
Securities Lending Report

SSTL - HITIF - FTSE ALL-WORLD INDEX FUND

Report as at 10/06/2025

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) 4,724,678,762

Reference currency of the fund GBP

Securities lending data - as at 10/06/2025

Currently on loan in GBP (base currency) 520,531,345.22

Current percentage on loan (in % of the fund AuM) 11.02%

Collateral value (cash and securities) in  GBP (base currency) 575,980,074.23

Collateral value (cash and securities) in % of loan 111%

Collateral data - as at 10/06/2025

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

AT0000383864 ATGV 6.250 07/15/27 AUSTRIA GOV AT EUR AA1 3.42 2.88 0.00%

AT0000A324S8 ATGV 2.900 02/20/33 AUSTRIA GOV AT EUR AA1 3,394,968.64 2,860,600.46 0.50%

AU000000IAG3 IAG AU ODSH IAG AU COM AU AUD AAA 3,425,467.62 1,648,801.53 0.29%

AU000000JBH7 JB HI-FI ODSH JB HI-FI COM AU AUD AAA 803,630.97 386,816.67 0.07%

AU000000MPL3 MEDIBANK ODSH MEDIBANK COM AU AUD AAA 1,440,908.69 693,561.50 0.12%

BE0000304130 BEGV 5.000 03/28/35 BELGIUM GOV BE EUR AA3 8,206,798.32 6,915,047.99 1.20%

BE0000347568 BEGV 0.900 06/22/29 BELGIUM GOV BE EUR AA3 2,051,699.57 1,728,761.99 0.30%

CA0636711016 BMO ODSH BMO COM CA CAD AAA 34,841,827.49 18,799,378.15 3.26%

CA0641491075 BANK NOVA ODSH BANK NOVA COM CA CAD AAA 34,842,038.96 18,799,492.25 3.26%

CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 1,820,796.91 982,435.54 0.17%

Securities lending statistics

12-month average on loan in GBP (base currency) 595,927,416.05

12-month average on loan as a % of the fund AuM 13.45%

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) 1,155,531.19

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0261%

* 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 10/06/2025

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

CA1363851017 CANADIAN NATURAL ODSH CANADIAN NATURAL COM CA CAD AAA 33,192,124.46 17,909,258.62 3.11%

CA33767E2024 FIRSTSERVICE ODSH FIRSTSERVICE REI CA CAD AAA 674,523.71 363,948.37 0.06%

CA6330671034 NATL BK CANADA ODSH NATL BK CANADA COM CA CAD AAA 1,649,852.15 890,199.99 0.15%

CA87807B1076 TC ENERGY ODSH TC ENERGY COM CA CAD AAA 33,192,169.17 17,909,282.74 3.11%

CA8911605092 TD ODSH TD COM CA CAD AAA 33,191,964.95 17,909,172.55 3.11%

CH0012032048 ROCHE HLDG PART ROCHE HLDG COM CH CHF 233,245.88 209,546.20 0.04%

CH0012214059 HOLCIM ODSH HOLCIM COM CH CHF 4,537,798.71 4,076,721.51 0.71%

CH0025751329 LOGITECH INTL ODSH LOGITECH INTL COM CH CHF 1,401,008.69 1,258,654.83 0.22%

CH0030170408 GEBERIT ODSH GEBERIT COM CH CHF 233,067.68 209,386.11 0.04%

CH0126881561 SWISS RE ODSH SWISS RE COM CH CHF 935,663.99 840,592.93 0.15%

CH0210483332 CMPNE FINANCIERE ODSH CMPNE FINANCIERE COM CH CHF 4,468,148.64 4,014,148.45 0.70%

CH0244767585 UBS GROUP ODSH UBS GROUP COM CH CHF 3,439,834.39 3,090,319.28 0.54%

CH0418792922 SIKA ODSH SIKA COM CH CHF 4,537,755.59 4,076,682.77 0.71%

CH0432492467 ALCON ODSH ALCON COM CH CHF 4,506,651.49 4,048,739.10 0.70%

CNE1000003G1 ICBC ODSH ICBC COM CN HKD 6,627,544.37 623,437.36 0.11%

CNE100000502 ZIJIN MINING ODSH ZIJIN MINING COM CN HKD 6,495,715.17 611,036.50 0.11%

DE0001102572 DEGV 08/15/52 GERMANY GOV DE EUR AAA 50,863.94 42,857.95 0.01%

DE0001135275 DEGV 4.000 01/04/37 GERMANY GOV DE EUR AAA 7.99 6.73 0.00%

DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 248,227.16 209,156.20 0.04%

DE000BU27006 DEGV 2.400 11/15/30 GERMANY GOV DE EUR AAA 9.20 7.75 0.00%

DE000ENER6Y0 SIEMENS ENERG ODSH SIEMENS ENERG COM DE EUR AAA 4,839,193.34 4,077,504.15 0.71%

ES0177542018 ORD EUR0.5 (CREST LINE) INTERNATIONAL CONSOLIDATED AIRLINES CST GB GBP AA3 73.21 73.21 0.00%

FI4000552500 SAMPO ODSH SAMPO COM FI EUR AA1 17,648.62 14,870.73 0.00%

FR0000120271 TOTALENERGIES ODSH TOTALENERGIES COM FR EUR AA2 249,089.46 209,882.77 0.04%

FR0000120404 ACCOR ODSH ACCOR COM FR EUR AA2 1,201.47 1,012.36 0.00%

FR0000120578 SANOFI FR ODSH SANOFI FR COM FR EUR AA2 1,103,496.57 929,806.17 0.16%

FR0000125486 VINCI ODSH VINCI COM FR EUR AA2 298,894.36 251,848.38 0.04%

FR0000130809 SOCIETE GENERALE ODSH SOCIETE GENERALE COM FR EUR AA2 989,544.33 833,790.02 0.14%

FR0000131104 BNP ODSH BNP COM FR EUR AA2 1,087,729.67 916,520.98 0.16%

FR0000188799 FRGV 3.150 07/25/32 FRANCE GOV FR EUR AA2 1,463,896.30 1,233,478.97 0.21%

FR0006174348 BUREAU VERITAS ODSH BUREAU VERITAS COM FR EUR AA2 65,656.25 55,321.95 0.01%

FR0010070060 FRGV 4.750 04/25/35 FRANCE GOV FR EUR AA2 8,206,797.36 6,915,047.18 1.20%

FR0010371401 FRGV 4.000 10/25/38 FRANCE GOV FR EUR AA2 587,803.31 495,283.05 0.09%

FR0010447367 FRGV 1.800 07/25/40 FRANCE GOV FR EUR AA2 5,569,353.57 4,692,737.13 0.81%

FR0011461037 FRGV 3.250 05/25/45 FRANCE GOV FR EUR AA2 0.93 0.78 0.00%

FR0013341682 FRGV 0.750 11/25/28 FRANCE GOV FR EUR AA2 369.50 311.34 0.00%

GB0001826634 ORD GBP0.05 DIPLOMA CST GB GBP AA3 7,210.60 7,210.60 0.00%

GB0002634946 ORD 2.5P BAE SYSTEMS CST GB GBP AA3 260,056.57 260,056.57 0.05%

GB0005603997 ORD GBP0.025 LEGAL & GENERAL GROUP PLC CST GB GBP AA3 2,731,738.66 2,731,738.66 0.47%



Collateral data - as at 10/06/2025

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

GB0006825383 ORD GBP0.10 PERSIMMON CST GB GBP AA3 46,395.05 46,395.05 0.01%

GB0007980591 ORD USD0.25 BP PLC CST GB GBP AA3 2,520,629.48 2,520,629.48 0.44%

GB0008706128 ORD GBP0.25 LLOYDS BANKING GROUP CST GB GBP AA3 933,536.46 933,536.46 0.16%

GB0009223206 ORD USD0.20 SMITH & NEPHEW CST GB GBP AA3 592,446.05 592,446.05 0.10%

GB0009895292 ORD USD0.25 ASTRAZENECA CST GB GBP AA3 107.72 107.72 0.00%

GB0031348658 ORD 25P BARCLAYS BANK PLC CST GB GBP AA3 731,177.23 731,177.23 0.13%

GB0032089863 ORD GBP0.50 NEXT PLC CST GB GBP AA3 6,902,270.40 6,902,270.40 1.20%

GB00B0744B38 ORD SHS 32 1/7 GBP BUNZL PLC CST GB GBP AA3 326,789.68 326,789.68 0.06%

GB00B0SWJX34 ORD GBP5 LONDON STOCK EXCHANGE CST GB GBP AA3 201,174.60 201,174.60 0.03%

GB00B1L6W962 UKTI 1 1/8 11/22/37 UK TREASURY GIL GB GBP AA3 4,692,553.75 4,692,553.75 0.81%

GB00B63H8491 ROLLS ROYCE ODSH ROLLS ROYCE CST GB GBP AA3 3,118,567.89 3,118,567.89 0.54%

GB00B6460505 UKT 4 1/4 12/07/40 UK TREASURY GIL GB GBP AA3 7,292,590.60 7,292,590.60 1.27%

GB00B7KR2P84 EASYJET ODSH EASYJET CST GB GBP AA3 1,320,433.02 1,320,433.02 0.23%

GB00B7RN0G65 UKTI 0 1/8 03/22/44 UK TREASURY GIL GB GBP AA3 1.21 1.21 0.00%

GB00B84Z9V04 UKT 3 1/4 01/22/44 UK TREASURY GIL GB GBP AA3 19,692.22 19,692.22 0.00%

GB00BBJNQY21 UKT 3 1/2 07/22/68 UK TREASURY GIL GB GBP AA3 1,803,568.53 1,803,568.53 0.31%

GB00BDX8CX86 UKTI 0 1/8 03/22/68 UK TREASURY GIL GB GBP AA3 5,763,046.77 5,763,046.77 1.00%

GB00BGLP8L22 IMI ODSH IMI CST GB GBP AA3 365,060.28 365,060.28 0.06%

GB00BH4HKS39 VODAFONE GROUP ODSH VODAFONE GROUP CST GB GBP AA3 610,877.69 610,877.69 0.11%

GB00BL6K5J42 ENDEAVOUR MING ODSH ENDEAVOUR MING CST GB GBP AA3 341,263.44 341,263.44 0.06%

GB00BM8PJY71 NATWEST GRP ODSH NATWEST GRP CST GB GBP AA3 363,606.76 363,606.76 0.06%

GB00BMBL1G81 UKT 0 1/8 01/31/28 UK TREASURY GIL GB GBP AA3 4,692,475.62 4,692,475.62 0.81%

GB00BMJ6DW54 INFORMA ODSH INFORMA CST GB GBP AA3 9,233.89 9,233.89 0.00%

GB00BPJJKN53 UKT 45/8 01/31/34 UK Treasury GIL GB GBP AA3 1,433,227.25 1,433,227.25 0.25%

GB00BPSNBG80 UKTI 1 1/4 11/22/2054 UK Treasury GIL GB GBP AA3 6,915,047.90 6,915,047.90 1.20%

GB00BSGLL769 GBGV 08/04/25 UNITED KINGDOM GOV GB GBP AA3 6,526.07 6,526.07 0.00%

GB00BSGM6411 GBGV 10/06/25 UNITED KINGDOM GOV GB GBP AA3 1,728,762.00 1,728,762.00 0.30%

GB00BSQNRC93 UKT 43/8 03/07/28 UK Treasury GIL GB GBP AA3 7.06 7.06 0.00%

GB00BTK05J60 ANGLO AMERCN ODSH ANGLO AMERCN CST GB GBP AA3 5,951.16 5,951.16 0.00%

HK0002007356 CLP HOLDINGS ODSH CLP HOLDINGS COM HK HKD 3,246.18 305.36 0.00%

IE0002424939 DCC ODSH DCC CST GB GBP AA3 896,024.80 896,024.80 0.16%

IE000S9YS762 LINDE ODSH LINDE COM US USD AAA 1,205,192.46 889,926.55 0.15%

IE00BTN1Y115 MEDTRONIC ODSH MEDTRONIC COM US USD AAA 1,205,590.41 890,220.40 0.15%

IE00BY7QL619 JOHNSON CNTRLS ODSH JOHNSON CNTRLS COM US USD AAA 5,759,217.17 4,252,665.38 0.74%

IM00B5VQMV65 GVC HOLDINGS ODSH GVC HOLDINGS CST GB GBP AA3 1,408,341.84 1,408,341.84 0.24%

IT0000066123 BPER BANCA ODSH BPER BANCA COM IT EUR 5,463,816.47 4,603,811.58 0.80%

IT0000072618 INTESA SANPAOLO ODSH INTESA SANPAOLO COM IT EUR 1,373,681.22 1,157,463.75 0.20%

IT0003132476 ENI ODSH ENI COM IT EUR 12,976,450.74 10,933,956.96 1.90%

IT0003242622 TERNA ODSH TERNA COM IT EUR 71,933.38 60,611.06 0.01%



Collateral data - as at 10/06/2025

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

IT0003796171 POSTE ITALIANE ODSH POSTE ITALIANE COM IT EUR 249,182.26 209,960.96 0.04%

IT0003828271 RECORDATI ODSH RECORDATI COM IT EUR 1,426,155.86 1,201,678.88 0.21%

JE00B4T3BW64 ORD USD0.01 GLENCORE INTERNATIONAL CST GB GBP AA3 264,700.14 264,700.14 0.05%

JP1024511P82 JPGV 0.005 08/01/25 JAPAN GOV JP JPY A1 99,940.67 510.21 0.00%

JP1024561Q15 JPGV 0.100 01/01/26 JAPAN GOV JP JPY A1 919,224,486.39 4,692,759.25 0.81%

JP1051701Q76 JPGV 0.600 06/20/29 JAPAN GOV JP JPY A1 11,973,539.62 61,126.46 0.01%

JP1103741Q44 JPGV 0.800 03/20/34 JAPAN GOV JP JPY A1 52,805,139.52 269,577.03 0.05%

JP1103751Q74 JPGV 1.100 06/20/34 JAPAN GOV JP JPY A1 1,407,307,570.44 7,184,486.18 1.25%

JP1103761QA5 JPGV 0.900 09/20/34 JAPAN GOV JP JPY A1 1,354,509,039.96 6,914,942.89 1.20%

JP1103781R44 JPGV 1.400 03/20/35 JAPAN GOV JP JPY A1 1,138,990,075.00 5,814,690.85 1.01%

JP1120241K56 JPGV 0.100 03/10/29 JAPAN GOV JP JPY A1 1,141,472,459.07 5,827,363.74 1.01%

JP1200941746 JPGV 2.100 03/20/27 JAPAN GOV JP JPY A1 51,438.47 262.60 0.00%

JP1201481E36 JPGV 1.500 03/20/34 JAPAN GOV JP JPY A1 101,619.38 518.78 0.00%

JP1201561G37 JPGV 0.400 03/20/36 JAPAN GOV JP JPY A1 44,224.15 225.77 0.00%

JP1201831P14 JPGV 1.400 12/20/42 JAPAN GOV JP JPY A1 1,132,360,187.21 5,780,844.42 1.00%

JP1300231675 JPGV 2.500 06/20/36 JAPAN GOV JP JPY A1 517,394,414.01 2,641,365.04 0.46%

JP1300331A99 JPGV 2.000 09/20/40 JAPAN GOV JP JPY A1 1,140,199,302.12 5,820,864.11 1.01%

JP1300371C98 JPGV 1.900 09/20/42 JAPAN GOV JP JPY A1 47,910.64 244.59 0.00%

JP1300441E92 JPGV 1.700 09/20/44 JAPAN GOV JP JPY A1 45,150.67 230.50 0.00%

JP1300561H93 JPGV 0.800 09/20/47 JAPAN GOV JP JPY A1 71,486.94 364.95 0.00%

JP1300591J79 JPGV 0.700 06/20/48 JAPAN GOV JP JPY A1 34,377.19 175.50 0.00%

JP1300771P16 JPGV 1.600 12/20/52 JAPAN GOV JP JPY A1 52,786,321.19 269,480.96 0.05%

JP1400151N57 JPGV 1.000 03/20/62 JAPAN GOV JP JPY A1 1,141,473,430.64 5,827,368.70 1.01%

JP1400161P53 JPGV 1.300 03/20/63 JAPAN GOV JP JPY A1 52,811,809.29 269,611.08 0.05%

JP1400171Q50 JPGV 2.200 03/20/64 JAPAN GOV JP JPY A1 52,786,987.19 269,484.36 0.05%

JP1742881R22 JPGV 02/20/26 JAPAN GOV JP JPY A1 13,354,546.93 68,176.68 0.01%

JP3111200006 ASAHI KASEI ODSH ASAHI KASEI COM JP JPY A1 278,689,839.37 1,422,747.48 0.25%

JP3111200006 ASAHI KASEI ODSH ASAHI KASEI COM JP JPY A1 58,674,233.55 299,539.51 0.05%

JP3165000005 SOMPO HOLDINGS ODSH SOMPO HOLDINGS COM JP JPY A1 177,937,198.93 908,392.29 0.16%

JP3165700000 NTT DATA GROUP ODSH NTT DATA GROUP COM JP JPY A1 278,711,398.08 1,422,857.54 0.25%

JP3198900007 ORIENTAL LAND ODSH ORIENTAL LAND COM JP JPY A1 4,032,656.46 20,587.23 0.00%

JP3210200006 KAJIMA ODSH KAJIMA COM JP JPY A1 58,656,449.47 299,448.72 0.05%

JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1 119,646,998.80 610,813.32 0.11%

JP3235700006 IDOM INC ODSH IDOM INC COM JP JPY A1 167,732,398.29 856,295.47 0.15%

JP3236200006 KEYENCE ODSH KEYENCE COM JP JPY A1 6,004,998.54 30,656.29 0.01%

JP3240700009 KITZ ODSH KITZ COM JP JPY A1 44,001,898.08 224,635.35 0.04%

JP3243200007 CANON ELEC ODSH CANON ELEC COM JP JPY A1 244,295,998.89 1,247,162.50 0.22%

JP3249600002 KYOCERA ODSH KYOCERA COM JP JPY A1 58,638,867.16 299,358.96 0.05%

JP3297380002 KOJIMA ODSH KOJIMA COM JP JPY A1 79,181,998.86 404,234.29 0.07%



Collateral data - as at 10/06/2025

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

JP3311400000 CYBERAGENT ODSH CYBERAGENT COM JP JPY A1 120,185,999.91 613,564.99 0.11%

JP3312800000 SAKAI CHEM IND ODSH SAKAI CHEM IND COM JP JPY A1 29,559,298.25 150,904.02 0.03%

JP3320800000 SAPPORO HOLDINGS ODSH SAPPORO HOLDINGS COM JP JPY A1 729,999.23 3,726.74 0.00%

JP3321400008 SATO CORP ODSH SATO CORP COM JP JPY A1 60,049,499.58 306,560.42 0.05%

JP3361200003 SHOEI FOODS ODSH SHOEI FOODS COM JP JPY A1 6,495,998.90 33,162.91 0.01%

JP3386380004 J.FRONT RETAIL ODSH J.FRONT RETAIL COM JP JPY A1 107,076,148.08 546,637.51 0.09%

JP3388200002 AEON CO LTD ODSH AEON CO LTD COM JP JPY A1 2,151,998.66 10,986.23 0.00%

JP3401400001 SUMITOMO CHEM ODSH SUMITOMO CHEM COM JP JPY A1 22,802.56 116.41 0.00%

JP3414750004 SEIKO EPSON ODSH SEIKO EPSON COM JP JPY A1 58,668,856.61 299,512.06 0.05%

JP3434200006 SODICK ODSH SODICK COM JP JPY A1 171,182,399.51 873,908.17 0.15%

JP3494600004 SCREEN HLDG ODSH SCREEN HLDG COM JP JPY A1 18,198,499.31 92,905.68 0.02%

JP3519400000 CHUGAI PHARM ODSH CHUGAI PHARM COM JP JPY A1 278,678,399.89 1,422,689.08 0.25%

JP3539220008 T&D HOLDINGS ODSH T&D HOLDINGS COM JP JPY A1 12,842,698.91 65,563.63 0.01%

JP3549070005 DIGITAL GARAGE ODSH DIGITAL GARAGE COM JP JPY A1 250,173,498.19 1,277,167.89 0.22%

JP3556000002 TOA CORP ODSH TOA CORP COM JP JPY A1 107,799,299.30 550,329.29 0.10%

JP3564200008 SUMITOMO RIKO ODSH SUMITOMO RIKO COM JP JPY A1 38,836,798.06 198,266.85 0.03%

JP3667600005 JGC HOLDINGS ODSH JGC HOLDINGS COM JP JPY A1 86,573,499.19 441,968.85 0.08%

JP3756600007 NINTENDO ODSH NINTENDO COM JP JPY A1 139,207,499.05 710,672.19 0.12%

JP3759500006 NORITSU KOKI ODSH NORITSU KOKI COM JP JPY A1 130,824,499.71 667,875.90 0.12%

JP3778630008 BANDAI NAMCO HD ODSH BANDAI NAMCO HD COM JP JPY A1 58,614,566.10 299,234.90 0.05%

JP3784600003 HISAMITSU PHARM ODSH HISAMITSU PHARM COM JP JPY A1 29,217,998.33 149,161.64 0.03%

JP3811000003 FUJIKURA ODSH FUJIKURA COM JP JPY A1 9,576.64 48.89 0.00%

JP3814000000 FUJIFILM ODSH FUJIFILM COM JP JPY A1 58,663,060.47 299,482.47 0.05%

JP3816800001 FUJITA KANKO ODSH FUJITA KANKO COM JP JPY A1 311,621,998.76 1,590,870.39 0.28%

JP3830800003 BRIDGESTONE ODSH BRIDGESTONE COM JP JPY A1 9,550,399.89 48,756.02 0.01%

JP3837800006 HOYA ODSH HOYA COM JP JPY A1 15,322,499.30 78,223.33 0.01%

JP3854600008 HONDA ODSH HONDA COM JP JPY A1 1,399,999.98 7,147.18 0.00%

JP3970300004 RECRUIT HOLDINGS ODSH RECRUIT HOLDINGS COM JP JPY A1 58,665,050.63 299,492.63 0.05%

JP3976000004 MITSUBISHI SHOKU ODSH MITSUBISHI SHOKU COM JP JPY A1 319,791,998.57 1,632,579.29 0.28%

JP3977000003 RINGER HUT ODSH RINGER HUT COM JP JPY A1 3,750,199.33 19,145.25 0.00%

KYG596691041 MEITUAN ODSH MEITUAN COM HK HKD 124,189,920.21 11,682,250.87 2.03%

KYG6427A1022 NETEASE ODSH NETEASE COM HK HKD 8,863,681.19 833,785.44 0.14%

KYG8208B1014 JD.COM ODSH JD.COM COM HK HKD 8,863,679.91 833,785.32 0.14%

KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 12,236,191.33 1,151,029.46 0.20%

KYG960071028 WH GROUP ODSH WH GROUP COM HK HKD 6,495,613.11 611,026.90 0.11%

KYG9830T1067 XIAOMI ODSH XIAOMI COM HK HKD 12,678,627.39 1,192,648.37 0.21%

LU2598331598 TENARIS ODSH TENARIS COM IT EUR 22,507.61 18,964.91 0.00%

NL0009446418 NLGV 3.750 01/15/42 NETHERLANDS GOV NL EUR AAA 708,713.83 597,162.25 0.10%

NL0009538784 NXP SEMICONDTRS ODSH NXP SEMICONDTRS COM US USD AAA 12,763,556.05 9,424,741.48 1.64%



Collateral data - as at 10/06/2025

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

NL0011794037 AHOLD DELHAIZE ODSH AHOLD DELHAIZE COM NL EUR AAA 1,621.11 1,365.95 0.00%

NL0013654783 PROSUS ODSH PROSUS COM NL EUR AAA 2,662,476.10 2,243,402.27 0.39%

PA1436583006 CARNIVL ODSH CARNIVL COM US USD AAA 1,880,215.97 1,388,370.87 0.24%

SE0000667891 SANDVIK ODSH SANDVIK COM SE SEK AAA 25,234,022.39 1,939,676.11 0.34%

US00130H1059 AES CORP ODSH AES CORP COM US USD AAA 1,880,236.35 1,388,385.92 0.24%

US0028241000 ABBOTT ODSH ABBOTT COM US USD AAA 3,613,567.38 2,668,295.44 0.46%

US00287Y1091 ABBVIE ODSH ABBVIE COM US USD AAA 9,347,424.64 6,902,234.80 1.20%

US0079031078 AMD ODSH AMD COM US USD AAA 258,012.46 190,519.06 0.03%

US0188021085 ALLIANT ENERGY ODSH ALLIANT ENERGY COM US USD AAA 2,492,997.17 1,840,854.83 0.32%

US0200021014 ALLSTATE ODSH ALLSTATE COM US USD AAA 1,638,438.67 1,209,840.02 0.21%

US02079K3059 ALPHABET ODSH ALPHABET COM US USD AAA 10,092,554.68 7,452,446.51 1.29%

US0231351067 AMAZON.COM ODSH AMAZON.COM COM US USD AAA 24,253,831.99 17,909,279.79 3.11%

US0236081024 AMEREN ODSH AMEREN COM US USD AAA 1,085,887.40 801,830.46 0.14%

US0378331005 APPLE ODSH APPLE COM US USD AAA 25,335,988.54 18,708,355.35 3.25%

US0378331005 APPLE ODSH APPLE COM US USD AAA 12,762,323.02 9,423,831.00 1.64%

US0404132054 ARISTA NETWORKS ODSH ARISTA NETWORKS COM US USD AAA 402,214.84 296,999.59 0.05%

US0605051046 BOFAML ODSH BOFAML COM US USD AAA 1,613,404.76 1,191,354.72 0.21%

US0758871091 BD ODSH BD COM US USD AAA 233.62 172.51 0.00%

US0865161014 BEST BUY ODSH BEST BUY COM US USD AAA 1,185,571.64 875,438.33 0.15%

US0970231058 BOEING ODSH BOEING COM US USD AAA 5,375,698.42 3,969,471.18 0.69%

US09857L1089 BOOKING HLDG ODSH BOOKING HLDG COM US USD AAA 1,875,451.18 1,384,852.50 0.24%

US11135F1012 BROADCOM ODSH BROADCOM COM US USD AAA 283,791.73 209,554.74 0.04%

US12503M1080 CBOE GLO MARKETS ODSH CBOE GLO MARKETS COM US USD AAA 4,230,678.90 3,123,976.95 0.54%

US1273871087 CADENCE DESIGN ODSH CADENCE DESIGN COM US USD AAA 36,794.65 27,169.55 0.00%

US14149Y1082 CARDINAL HEALTH ODSH CARDINAL HEALTH COM US USD AAA 9,128,914.73 6,740,884.83 1.17%

US1431301027 CARMAX ODSH CARMAX COM US USD AAA 3,013,813.55 2,225,431.02 0.39%

US1491231015 CATERPILLAR ODSH CATERPILLAR COM US USD AAA 9,347,568.22 6,902,340.82 1.20%

US1667641005 CHEVRON ODSH CHEVRON COM US USD AAA 1,293,776.78 955,338.12 0.17%

US1696561059 CHIPOTLE ODSH CHIPOTLE COM US USD AAA 2,682,677.98 1,980,917.10 0.34%

US1720621010 CINCINNATI FIN ODSH CINCINNATI FIN COM US USD AAA 206,787.81 152,694.25 0.03%

US1729674242 CITIGROUP ODSH CITIGROUP COM US USD AAA 2,945,675.98 2,175,117.54 0.38%

US2546871060 WALT DISNEY ODSH WALT DISNEY COM US USD AAA 103,262.30 76,249.95 0.01%

US25754A2015 DOMINOS PIZZA ODSH DOMINOS PIZZA COM US USD AAA 7,957,661.03 5,876,019.01 1.02%

US26441C2044 DUKE ENERGY ODSH DUKE ENERGY COM US USD AAA 804,884.84 594,335.27 0.10%

US30231G1022 EXXON MOBIL ODSH EXXON MOBIL COM US USD AAA 209.88 154.98 0.00%

US30303M1027 META PLATFORMS ODSH META PLATFORMS COM US USD AAA 7,977,209.05 5,890,453.47 1.02%

US3377381088 FISERV ODSH FISERV COM US USD AAA 2,896,958.49 2,139,144.04 0.37%

US34959J1088 FORTIVE ODSH FORTIVE COM US USD AAA 907,874.60 670,383.97 0.12%

US3666511072 GARTNER ODSH GARTNER COM US USD AAA 203,134.04 149,996.27 0.03%



Collateral data - as at 10/06/2025

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

US3696043013 GE ODSH GE COM US USD AAA 284,031.61 209,731.87 0.04%

US37045V1008 GM ODSH GM COM US USD AAA 467,409.33 345,139.87 0.06%

US38141G1040 GOLDMAN SACHS ODSH GOLDMAN SACHS COM US USD AAA 261,303.68 192,949.33 0.03%

US3848021040 WW GRAINGER ODSH WW GRAINGER COM US USD AAA 2,147,634.17 1,585,835.23 0.28%

US4165151048 HARTFORD INSUR ODSH HARTFORD INSUR COM US USD AAA 1,639,571.24 1,210,676.32 0.21%

US4370761029 HOME DEPOT ODSH HOME DEPOT COM US USD AAA 10,439,567.49 7,708,684.35 1.34%

US4370761029 HOME DEPOT ODSH HOME DEPOT COM US USD AAA 12,763,522.09 9,424,716.40 1.64%

US4404521001 HORMEL FOODS ODSH HORMEL FOODS COM US USD AAA 349,502.82 258,076.49 0.04%

US4448591028 HUMANA DE ODSH HUMANA DE COM US USD AAA 1,082,611.86 799,411.77 0.14%

US45167R1041 IDEX ODSH IDEX COM US USD AAA 368,213.61 271,892.73 0.05%

US4523081093 ILLINOIS TOOL ODSH ILLINOIS TOOL COM US USD AAA 1,780,530.06 1,314,761.77 0.23%

US4595061015 INTL FLAVORS ODSH INTL FLAVORS COM US USD AAA 723,195.45 534,014.98 0.09%

US4606901001 INTERPUBLIC GRP ODSH INTERPUBLIC GRP COM US USD AAA 79,285.93 58,545.55 0.01%

US46625H1005 JP MORGAN ODSH JP MORGAN COM US USD AAA 804,582.64 594,112.12 0.10%

US4663131039 JABIL ODSH JABIL COM US USD AAA 135,489.36 100,046.74 0.02%

US4781601046 JOHNSON&JOHNSON ODSH JOHNSON&JOHNSON COM US USD AAA 6,207.86 4,583.95 0.00%

US48203R1041 JUNIPER NETWORKS ODSH JUNIPER NETWORKS COM US USD AAA 455,985.60 336,704.47 0.06%

US48251W1045 KKR & CO ODSH KKR & CO COM US USD AAA 8,479,161.04 6,261,100.00 1.09%

US4878361082 KELLANOVA ODSH KELLANOVA COM US USD AAA 498,720.58 368,260.42 0.06%

US5010441013 KROGER ODSH KROGER COM US USD AAA 2,072,315.64 1,530,219.25 0.27%

US5260571048 LENNAR ODSH LENNAR COM US USD AAA 992,676.38 733,002.48 0.13%

US5261071071 LII ODSH LII COM US USD AAA 684,956.50 505,778.95 0.09%

US5324571083 LILLY ODSH LILLY COM US USD AAA 8,865,595.76 6,546,447.38 1.14%

US55261F1049 M&T BNK US ODSH M&T BNK US COM US USD AAA 47,720.91 35,237.61 0.01%

US57060D1081 MARKETAXESS ODSH MARKETAXESS COM US USD AAA 4,716,041.44 3,482,373.66 0.60%

US58155Q1031 MCKESSON ODSH MCKESSON COM US USD AAA 2,990,882.14 2,208,498.23 0.38%

US5926881054 METTLER-TOLEDO ODSH METTLER-TOLEDO COM US USD AAA 858,106.64 633,634.80 0.11%

US5949181045 MICROSOFT ODSH MICROSOFT COM US USD AAA 12,100,286.96 8,934,976.74 1.55%

US5949181045 MICROSOFT ODSH MICROSOFT COM US USD AAA 12,763,559.46 9,424,744.00 1.64%

US61174X1090 MONSTER BEVERAGE ODSH MONSTER BEVERAGE COM US USD AAA 1,077,510.73 795,645.04 0.14%

US6200763075 MOTOROLA ODSH MOTOROLA COM US USD AAA 1,613,173.19 1,191,183.73 0.21%

US6293775085 NRG ENERGY ODSH NRG ENERGY COM US USD AAA 66,657.25 49,220.40 0.01%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 5,728,365.58 4,229,884.25 0.73%

US6934751057 PNC FINL SVC ODSH PNC FINL SVC COM US USD AAA 12,763,368.13 9,424,602.72 1.64%

US7185461040 PHILLIPS 66 ODSH PHILLIPS 66 COM US USD AAA 14,973.69 11,056.73 0.00%

US7445731067 PSEG ODSH PSEG COM US USD AAA 1,309,903.36 967,246.16 0.17%

US7547301090 RAYMOND JAMES FI ODSH RAYMOND JAMES FI COM US USD AAA 829,999.67 612,880.32 0.11%

US7591EP1005 REGIONS FINCL ODSH REGIONS FINCL COM US USD AAA 29.92 22.09 0.00%

US7782961038 ROSS STORES ODSH ROSS STORES COM US USD AAA 760,109.25 561,272.51 0.10%



Collateral data - as at 10/06/2025

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

US78409V1044 S&P GLOBAL ODSH S&P GLOBAL COM US USD AAA 3,667,046.36 2,707,784.87 0.47%

US79466L3024 SALESFORCE ODSH SALESFORCE COM US USD AAA 24,769.44 18,290.01 0.00%

US8636671013 STRYKER ODSH STRYKER COM US USD AAA 1,879,793.18 1,388,058.68 0.24%

US8725401090 TJX ODSH TJX COM US USD AAA 12,763,498.79 9,424,699.20 1.64%

US8793601050 TELEDYNE TECH ODSH TELEDYNE TECH COM US USD AAA 906,422.14 669,311.46 0.12%

US89417E1091 TRAVELERS ODSH TRAVELERS COM US USD AAA 69,607.92 51,399.21 0.01%

US9078181081 UNION PACIFIC ODSH UNION PACIFIC COM US USD AAA 6,458,334.68 4,768,900.96 0.83%

US9113631090 UNITED RENTALS ODSH UNITED RENTALS COM US USD AAA 5,352,435.89 3,952,293.89 0.69%

US9128285M81 UST 3.125 11/15/28 US TREASURY GOV US USD AAA 876,193.61 646,990.40 0.11%

US91282CFC01 UST 2.625 07/31/29 US TREASURY GOV US USD AAA 2,005.82 1,481.12 0.00%

US91282CHT18 UST 3.875 08/15/33 US TREASURY GOV US USD AAA 1,271,292.01 938,735.14 0.16%

US91282CJF95 UST 4.875 10/31/28 US TREASURY GOV US USD AAA 6,354,539.50 4,692,257.53 0.81%

US91282CKD29 UST 4.250 02/28/29 US TREASURY GOV US USD AAA 6,354,768.84 4,692,426.88 0.81%

US91324P1021 UNITEDHEALTH ODSH UNITEDHEALTH COM US USD AAA 1,880,129.48 1,388,307.01 0.24%

US92343V1044 VERIZON ODSH VERIZON COM US USD AAA 946,260.73 698,728.69 0.12%

US9311421039 WALMART ODSH WALMART COM US USD AAA 14,127.23 10,431.69 0.00%

US94106L1098 WASTE MGMT ODSH WASTE MGMT COM US USD AAA 1,169.69 863.71 0.00%

US9699041011 WILLIAMS-SONOMA ODSH WILLIAMS-SONOMA COM US USD AAA 208,106.25 153,667.80 0.03%

US9892071054 ZEBRA TECH ODSH ZEBRA TECH COM US USD AAA 1,805,131.22 1,332,927.52 0.23%

Unknown Company Description UNK JPY 52,790,806.88 269,503.86 0.05%

Unknown Company Description UNK USD 9.95 7.35 0.00%

Total: 575,980,074.23 100.00%

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) 90,779,074.42

2 RBC DOMINION SECURITIES INC (PARENT) 80,300,826.16

3 HSBC BANK PLC (PARENT) 68,675,511.09

4 JP MORGAN SECS PLC (PARENT) 59,588,292.30

5 SKANDINAVISKA ENSKILDA BANKEN AB (PARENT) 46,092,992.64


	Report 1

