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Securities Lending Report
SSTL - HITIF - EUROPEAN INDEX FUND
Report as at 30/06/2025

Summary of policy

% limit on maximum percentage of book on loan

30%

Revenue Split

75/25*

Name of the Fund

SSTL - HITIF - EUROPEAN INDEX FUND

Replication Mode

Physical replication

ISIN Code

GB00B80QGH28

Total net assets (AuM)

6,088,101,508

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 30/06/2025

Currently on loan in GBP (base currency)

931,009,016.71

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

15.29%

Collateral value (cash and securities) in GBP (base currency)

985,507,994.96

Collateral value (cash and securities) in % of loan

106%

Securities lending statistics

12-month average on loan in GBP (base currency)

912,866,986.76

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

18.61%

12-month maximum on loan in GBP

1,366,691,542.74

12-month maximum on loan as a % of the fund AuM 24.25%
Gross Return for the fund over the last 12 months in (base currency fund) 1,402,316.57
Gross Return for the fund over the last 12 months in % of the fund AuM 0.0286%

Collateral data - as at 30/06/2025

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

AUOOO0OOOALL?7 ARISTOCRAT LEIS ODSH ARISTOCRAT LEIS COM AU AUD AAA 5,987,167.88 2,849,607.52 0.29%
AU000000DOW2 DOWNER EDI ODSH DOWNER EDI COM AU AUD AAA 12.61 6.00 0.00%
AU000000LYC6 LYNAS RARE ODSH LYNAS RARE COM AU AUD AAA 206.64 98.35 0.00%
AUOO0000SEK6 SEEK ODSH SEEK COM AU AUD AAA 216.43 103.01 0.00%
BE0000336454 BEGV 1.900 06/22/38 BELGIUM GOV BE EUR AA3 8.39 717 0.00%
BE0000356650 BEGV 2.750 04/22/39 BELGIUM GOV BE EUR AA3 30,475,123.12 26,035,987.29 2.64%
BE0003565737 KBC GROEP ODSH KBC GROEP COM BE EUR AA3 1,374,347.51 1,174,154.22 0.12%
BE0003739530 UCB SA ODSH UCB SA COM BE EUR AA3 6,017,250.79 5,140,752.49 0.52%
BE0003764785 ACKERMANS ODSH ACKERMANS COM BE EUR AA3 2,463,014.39 2,104,241.26 0.21%
BE0003797140 GBL ODSH GBL COM BE EUR AA3 426,246.85 364,157.92 0.04%




Collateral data - as at 30/06/2025

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

BMG0112X1056 AEGON BM ODSH AEGON BM COM NL EUR AAA 6,277,310.88 5,362,931.12 0.54%
CA7800871021 RBC ODSH RBC COM CA CAD AAA 944,120.09 503,974.21 0.05%
CA8672241079 SUNCOR ENERGY ODSH SUNCOR ENERGY COM CA CAD AAA 6,985,128.93 3,728,683.34 0.38%
CHO0012005267 NOVARTIS ODSH NOVARTIS COM CH CHF 6,326,431.85 5,769,133.55 0.59%
CHO0012221716 ABB ODSH ABB COM CH CHF 13,181,676.75 12,020,496.76 1.22%
CHO0012549785 SONOVA HLDG ODSH SONOVA HLDG COM CH CHF 1,007,552.69 918,796.91 0.09%
CHO0038863350 NESTLE ODSH NESTLE COM CH CHF 1,058,759.36 965,492.76 0.10%
CHO0244767585 UBS GROUP ODSH UBS GROUP COM CH CHF 6,779,598.01 6,182,380.09 0.63%
DE0001102382 DEGV 1.000 08/15/25 GERMANY GOV DE EUR AAA 1,008,656.98 861,731.72 0.09%
DE0001102481 DEGV 08/15/50 GERMANY GOV DE EUR AAA 3,284,971.38 2,806,468.50 0.28%
DE0001108546 DEGV PO STR 07/04/40 GERMANY GOV DE EUR AAA 1,330,587.24 1,136,768.25 0.12%
DE0001135275 DEGV 4.000 01/04/37 GERMANY GOV DE EUR AAA 6,113,708.56 5,223,159.81 0.53%
DE0001135325 DEGV 4.250 07/04/39 GERMANY GOV DE EUR AAA 30,475,297.18 26,036,135.99 2.64%
DE0001135432 DEGV 3.250 07/04/42 GERMANY GOV DE EUR AAA 1,505,115.73 1,285,874.18 0.13%
DE0006599905 MERCK ODSH MERCK COM DE EUR AAA 27,917,608.19 23,851,010.84 2.42%
DE0007037129 RWE ODSH RWE COM DE EUR AAA 29,481,859.19 25,187,406.40 2.56%
DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 29,264,763.49 25,001,933.78 2.54%
DEOO0CBK1001 COMMERZBANK ODSH COMMERZBANK COM DE EUR AAA 277,875.19 237,398.71 0.02%
DEOOOENAG999 E.ON ODSH E.ON COM DE EUR AAA 323,889.53 276,710.41 0.03%
DEOO0ZAL1111 ZALANDO ODSH ZALANDO COM DE EUR AAA 1,514.23 1,293.66 0.00%
ES0177542018 ORD EURO0.5 (CREST LINE) INTERNATIONAL CONSOLIDATED AIRLINES CST GB GBP AA3 10,682,887.64 10,682,887.64 1.08%
F10009005318 NOKIAN TYRES ODSH NOKIAN TYRES COM Fl EUR AA1 218,800.00 186,928.66 0.02%
F10009013296 NESTE ODSH NESTE COM Fl EUR AA1 22,831,212.51 19,505,521.15 1.98%
FR0000120073 AIR LIQUIDE ODSH AIR LIQUIDE COM FR EUR AA2 17,715,160.51 15,134,695.01 1.54%
FR0000120578 SANOFI FR ODSH SANOFI FR COM FR EUR AA2 10,308,610.31 8,807,014.36 0.89%
FR0000120693 PERNOD RICARD ODSH PERNOD RICARD COM FR EUR AA2 1,688,118.88 1,442,220.32 0.15%
FR0000121014 LVMH ODSH LVMH COM FR EUR AA2 14,424,327.18 12,323,218.44 1.25%
FR0000121329 THALES ODSH THALES COM FR EUR AA2 7,795,792.79 6,660,224.51 0.68%
FR0000121972 SCHNEIDER ODSH SCHNEIDER COM FR EUR AA2 12,506,479.99 10,684,733.01 1.08%
FR0000125338 CAPGEMINI ODSH CAPGEMINI COM FR EUR AA2 8,962,215.49 7,656,741.13 0.78%
FR0000130809 SOCIETE GENERALE ODSH SOCIETE GENERALE COM FR EUR AA2 2,183,260.24 1,865,237.28 0.19%
FR0000130809 SOCIETE GENERALE ODSH SOCIETE GENERALE COM FR EUR AA2 17,715,483.10 15,134,970.61 1.54%
FR0000131104 BNP ODSH BNP COM FR EUR AA2 37,585,951.59 32,111,022.29 3.26%
FR0000131906 RENAULT ODSH RENAULT COM FR EUR AA2 9,103,236.29 7,777,220.24 0.79%
FR0000133308 ORANGE ODSH ORANGE COM FR EUR AA2 18,508.06 15,812.10 0.00%
FR0010070060 FRGV 4.750 04/25/35 FRANCE GOV FR EUR AA2 61.28 52885 0.00%
FR0013234333 FRGV 1.750 06/25/39 FRANCE GOV FR EUR AA2 19,591,512.45 16,737,729.56 1.70%
FR0013313582 FRGV 1.250 05/25/34 FRANCE GOV FR EUR AA2 18,502,608.50 15,807,439.98 1.60%
FR0014004J31 FRGV 0.750 05/25/53 FRANCE GOV FR EUR AA2 0.46 0.39 0.00%




Collateral data - as at 30/06/2025

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

GB0002634946 ORD 2.5P BAE SYSTEMS CST GB GBP AA3 335.16 335.16 0.00%
GB0002875804 ORD 25P BRITISH AMERICAN TOBACCO CST GB GBP AA3 15,134,875.00 15,134,875.00 1.54%
GB0004893086 UKT 4 1/4 06/07/32 UK TREASURY GIL GB GBP AA3 2,235,573.91 2,235,573.91 0.23%
GB0006825383 ORD GBP0.10 PERSIMMON CST GB GBP AA3 538,368.96 538,368.96 0.05%
GB0007669376 ORD GBPO0.15 ST.JAMES PLACE CAP CST GB GBP AA3 538,365.00 538,365.00 0.05%
GB0007980591 ORD USDO0.25 BP PLC CST GB GBP AA3 538,280.09 538,280.09 0.05%
GB0032089863 ORD GBPO0.50 NEXT PLC CST GB GBP AA3 13,766,463.00 13,766,463.00 1.40%
GB0033195214 ORD 15 5/7P KINGFISHER CST GB GBP AA3 6,530.39 6,530.39 0.00%
GB00OBOSWJX34 ORD GBP5 LONDON STOCK EXCHANGE CST GB GBP AA3 538,317.00 538,317.00 0.05%
GB00B1L6W962 UKTI 1 1/8 11/22/37 UK TREASURY GIL GB GBP AA3 815,838.20 815,838.20 0.08%
GB00B1WY2338 ORD GBP0.375 BKDRYJ4 CST GB GBP AA3 2,562.72 2,562.72 0.00%
GB00B2B0ODG97 RELX ODSH RELX COM NL EUR AAA 2,870,877.75 2,452,693.51 0.25%
GB00B63H8491 ROLLS ROYCE ODSH ROLLS ROYCE CST GB GBP AA3 538,369.18 538,369.18 0.05%
GB00BD6K4575 COMPASS GROUP ODSH COMPASS GROUP CST GB GBP AA3 390,925.00 390,925.00 0.04%
GB00BD6K4575 COMPASS GROUP ODSH COMPASS GROUP CST GB GBP AA3 15,135,000.00 15,135,000.00 1.54%
GBOOBJQWYH73 UKT 1 1/4 10/22/41 UNITED KINGDOM GIL GB GBP AA3 8,942,303.99 8,942,303.99 0.91%
GB00BLGZ9862 TESCO ODSH TESCO CST GB GBP AA3 8,492,469.15 8,492,469.15 0.86%
GBOOBMF9LJ15 UKTI 0 3/4 11/22/33 UK Treasury GIL GB GBP AA3 2.08 2.08 0.00%
HK0992009065 LENOVO GROUP ODSH LENOVO GROUP COM HK HKD 11,266,216.32 1,046,404.28 0.11%
IT0O000062072 GENERALI ODSH GENERALI COM IT EUR 13,913,453.96 11,886,761.18 1.21%
IT0O000062072 GENERALI ODSH GENERALI COM IT EUR 5,510,603.28 4,707,905.41 0.48%
ITO000062957 MEDIOBANCA ODSH MEDIOBANCA COM IT EUR 6,755,645.70 5,771,589.66 0.59%
ITO000072170 FINECOBANK ODSH FINECOBANK COM IT EUR 17,715,499.24 15,134,984.40 1.54%
ITO000784196 BANCA SONDRIO ODSH BANCA SONDRIO COM IT EUR 18,569,763.36 15,864,812.78 1.61%
ITO004764699 BRUNELLO ODSH BRUNELLO COM IT EUR 67,572.45 57,729.56 0.01%
IT0O004965148 MONCLER ODSH MONCLER COM IT EUR 6,050,085.60 5,168,804.44 0.52%
JP1024681R19 JPGV 0.600 01/01/27 JAPAN GOV JP JPY A1l 1,767,163,859.59 8,892,867.04 0.90%
JP1024701R31 JPGV 0.800 03/01/27 JAPAN GOV JP JPY A1l 1,902,526,921.09 9,574,052.15 0.97%
JP1051671Q49 JPGV 0.400 03/20/29 JAPAN GOV JP JPY A1l 4,625,545.54 23,277.05 0.00%
JP1103431G66 JPGV 0.100 06/20/26 JAPAN GOV JP JPY A1l 1,902,546,691.45 9,574,151.64 0.97%
JP1103741Q44 JPGV 0.800 03/20/34 JAPAN GOV JP JPY A1l 1,902,544,887.10 9,574,142.56 0.97%
JP1103771R12 JPGV 1.200 12/20/34 JAPAN GOV JP JPY A1l 758,575,205.45 3,817,364.42 0.39%
JP1120241K56 JPGV 0.100 03/10/29 JAPAN GOV JP JPY A1l 1,902,534,315.35 9,574,089.36 0.97%
JP1120271N56 JPGV 0.005 03/10/32 JAPAN GOV JP JPY A1l 1,771,935,203.80 8,916,877.79 0.90%
JP1201111968 JPGV 2.200 06/20/29 JAPAN GOV JP JPY A1l 501,526,165.48 2,523,821.14 0.26%
JP1201371C64 JPGV 1.700 06/20/32 JAPAN GOV JP JPY A1l 1,559,004.42 7,845.35 0.00%
JP1201451D66 JPGV 1.700 06/20/33 JAPAN GOV JP JPY A1l 1,902,519,282.41 9,574,013.71 0.97%
JP1201461D98 JPGV 1.700 09/20/33 JAPAN GOV JP JPY A1l 596,762,036.89 3,003,074.91 0.30%
JP1201511EC7 JPGV 1.200 12/20/34 JAPAN GOV JP JPY A1l 49,130.79 247.24 0.00%




Collateral data - as at 30/06/2025

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

JP1201601H38 JPGV 0.700 03/20/37 JAPAN GOV JP JPY A1l 529,102,630.30 2,662,593.69 0.27%
JP1201671K12 JPGV 0.500 12/20/38 JAPAN GOV JP JPY A1l 4,108,992.63 20,677.61 0.00%
JP1201681K44 JPGV 0.400 03/20/39 JAPAN GOV JP JPY A1l 1,070,413,743.52 5,386,623.91 0.55%
JP1201791N14 JPGV 0.500 12/20/41 JAPAN GOV JP JPY A1l 58,603,658.29 294,910.14 0.03%
JP13002918A0 JPGV 2.400 09/20/38 JAPAN GOV JP JPY A1l 107,185.96 539.39 0.00%
JP1300331A99 JPGV 2.000 09/20/40 JAPAN GOV JP JPY A1l 1,902,531,477.67 9,574,075.08 0.97%
JP1300561H93 JPGV 0.800 09/20/47 JAPAN GOV JP JPY A1l 509,499,563.89 2,563,945.53 0.26%
JP1400061D58 JPGV 1.900 03/20/53 JAPAN GOV JP JPY A1l 688,342,413.70 3,463,933.20 0.35%
JP1400161P53 JPGV 1.300 03/20/63 JAPAN GOV JP JPY A1l 1,772,896,829.14 8,921,716.96 0.91%
JP3198900007 ORIENTAL LAND ODSH ORIENTAL LAND COM JP JPY A1l 3,656,398.76 18,400.03 0.00%
JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1l 589,092,299.92 2,964,478.63 0.30%
JP3236200006 KEYENCE ODSH KEYENCE COM JP JPY A1l 190,871,998.61 960,521.74 0.10%
JP3359600008 SHARP ODSH SHARP COM JP JPY A1l 45,450,719.16 228,720.84 0.02%
JP3381000003 NIPPON STEEL ODSH NIPPON STEEL COM JP JPY A1l 370,048,198.18 1,862,186.92 0.19%
JP3402600005 SUMITOMO MTL MIN ODSH SUMITOMO MTL MIN COM JP JPY A1l 8,899,999.88 44,787.31 0.00%
JP3404600003 SUMITOMO CORP ODSH SUMITOMO CORP COM JP JPY A1l 69,359,398.74 349,036.06 0.04%
JP3420600003 SEKISUIHOUSE ODSH SEKISUIHOUSE COM JP JPY A1l 8,594,098.91 43,247.93 0.00%
JP3435000009 SONY GROUP ODSH SONY GROUP COM JP JPY A1l 379,340,997.98 1,908,950.91 0.19%
JP3463000004 TAKEDA PHARMA ODSH TAKEDA PHARMA COM JP JPY A1l 370,372,498.36 1,863,818.89 0.19%
JP3496400007 KDDI ODSH KDDI COM JP JPY A1l 1,175,023,999.99 5,913,052.23 0.60%
JP3571400005 TOKYO ELECTRON ODSH TOKYO ELECTRON COM JP JPY A1l 257,423,999.08 1,295,430.18 0.13%
JP3598600009 TOHO CO LTD ODSH TOHO CO LTD COM JP JPY A1l 850,999.59 4,282.47 0.00%
JP3621000003 TORAY INDUSTRIES ODSH TORAY INDUSTRIES COM JP JPY A1l 509,408,458.10 2,563,487.06 0.26%
JP3625000009 TOKUYAMA ODSH TOKUYAMA COM JP JPY A1l 791,398,399.19 3,982,539.99 0.40%
JP3633400001 TOYOTA ODSH TOYOTA COM JP JPY A1l 158,056,199.12 795,383.38 0.08%
JP3676800000 NISSHIN SEIFUN ODSH NISSHIN SEIFUN COM JP JPY A1l 280,595,249.80 1,412,034.45 0.14%
JP3752900005 JAPAN POST ODSH JAPAN POST COM JP JPY A1l 400,115,799.18 2,013,495.57 0.20%
JP3756600007 NINTENDO ODSH NINTENDO COM JP JPY A1l 370,595,999.35 1,864,943.61 0.19%
JP3802300008 FAST RETAILING ODSH FAST RETAILING COM JP JPY A1l 183,223,999.29 922,034.85 0.09%
JP3854600008 HONDA ODSH HONDA COM JP JPY A1l 1,181,420,398.17 5,945,240.71 0.60%
JP3890350006 SMFG ODSH SMFG COM JP JPY A1l 1,499,024,998.14 7,543,516.65 0.77%
JP3893200000 MITSUI FUDOSAN ODSH MITSUI FUDOSAN COM JP JPY A1l 8,648,998.45 43,524.20 0.00%
JP3897700005 MITSUBISHI CG ODSH MITSUBISHI CG COM JP JPY A1l 75,798.61 381.44 0.00%
JP3900000005 MHI ODSH MHI COM JP JPY A1l 19,493,998.60 98,099.30 0.01%
JP3902400005 MITSUBISHI ELEC ODSH MITSUBISHI ELEC COM JP JPY A1l 370,520,099.39 1,864,561.66 0.19%
JP3903000002 MITSUBISHI MA ODSH MITSUBISHI MA COM JP JPY A1l 5,473,198.74 27,542.68 0.00%
KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 30,621,130.94 2,844,085.50 0.29%
KYG9830T1067 XIAOMI ODSH XIAOMI COM HK HKD 71,967,546.03 6,684,333.59 0.68%
LU2598331598 TENARIS ODSH TENARIS COM IT EUR 29,899.92 25,544.57 0.00%




Collateral data - as at 30/06/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
NL0000235190 AIRBUS NL ODSH AIRBUS NL COM FR EUR AA2 33,387,017.40 28,523,722.68 2.89%
NL0009446418 NLGV 3.750 01/15/42 NETHERLANDS GOV NL EUR AAA 30,503,762.06 26,060,454.56 2.64%
NL0010071189 NLGV 2.500 01/15/33 NETHERLANDS GOV NL EUR AAA 7,618,823.75 6,509,033.53 0.66%
NL0010273215 ASML HOLDING ODSH ASML HOLDING COM NL EUR AAA 6,362,947.49 5,436,093.54 0.55%
NL0010773842 NN GROUP ODSH NN GROUP COM NL EUR AAA 7,524,212.40 6,428,203.67 0.65%
NL0015000B11 NLGV 01/15/38 NETHERLANDS GOV NL EUR AAA 7,848,983.46 6,705,667.20 0.68%
SE0000108656 ERICSSON ODSH ERICSSON COM SE SEK AAA 323.22 24 .84 0.00%
SE0000667891 SANDVIK ODSH SANDVIK COM SE SEK AAA 438.77 33.72 0.00%
SE0000667925 TELIA COMPANY ODSH TELIA COMPANY COM SE SEK AAA 5,345,717.97 410,826.69 0.04%
SE0000695876 ALFA LAVAL AB ODSH ALFA LAVAL AB COM SE SEK AAA 90,558.10 6,959.53 0.00%
SE0005190238 TELE2 ODSH TELE2 COM SE SEK AAA 72,771,337.09 5,592,589.75 0.57%
SE0012673267 EVOLUTION AB ODSH EVOLUTION AB COM SE SEK AAA 46,600,917.13 3,581,352.52 0.36%
SE0015811963 INVESTR ODSH INVESTR COM SE SEK AAA 235,410,957.78 18,091,696.02 1.84%
US02079K3059 ALPHABET ODSH ALPHABET COM us uUsD AAA 7,456,305.45 5,436,408.04 0.55%
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us uUsD AAA 41,132,083.28 29,989,488.74 3.04%
US0382221051 APPLIED ODSH APPLIED COM us uUsD AAA 20,251,666.98 14,765,533.14 1.50%
US0404132054 ARISTA NETWORKS ODSH ARISTA NETWORKS COM us uUsD AAA 3,896,982.51 2,841,298.17 0.29%
US0527691069 AUTODESK ODSH AUTODESK COM us uUsD AAA 16,010,476.23 11,673,272.01 1.18%
US0605051046 BOFAML ODSH BOFAML COM us uUsD AAA 13,707,545.27 9,994,200.19 1.01%
US14040H1059 CAPITAL ONE FIN ODSH CAPITAL ONE FIN COM us uUsD AAA 3,978,171.52 2,900,493.25 0.29%
US36828A1016 GE VERNOVA ODSH GE VERNOVA COM us uUsD AAA 1,241,987.39 905,535.63 0.09%
US4385161066 HONEYWELL INTL ODSH HONEYWELL INTL COM us uUsD AAA 2,636,351.99 1,922,169.80 0.20%
US4581401001 INTEL ODSH INTEL COM us usD AAA 1,822,801.14 1,329,008.16 0.13%
US4592001014 IBM ODSH IBM COM us usD AAA 1,021,482.19 744,764.82 0.08%
US4612021034 INTUIT ODSH INTUIT COM us usD AAA 2,428,334.38 1,770,503.72 0.18%
US46625H1005 JP MORGAN ODSH JP MORGAN COM us usD AAA 2,440,434.99 1,779,326.30 0.18%
US5949181045 MICROSOFT ODSH MICROSOFT COM us usD AAA 39,121,730.95 28,523,736.61 2.89%
US6174464486 MORGAN STANLEY ODSH MORGAN STANLEY COM us usD AAA 3,978,291.13 2,900,580.46 0.29%
US67066G1040 NVIDIA ODSH NVIDIA COM us usD AAA 46,578,053.73 33,960,157.29 3.45%
US7234841010 PINNACLE WEST ODSH PINNACLE WEST COM us usD AAA 7,032,552.44 5,127,448.83 0.52%
US7607591002 REPUBLIC SERVS ODSH REPUBLIC SERVS COM us usD AAA 1,343,790.62 979,760.58 0.10%
US8835561023 THERMO FISHER ODSH THERMO FISHER COM us usD AAA 20,758,119.94 15,134,789.06 1.54%
Us912810QW18 UST 3.000 05/15/42 US TREASURY GOV us usD AAA 3,066,243.98 2,235,604.96 0.23%
US912810SR05 UST 1.125 05/15/40 US TREASURY GOV us usD AAA 61.83 45.08 0.00%
US912810SX72 UST 2.375 05/15/51 US TREASURY GOV us usD AAA 12,263,439.25 8,941,299.44 0.91%
US912810TM09 UST 4.000 11/15/42 US TREASURY GOV us usD AAA 25,833,989.48 18,835,616.26 1.91%
US9128287S21 UST 0.500 05/31/27 US TREASURY GOV us uUsD AAA 18,803,269.91 13,709,503.78 1.39%
US92343V1044 VERIZON ODSH VERIZON COM us uUsD AAA 632,915.28 461,459.87 0.05%
Total: 985,507,994.96 100.00%
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Counterparts

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

No.

Major Name Market Value

JP MORGAN SECS PLC (PARENT)

199,284,591.87

Top 5 borrowers in last Month

No. | Counterparty Market Value
1 | JP MORGAN SECS PLC (PARENT) 212,007,979.07
2 | MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT) 168,485,145.91
3 | MERRILL LYNCH INTERNATIONAL (PARENT) 153,298,803.43
4 | NATIXIS (PARENT) 149,518,714.55
5 | BARCLAYS CAPITAL SECURITIES LIMITED (PARENT) 126,992,322.81
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