
Securities Lending Report

SSTL - HITIF - EUROPEAN INDEX FUND

Report as at 26/05/2025

Summary of policy

% limit on maximum percentage of book on loan 25%

Revenue Split 75/25 *

Name of the Fund SSTL - HITIF - EUROPEAN INDEX FUND

Replication Mode Physical replication

ISIN Code GB00B80QGH28

Total net assets (AuM) 5,868,708,677

Reference currency of the fund GBP

Securities lending data - as at 26/05/2025

Currently on loan in GBP (base currency) 1,083,654,076.35

Current percentage on loan (in % of the fund AuM) 18.46%

Collateral value (cash and securities) in  GBP (base currency) 1,144,567,067.74

Collateral value (cash and securities) in % of loan 106%

Collateral data - as at 26/05/2025

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 6,481,339.85 5,461,825.18 0.48%

AU000000HUB4 HUB24 ODSH HUB24 COM AU AUD AAA 1,956,093.73 938,219.45 0.08%

AU000000SEK6 SEEK ODSH SEEK COM AU AUD AAA 1,851,739.98 888,167.29 0.08%

BMG0171K1018 ALI HEALTH ODSH ALI HEALTH COM HK HKD 729,823.55 69,053.88 0.01%

BMG677491539 OOIL ODSH OOIL COM HK HKD 131,782.13 12,468.86 0.00%

CA0636711016 BMO ODSH BMO COM CA CAD AAA 16,286,779.18 8,772,604.66 0.77%

CA0641491075 BANK NOVA ODSH BANK NOVA COM CA CAD AAA 4,301.46 2,316.91 0.00%

CA33767E2024 FIRSTSERVICE ODSH FIRSTSERVICE REI CA CAD AAA 967,079.22 520,901.25 0.05%

CA56501R1064 MANULIFE FINANCI ODSH MANULIFE FINANCI COM CA CAD AAA 362,641.60 195,330.91 0.02%

CH0038863350 NESTLE ODSH NESTLE COM CH CHF 2,602,576.51 2,348,048.10 0.21%

Securities lending statistics

12-month average on loan in GBP (base currency) 831,743,020.24

12-month average on loan as a % of the fund AuM 17.90%

12-month maximum on loan in GBP 1,323,174,920.54

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) 1,410,690.96

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0304%

* 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 26/05/2025

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

CNE1000002Q2 SINOPEC CORP. ODSH SINOPEC CORP. COM CN HKD 667,270.78 63,135.31 0.01%

CNE1000003G1 ICBC ODSH ICBC COM CN HKD 17,785,305.29 1,682,796.25 0.15%

CNE1000003W8 PETROCHINA ODSH PETROCHINA COM CN HKD 9,810,105.40 928,204.96 0.08%

DE0006599905 MERCK ODSH MERCK COM DE EUR AAA 18,139,750.48 15,286,367.99 1.34%

DE0007030009 RHEINMETALL ODSH RHEINMETALL COM DE EUR AAA 249,143.63 209,953.34 0.02%

DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 258.38 217.74 0.00%

DE000A1EWWW0 ADIDAS ODSH ADIDAS COM DE EUR AAA 25,244,628.33 21,273,648.65 1.86%

FI4000571054 KALMAR ODSH KALMAR COM FI EUR AA1 29.42 24.79 0.00%

FR0000120404 ACCOR ODSH ACCOR COM FR EUR AA2 7,239,804.60 6,100,983.44 0.53%

FR0000120404 ACCOR ODSH ACCOR COM FR EUR AA2 16,802,817.79 14,159,734.79 1.24%

FR0000121329 THALES ODSH THALES COM FR EUR AA2 25,244,471.92 21,273,516.85 1.86%

FR0000121972 SCHNEIDER ODSH SCHNEIDER COM FR EUR AA2 3,522,925.32 2,968,769.22 0.26%

FR0000121972 SCHNEIDER ODSH SCHNEIDER COM FR EUR AA2 16,802,477.91 14,159,448.37 1.24%

FR0000124141 VEOLIA ENVIRON ODSH VEOLIA ENVIRON COM FR EUR AA2 16,802,940.04 14,159,837.81 1.24%

FR0000125338 CAPGEMINI ODSH CAPGEMINI COM FR EUR AA2 30,178,261.39 25,431,221.30 2.22%

FR0000131104 BNP ODSH BNP COM FR EUR AA2 5,283,669.19 4,452,548.10 0.39%

FR0000131104 BNP ODSH BNP COM FR EUR AA2 408,265.28 344,045.16 0.03%

FR001400IKW5 FRGV 0.550 03/01/39 FRANCE GOV FR EUR AA2 10,732,111.71 9,043,950.69 0.79%

GB0002374006 ORD 28 101/108P DIAGEO CST GB GBP AA3 3,663,971.95 3,663,971.95 0.32%

GB0002875804 ORD 25P BRITISH AMERICAN TOBACCO CST GB GBP AA3 20,185,621.10 20,185,621.10 1.76%

GB0007188757 ORD GBP0.10(REGD) RIO TINTO CST GB GBP AA3 4,247,687.50 4,247,687.50 0.37%

GB0007669376 ORD GBP0.15 ST.JAMES PLACE CAP CST GB GBP AA3 516,705.45 516,705.45 0.05%

GB0007908733 ORD GBP0.50 SCOT & SOUTHERN ENERGY CST GB GBP AA3 528,946.32 528,946.32 0.05%

GB0007980591 ORD USD0.25 BP PLC CST GB GBP AA3 28,803,236.73 28,803,236.73 2.52%

GB0008706128 ORD GBP0.25 LLOYDS BANKING GROUP CST GB GBP AA3 468,540.99 468,540.99 0.04%

GB0009895292 ORD USD0.25 ASTRAZENECA CST GB GBP AA3 104.36 104.36 0.00%

GB0031348658 ORD 25P BARCLAYS BANK PLC CST GB GBP AA3 14,003,972.27 14,003,972.27 1.22%

GB00B19NLV48 ORD USD0.10 EXPERIAN GROUP LIMITED CST GB GBP AA3 454.56 454.56 0.00%

GB00B1L6W962 UKTI 1 1/8 11/22/37 UK TREASURY GIL GB GBP AA3 16,829,187.94 16,829,187.94 1.47%

GB00B3D4VD98 UKTI 1 1/4 11/22/32 UK TREASURY GIL GB GBP AA3 6,446,326.37 6,446,326.37 0.56%

GB00B3LZBF68 UKTI 0 5/8 03/22/40 UK TREASURY GIL GB GBP AA3 1,611,581.98 1,611,581.98 0.14%

GB00B3MYD345 UKTI 0 5/8 11/22/42 UK TREASURY GIL GB GBP AA3 1.02 1.02 0.00%

GB00B63H8491 ROLLS ROYCE ODSH ROLLS ROYCE CST GB GBP AA3 532,479.82 532,479.82 0.05%

GB00BGLP8L22 IMI ODSH IMI CST GB GBP AA3 519,904.48 519,904.48 0.05%

GB00BL6K5J42 ENDEAVOUR MING ODSH ENDEAVOUR MING CST GB GBP AA3 532,478.60 532,478.60 0.05%

GB00BM8PJY71 NATWEST GRP ODSH NATWEST GRP CST GB GBP AA3 366,899.23 366,899.23 0.03%

GB00BMX86B70 HALEON PLC ORD GBP1.25 HALEON PLC ORD GBP1.25 CST GB GBP AA3 16,081.21 16,081.21 0.00%

GB00BP6MXD84 SHELL ODSH SHELL CST GB GBP AA3 169.40 169.40 0.00%

IT0000072618 INTESA SANPAOLO ODSH INTESA SANPAOLO COM IT EUR 7,393,672.69 6,230,648.08 0.54%



Collateral data - as at 26/05/2025

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

IT0003242622 TERNA ODSH TERNA COM IT EUR 330,552.08 278,556.24 0.02%

IT0003796171 POSTE ITALIANE ODSH POSTE ITALIANE COM IT EUR 4,815,977.18 4,058,424.04 0.35%

IT0004176001 PRYSMIAN ODSH PRYSMIAN COM IT EUR 2,909,019.93 2,451,431.14 0.21%

JP1024511P82 JPGV 0.005 08/01/25 JAPAN GOV JP JPY A1 1,070,637,551.99 5,560,762.69 0.49%

JP1024551PC4 JPGV 0.005 12/01/25 JAPAN GOV JP JPY A1 471,726,388.12 2,450,090.13 0.21%

JP1024721R52 JPGV 0.700 05/01/27 JAPAN GOV JP JPY A1 3,240,320,670.27 16,829,835.88 1.47%

JP1051711Q82 JPGV 0.400 06/20/29 JAPAN GOV JP JPY A1 462,034,392.44 2,399,751.07 0.21%

JP1051781R45 JPGV 1.000 03/20/30 JAPAN GOV JP JPY A1 3,240,298,170.71 16,829,719.02 1.47%

JP1103681NA2 JPGV 0.200 09/20/32 JAPAN GOV JP JPY A1 930,802,598.85 4,834,476.76 0.42%

JP1120231J51 JPGV 0.100 03/10/28 JAPAN GOV JP JPY A1 5,077,432,543.84 26,371,574.02 2.30%

JP1120241K56 JPGV 0.100 03/10/29 JAPAN GOV JP JPY A1 5,080,352,022.29 26,386,737.44 2.31%

JP1120271N56 JPGV 0.005 03/10/32 JAPAN GOV JP JPY A1 3,240,326,954.59 16,829,868.52 1.47%

JP12009817B7 JPGV 2.100 09/20/27 JAPAN GOV JP JPY A1 5,080,272,511.40 26,386,324.47 2.31%

JP1201601H38 JPGV 0.700 03/20/37 JAPAN GOV JP JPY A1 5,080,326,971.66 26,386,607.33 2.31%

JP1201681K44 JPGV 0.400 03/20/39 JAPAN GOV JP JPY A1 4,839,721,258.28 25,136,930.19 2.20%

JP1201691K75 JPGV 0.300 06/20/39 JAPAN GOV JP JPY A1 4,731,891,778.58 24,576,876.84 2.15%

JP1201701KA5 JPGV 0.300 09/20/39 JAPAN GOV JP JPY A1 2,343,896,699.52 12,173,917.58 1.06%

JP1201711L13 JPGV 0.300 12/20/39 JAPAN GOV JP JPY A1 3,881,243,149.56 20,158,710.16 1.76%

JP1201721L45 JPGV 0.400 03/20/40 JAPAN GOV JP JPY A1 3,509,401,994.83 18,227,411.92 1.59%

JP1201761M45 JPGV 0.500 03/20/41 JAPAN GOV JP JPY A1 3,509,390,879.82 18,227,354.19 1.59%

JP1201781MA3 JPGV 0.500 09/20/41 JAPAN GOV JP JPY A1 3,509,409,045.43 18,227,448.54 1.59%

JP1201791N14 JPGV 0.500 12/20/41 JAPAN GOV JP JPY A1 3,411,094,628.16 17,716,815.28 1.55%

JP1201851P76 JPGV 1.100 06/20/43 JAPAN GOV JP JPY A1 3,509,384,406.82 18,227,320.57 1.59%

JP1201861PA6 JPGV 1.500 09/20/43 JAPAN GOV JP JPY A1 5,070,483,672.90 26,335,482.42 2.30%

JP1201891Q77 JPGV 1.900 06/20/44 JAPAN GOV JP JPY A1 5,080,316,465.06 26,386,552.76 2.31%

JP1300411DC2 JPGV 1.700 12/20/43 JAPAN GOV JP JPY A1 5,070,476,930.35 26,335,447.40 2.30%

JP1300781P48 JPGV 1.400 03/20/53 JAPAN GOV JP JPY A1 3,082,686,643.11 16,011,103.70 1.40%

JP1400031A58 JPGV 2.200 03/20/50 JAPAN GOV JP JPY A1 5,080,310,658.23 26,386,522.60 2.31%

JP1400121K57 JPGV 0.500 03/20/59 JAPAN GOV JP JPY A1 4,682,229,336.83 24,318,936.09 2.12%

JP1470011Q24 JPGV 0.300 12/20/28 JAPAN GOV JP JPY A1 1,273,215,783.04 6,612,929.66 0.58%

JP3116000005 ASAHI GROUP ODSH ASAHI GROUP COM JP JPY A1 78,437,699.83 407,395.98 0.04%

JP3134800006 IHI ODSH IHI COM JP JPY A1 497,035,499.34 2,581,542.61 0.23%

JP3205800000 KAO ODSH KAO COM JP JPY A1 59,817,599.86 310,685.42 0.03%

JP3242800005 CANON ODSH CANON COM JP JPY A1 504,802,798.93 2,621,885.03 0.23%

JP3258000003 KIRIN HOLDINGS ODSH KIRIN HOLDINGS COM JP JPY A1 176,991,498.85 919,272.56 0.08%

JP3405400007 SUMITOMO HEAVY I ODSH SUMITOMO HEAVY I COM JP JPY A1 70,086,749.83 364,022.15 0.03%

JP3493800001 DAI NIPPONPRINTG ODSH DAI NIPPONPRINTG COM JP JPY A1 10,309,599.51 53,546.82 0.00%

JP3621000003 TORAY INDUSTRIES ODSH TORAY INDUSTRIES COM JP JPY A1 382,363,799.21 1,985,951.59 0.17%

JP3788600009 HITACHI ODSH HITACHI COM JP JPY A1 604,235,199.35 3,138,324.96 0.27%



Collateral data - as at 26/05/2025

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

JP3802300008 FAST RETAILING ODSH FAST RETAILING COM JP JPY A1 3,588,875,998.98 18,640,190.34 1.63%

JP3811000003 FUJIKURA ODSH FUJIKURA COM JP JPY A1 715,327,199.72 3,715,323.45 0.32%

JP3854600008 HONDA ODSH HONDA COM JP JPY A1 1,836,888,999.71 9,540,580.56 0.83%

JP3932000007 YASKAWA ELECTRIC ODSH YASKAWA ELECTRIC COM JP JPY A1 14,944,498.89 77,619.93 0.01%

JP3970300004 RECRUIT HOLDINGS ODSH RECRUIT HOLDINGS COM JP JPY A1 1,198,930,599.45 6,227,101.35 0.54%

KYG017191142 ALIBABA ODSH ALIBABA COM HK HKD 65,851,991.04 6,230,732.72 0.54%

KYG5479M1050 LI AUTO ODSH LI AUTO COM HK HKD 10,077,829.91 953,536.31 0.08%

KYG596691041 MEITUAN ODSH MEITUAN COM HK HKD 65,851,918.75 6,230,725.88 0.54%

KYG6470A1168 NEW ORIENTAL ODSH NEW ORIENTAL COM HK HKD 115,833,953.31 10,959,887.34 0.96%

KYG8208B1014 JD.COM ODSH JD.COM COM HK HKD 348,966,662.33 33,018,257.56 2.88%

KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 101,633,309.87 9,616,261.85 0.84%

KYG9828G1082 XINYI GLASS ODSH XINYI GLASS COM HK HKD 3,634,031.29 343,841.96 0.03%

NL0000009082 KPN ODSH KPN COM NL EUR AAA 9,233,063.32 7,780,702.59 0.68%

NL0000226223 STMICROELECTRON ODSH STMICROELECTRON COM FR EUR AA2 12,306,315.48 10,370,532.23 0.91%

SE0017486889 ATLAS COPCO ODSH ATLAS COPCO COM SE SEK AAA 139,315,727.18 10,839,244.62 0.95%

US0079031078 AMD ODSH AMD COM US USD AAA 14,157,462.46 10,549,556.38 0.92%

US02209S1033 ALTRIA GROUP ODSH ALTRIA GROUP COM US USD AAA 1,172,991.17 874,064.58 0.08%

US0231351067 AMAZON.COM ODSH AMAZON.COM COM US USD AAA 13,239,074.21 9,865,211.38 0.86%

US0378331005 APPLE ODSH APPLE COM US USD AAA 407,547.30 303,687.42 0.03%

US0844231029 W R BERKLEY ODSH W R BERKLEY COM US USD AAA 4,614,698.79 3,438,682.97 0.30%

US0846707026 BERKSHIRE ODSH BERKSHIRE COM US USD AAA 3,270,451.34 2,437,005.28 0.21%

US1101221083 BRISTOL-MYERS ODSH BRISTOL-MYERS COM US USD AAA 6,995,146.41 5,212,494.23 0.46%

US12503M1080 CBOE GLO MARKETS ODSH CBOE GLO MARKETS COM US USD AAA 2,001,247.76 1,491,247.19 0.13%

US14040H1059 CAPITAL ONE FIN ODSH CAPITAL ONE FIN COM US USD AAA 184.03 137.13 0.00%

US1890541097 CLOROX ODSH CLOROX COM US USD AAA 6,290,859.62 4,687,688.80 0.41%

US1912161007 COCA-COLA ODSH COCA-COLA COM US USD AAA 18,376,182.76 13,693,172.53 1.20%

US1941621039 COLGATE ODSH COLGATE COM US USD AAA 4,949,409.70 3,688,095.72 0.32%

US2058871029 CONAGRA BRANDS ODSH CONAGRA BRANDS COM US USD AAA 2,555,578.00 1,904,311.19 0.17%

US2172041061 COPART ODSH COPART COM US USD AAA 266,988.25 198,948.62 0.02%

US2193501051 CORNING ODSH CORNING COM US USD AAA 2,917,266.01 2,173,826.16 0.19%

US2358511028 DANAHER ODSH DANAHER COM US USD AAA 2,623,589.42 1,954,990.49 0.17%

US2371941053 DARDEN ODSH DARDEN COM US USD AAA 4,164,371.29 3,103,117.51 0.27%

US2788651006 ECOLAB ODSH ECOLAB COM US USD AAA 337,505.06 251,494.83 0.02%

US36828A1016 GE VERNOVA ODSH GE VERNOVA COM US USD AAA 31,861.19 23,741.64 0.00%

US3696043013 GE ODSH GE COM US USD AAA 9,385,602.53 6,993,763.42 0.61%

US4592001014 IBM ODSH IBM COM US USD AAA 163,555.84 121,875.06 0.01%

US5010441013 KROGER ODSH KROGER COM US USD AAA 584,073.52 435,227.47 0.04%

US5486611073 LOWE S ODSH LOWE S COM US USD AAA 1,052,920.02 784,592.52 0.07%

US59156R1086 METLIFE ODSH METLIFE COM US USD AAA 3,312,333.73 2,468,214.31 0.22%



Collateral data - as at 26/05/2025

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

US5949181045 MICROSOFT ODSH MICROSOFT COM US USD AAA 46,205,400.18 34,430,356.11 3.01%

US64110L1061 NETFLIX ODSH NETFLIX COM US USD AAA 1,160,987.51 865,119.95 0.08%

US6541061031 NIKE ODSH NIKE COM US USD AAA 682,615.50 508,656.88 0.04%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 36,003,257.78 26,828,140.90 2.34%

US7234841010 PINNACLE WEST ODSH PINNACLE WEST COM US USD AAA 2,328,613.37 1,735,186.52 0.15%

US7475251036 QUALCOMM ODSH QUALCOMM COM US USD AAA 19,002,186.11 14,159,644.37 1.24%

US79466L3024 SALESFORCE ODSH SALESFORCE COM US USD AAA 20,466,076.53 15,250,475.06 1.33%

US8168511090 SEMPRA USA ODSH SEMPRA USA COM US USD AAA 873,922.60 651,211.03 0.06%

US8574771031 STATE STREET ODSH STATE STREET COM US USD AAA 3,956,837.29 2,948,471.75 0.26%

US86800U3023 SUPER MICRO COMP ODSH SUPER MICRO COMP COM US USD AAA 39.86 29.70 0.00%

US8793601050 TELEDYNE TECH ODSH TELEDYNE TECH COM US USD AAA 1,142,422.11 851,285.78 0.07%

US912797PD35 UST BILL 01/22/26 US TREASURY GOV US USD AAA 959,591.61 715,048.04 0.06%

US912810QN19 UST 4.750 02/15/41 US TREASURY GOV US USD AAA 568,468.78 423,599.46 0.04%

US912810QQ40 UST 4.375 05/15/41 US TREASURY GOV US USD AAA 421,145.01 313,819.87 0.03%

US912810RR14 UST 1.000 02/15/46 US TREASURY GOV US USD AAA 114,958.30 85,662.18 0.01%

US912810ST60 UST 1.375 11/15/40 US TREASURY GOV US USD AAA 10,178.23 7,584.40 0.00%

US912810TW80 UST 4.750 11/15/43 US TREASURY GOV US USD AAA 12,605,457.63 9,393,066.47 0.82%

US912810TY47 UST 2.125 02/15/54 US TREASURY GOV US USD AAA 3,651,785.65 2,721,159.86 0.24%

US9128284V99 UST 2.875 08/15/28 US TREASURY GOV US USD AAA 93,443.80 69,630.46 0.01%

US91282CAL54 UST 0.375 09/30/27 US TREASURY GOV US USD AAA 1,066,370.47 794,615.24 0.07%

US91282CBL46 UST 1.125 02/15/31 US TREASURY GOV US USD AAA 106,448.63 79,321.12 0.01%

US91282CDK45 UST 1.250 11/30/26 US TREASURY GOV US USD AAA 1,557,645.40 1,160,693.03 0.10%

US91282CEB37 UST 1.875 02/28/29 US TREASURY GOV US USD AAA 213,791.24 159,308.40 0.01%

US91282CFV81 UST 4.125 11/15/32 US TREASURY GOV US USD AAA 1,978,816.65 1,474,532.45 0.13%

US91282CHC82 UST 3.375 05/15/33 US TREASURY GOV US USD AAA 562,899.77 419,449.66 0.04%

US91282CHE49 UST 3.625 05/31/28 US TREASURY GOV US USD AAA 491,284.03 366,084.57 0.03%

US91282CJY84 UST 1.750 01/15/34 US TREASURY GOV US USD AAA 8,650,933.01 6,446,318.03 0.56%

US91282CKD29 UST 4.250 02/28/29 US TREASURY GOV US USD AAA 175,256.40 130,593.83 0.01%

US91282CKL45 UST 2.125 04/15/29 US TREASURY GOV US USD AAA 2,162,703.01 1,611,556.97 0.14%

US91282CLE92 UST 1.875 07/15/34 US TREASURY GOV US USD AAA 253,272.96 188,728.55 0.02%

US91282CLQ23 UST 3.875 10/15/27 US TREASURY GOV US USD AAA 22,584,645.54 16,829,145.20 1.47%

Total: 1,144,567,067.74 100.00%



Counterparts

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

No. Major Name Market Value

1 JP MORGAN SECS PLC (PARENT) 193,032,644.68

Top 5 borrowers in last Month

No. Counterparty Market Value

1 MERRILL LYNCH INTERNATIONAL (PARENT) 220,017,501.31

2 MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT) 150,707,013.01

3 NATIXIS (PARENT) 125,152,964.35

4 JP MORGAN SECS PLC (PARENT) 81,000,160.00

5 BARCLAYS CAPITAL SECURITIES LIMITED (PARENT) 73,496,212.62
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