 LILLY ODSH LILLY COM US USD AAA 15,720,415.43 11,564,656.22 1.87%

US5486611073 LOWE S ODSH LOWE S COM US USD AAA 4,924,597.99 3,622,759.40 0.58%

US55354G1004 MSCI ODSH MSCI COM US USD AAA 486,470.45 357,869.90 0.06%

US5717481023 MARSH MCLENNAN ODSH MARSH MCLENNAN COM US USD AAA 3,263,550.24 2,400,816.74 0.39%

US58155Q1031 MCKESSON ODSH MCKESSON COM US USD AAA 1,578,437.39 1,161,170.70 0.19%

US58933Y1055 MERCK & CO ODSH MERCK & CO COM US USD AAA 219,513.82 161,484.40 0.03%

US5949181045 MICROSOFT ODSH MICROSOFT COM US USD AAA 1,027,374.67 755,783.77 0.12%

US5949181045 MICROSOFT ODSH MICROSOFT COM US USD AAA 8,261,762.06 6,077,729.84 0.98%

US6153691059 MOODY S ODSH MOODY S COM US USD AAA 3,015,529.91 2,218,361.65 0.36%

US6174464486 MORGAN STANLEY ODSH MORGAN STANLEY COM US USD AAA 20,863,702.96 15,348,293.64 2.48%

US6200763075 MOTOROLA ODSH MOTOROLA COM US USD AAA 14,714,420.42 10,824,600.30 1.75%

US6703461052 NUCOR ODSH NUCOR COM US USD AAA 2,886,899.39 2,123,735.16 0.34%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 10,769,895.24 7,922,827.26 1.28%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 8,259,600.91 6,076,140.00 0.98%

US6819191064 OMNICOM GROUP ODSH OMNICOM GROUP COM US USD AAA 74,269.79 54,636.25 0.01%

US7181721090 PHILIP MORRIS ODSH PHILIP MORRIS COM US USD AAA 1,195.62 879.55 0.00%

US7433151039 PROGRESSIVE ODSH PROGRESSIVE COM US USD AAA 9,902,871.37 7,285,004.87 1.18%

US75886F1075 REGENERON PHARMS ODSH REGENERON PHARMS COM US USD AAA 30,519.35 22,451.43 0.00%

US79466L3024 SALESFORCE ODSH SALESFORCE COM US USD AAA 15,720,517.94 11,564,731.63 1.87%

US8168511090 SEMPRA USA ODSH SEMPRA USA COM US USD AAA 2,598,573.41 1,911,629.39 0.31%

US8740541094 TAKE-TWO ODSH TAKE-TWO COM US USD AAA 784,395.25 577,037.00 0.09%

US87612E1064 TARGET ODSH TARGET COM US USD AAA 8,532,592.20 6,276,964.87 1.01%

US88579Y1010 3M ODSH 3M COM US USD AAA 1,138,599.29 837,605.69 0.14%

US9113121068 UPS ODSH UPS COM US USD AAA 3,811,577.10 2,803,970.35 0.45%

US9113631090 UNITED RENTALS ODSH UNITED RENTALS COM US USD AAA 2,790,352.17 2,052,710.61 0.33%

US912810PU60 UST 5.000 05/15/37 US TREASURY GOV US USD AAA 45,554.14 33,511.71 0.01%

US912810SN90 UST 1.250 05/15/50 US TREASURY GOV US USD AAA 47.89 35.23 0.00%

US912810SV17 UST 0.125 02/15/51 US TREASURY GOV US USD AAA 11,436.14 8,412.95 0.00%

US912810SZ21 UST 2.000 08/15/51 US TREASURY GOV US USD AAA 1,219,899.64 897,413.94 0.14%

US912810TT51 UST 4.125 08/15/53 US TREASURY GOV US USD AAA 1,987,842.31 1,462,347.67 0.24%

US912810UD80 UST 4.125 08/15/44 US TREASURY GOV US USD AAA 5,453,003.84 4,011,478.90 0.65%

US91282CAD39 UST 0.375 07/31/27 US TREASURY GOV US USD AAA 675,013.38 496,570.70 0.08%

US91282CCF68 UST 0.750 05/31/26 US TREASURY GOV US USD AAA 11,543,612.64 8,492,009.15 1.37%

US91282CDJ71 UST 1.375 11/15/31 US TREASURY GOV US USD AAA 7,218,111.36 5,309,972.68 0.86%

US91282CGS44 UST 3.625 03/31/30 US TREASURY GOV US USD AAA 5,902,474.99 4,342,130.42 0.70%

US91282CJJ18 UST 4.500 11/15/33 US TREASURY GOV US USD AAA 581,294.97 427,627.15 0.07%



Collateral data - as at 03/07/2025

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

US91282CKC46 UST 4.250 02/28/31 US TREASURY GOV US USD AAA 1,804,465.00 1,327,446.94 0.21%

US91282CKP58 UST 4.625 04/30/29 US TREASURY GOV US USD AAA 5,453,098.18 4,011,548.30 0.65%

US91282CLU35 UST 4.125 10/31/31 US TREASURY GOV US USD AAA 5,451,152.41 4,010,116.90 0.65%

US91282CLW90 UST 4.250 11/15/34 US TREASURY GOV US USD AAA 316,387.68 232,749.24 0.04%

US91282CMT52 UST 4.125 03/31/32 US TREASURY GOV US USD AAA 5,077,750.78 3,735,425.59 0.60%

US91282CNB36 UST 1.625 04/15/30 US TREASURY GOV US USD AAA 4,878,148.48 3,588,589.02 0.58%

US9497461015 WELLS FARGO ODSH WELLS FARGO COM US USD AAA 2,146,219.24 1,578,856.98 0.25%

US9694571004 WILLIAMS ODSH WILLIAMS COM US USD AAA 1,630,667.21 1,199,593.34 0.19%

US9892071054 ZEBRA TECH ODSH ZEBRA TECH COM US USD AAA 1,349,683.13 992,888.61 0.16%

Total: 619,370,412.03 100.00%

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 RBC DOMINION SECURITIES INC (PARENT) 93,226,102.48

2 JP MORGAN SECS PLC (PARENT) 74,112,716.36

3 BARCLAYS CAPITAL SECURITIES LIMITED (PARENT) 63,213,682.50

4 HSBC BANK PLC (PARENT) 57,954,275.91

5 SKANDINAVISKA ENSKILDA BANKEN AB (PARENT) 49,606,659.37
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