4X) Hsec

Securities Lending Report
SSTL - HITIF - EUROPEAN INDEX FUND
Report as at 05/05/2025

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)

5,602,998,835

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 05/05/2025

Currently on loan in GBP (base currency)

1,113,856,166.70

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

19.88%

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

1,174,427,608.79

Collateral value (cash and securities) in % of loan

105%

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%

Collateral data - as at 05/05/2025

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

AU000000WBC1 WESTPAC ODSH WESTPAC COM AU AUD AAA 652,407.25 316,725.61 0.03%
BE0003470755 SOLVAY ODSH SOLVAY COM BE EUR AA3 4,272,202.32 3,639,061.95 0.31%
CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 1,193,279.99 650,607.92 0.06%
CH0011075394 ZURICH INS GROUP ODSH ZURICH INS GROUP COM CH CHF 5,108,162.00 4,657,119.93 0.40%
CH0012221716 ABB ODSH ABB COM CH CHF 768.22 700.39 0.00%
CH0044328745 CHUBB LTD CH ODSH CHUBB LTD CH COM us uUsD AAA 181,121.22 135,653.79 0.01%
CNE1000002L3 CHINA LIFE INS ODSH CHINA LIFE INS COM CN HKD 50,190,502.95 4,861,253.99 0.41%
CNE1000003G1 ICBC ODSH ICBC COM CN HKD 141,928,748.39 13,746,658.31 1.17%
CNE100003F19 WUXI APPTEC ODSH WUXI APPTEC COM CN HKD 8,212,481.19 795,428.51 0.07%
DE0001102382 DEGV 1.000 08/15/25 GERMANY GOV DE EUR AAA 152,695.75 130,066.24 0.01%




Collateral data - as at 05/05/2025

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

DE0005140008 DEUTSCHE BANK ODSH DEUTSCHE BANK COM DE EUR AAA 4,548,944 .33 3,874,790.79 0.33%
DE0006047004 HEIDELBERG MATER ODSH HEIDELBERG MATER COM DE EUR AAA 20,804,248.60 17,721,059.01 1.51%
DE0006599905 MERCK ODSH MERCK COM DE EUR AAA 12,507,966.28 10,654,285.71 0.91%
DEOOOENAG999 E.ON ODSH E.ON COM DE EUR AAA 21,661,200.71 18,451,010.82 1.57%
F10009005987 UPM KYMMENE OYJ ODSH UPM KYMMENE OYJ COM Fl EUR AA1 5,445,893.48 4,638,812.08 0.39%
FR0000120271 TOTALENERGIES ODSH TOTALENERGIES COM FR EUR AA2 14,284,366.97 12,167,423.82 1.04%
FR0000121972 SCHNEIDER ODSH SCHNEIDER COM FR EUR AA2 20,711,509.40 17,642,063.76 1.50%
FR0013154044 FRGV 1.250 05/25/36 FRANCE GOV FR EUR AA2 5,616,822.99 4,784,409.84 0.41%
FR0013313582 FRGV 1.250 05/25/34 FRANCE GOV FR EUR AA2 9,976,354.23 8,497,858.56 0.72%
FR0013341682 FRGV 0.750 11/25/28 FRANCE GOV FR EUR AA2 47.46 40.43 0.00%
FR0014002JM6 FRGV 0.500 06/25/44 FRANCE GOV FR EUR AA2 8.98 7.65 0.00%
GB0002634946 ORD 2.5P BAE SYSTEMS CST GB GBP AA3 650,580.30 650,580.30 0.06%
GB0004544929 ORD GBPO0.10 IMPERIAL TOBACCO CST GB GBP AA3 7,000,881.30 7,000,881.30 0.60%
GB0007908733 ORD GBPO0.50 SCOT & SOUTHERN ENERGY CST GB GBP AA3 33.83 33.83 0.00%
GB0007980591 ORD USDO0.25 BP PLC CST GB GBP AA3 21,880,781.89 21,880,781.89 1.86%
GB00OBOSWJX34 ORD GBP5 LONDON STOCK EXCHANGE CST GB GBP AA3 650,531.25 650,531.25 0.06%
GB00OB1L6W962 UKTI 1 1/8 11/22/37 UK TREASURY GIL GB GBP AA3 8,497,326.38 8,497,326.38 0.72%
GB00B1YW4409 ORD GBP73 19/22P 3| GROUP PLC CST GB GBP AA3 19,184,995.20 19,184,995.20 1.63%
GB00B3D4VD98 UKTI 1 1/4 11/22/32 UK TREASURY GIL GB GBP AA3 8,498,020.62 8,498,020.62 0.72%
GB00B421JZ66 UKTI 0 1/2 03/22/50 UK TREASURY GIL GB GBP AA3 91,430.45 91,430.45 0.01%
GB00BLGZ9862 TESCO ODSH TESCO CST GB GBP AA3 19,184,973.92 19,184,973.92 1.63%
GB00BMJ6DW54 INFORMA ODSH INFORMA CST GB GBP AA3 17,883,978.84 17,883,978.84 1.52%
IEO00IVNQZ81 TE CONNECTITY ODSH TE CONNECTITY COM us usD AAA 1,968,465.54 1,474,315.41 0.13%
ITO003128367 ENEL ODSH ENEL COM IT EUR 4,313,433.23 3,674,182.44 0.31%
JP1024551PC4 JPGV 0.005 12/01/25 JAPAN GOV JP JPY A1l 4,799,308,777.89 25,017,664.90 2.13%
JP1024601Q58 JPGV 0.300 05/01/26 JAPAN GOV JP JPY A1l 4,799,317,092.10 25,017,708.24 2.13%
JP1024681R19 JPGV 0.600 01/01/27 JAPAN GOV JP JPY A1l 4,205,692,490.75 21,923,283.18 1.87%
JP1051681Q54 JPGV 0.600 03/20/29 JAPAN GOV JP JPY A1l 4,799,288,115.15 25,017,557.19 2.13%
JP1051701Q76 JPGV 0.600 06/20/29 JAPAN GOV JP JPY A1l 4,205,697,142.79 21,923,307.43 1.87%
JP1103571L10 JPGV 0.100 12/20/29 JAPAN GOV JP JPY A1l 791,064,883.30 4,123,634.69 0.35%
JP1103741Q44 JPGV 0.800 03/20/34 JAPAN GOV JP JPY A1l 470,778,959.86 2,454,059.70 0.21%
JP1200901690 JPGV 2.200 09/20/26 JAPAN GOV JP JPY A1l 153,810.91 801.78 0.00%
JP1201681K44 JPGV 0.400 03/20/39 JAPAN GOV JP JPY A1l 5,007,690,419.93 26,103,909.26 2.22%
JP1201691K75 JPGV 0.300 06/20/39 JAPAN GOV JP JPY A1l 4,901,556,178.94 25,550,656.49 2.18%
JP1201701KA5 JPGV 0.300 09/20/39 JAPAN GOV JP JPY A1l 2,431,488,898.27 12,674,778.24 1.08%
JP1201711L13 JPGV 0.300 12/20/39 JAPAN GOV JP JPY A1l 5,236,634,194.89 27,297,339.17 2.32%
JP1201761M45 JPGV 0.500 03/20/41 JAPAN GOV JP JPY A1l 4,205,666,245.55 21,923,146.37 1.87%
JP1201771M76 JPGV 0.400 06/20/41 JAPAN GOV JP JPY A1l 4,799,300,124.13 25,017,619.79 2.13%
JP1201801N46 JPGV 0.800 03/20/42 JAPAN GOV JP JPY A1l 376,917,554.88 1,964,782.33 0.17%




Collateral data - as at 05/05/2025

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

JP1201811N77 JPGV 0.900 06/20/42 JAPAN GOV JP JPY A1l 2,260,191,815.06 11,781,846.94 1.00%
JP1201831P14 JPGV 1.400 12/20/42 JAPAN GOV JP JPY A1l 4,198,947,059.96 21,888,120.84 1.86%
JP1201871Q14 JPGV 1.300 12/20/43 JAPAN GOV JP JPY A1l 2,607,374,999.74 13,591,631.01 1.16%
JP1201891Q77 JPGV 1.900 06/20/44 JAPAN GOV JP JPY A1l 346,000,142.48 1,803,617.15 0.15%
JP13002717A6 JPGV 2.500 09/20/37 JAPAN GOV JP JPY A1l 1,691,279,106.57 8,816,239.15 0.75%
JP1300371C98 JPGV 1.900 09/20/42 JAPAN GOV JP JPY A1l 4,205,653,895.10 21,923,081.99 1.87%
JP1300411DC2 JPGV 1.700 12/20/43 JAPAN GOV JP JPY A1l 6,531,985,563.78 34,049,700.39 2.90%
JP1300581J30 JPGV 0.800 03/20/48 JAPAN GOV JP JPY A1l 947,817,671.52 4,940,750.01 0.42%
JP1300591J79 JPGV 0.700 06/20/48 JAPAN GOV JP JPY A1l 5,833,763,856.00 30,410,035.28 2.59%
JP1300651L15 JPGV 0.400 12/20/49 JAPAN GOV JP JPY A1l 5,408,377,511.60 28,192,596.58 2.40%
JP1300761NA3 JPGV 1.400 09/20/52 JAPAN GOV JP JPY A1l 4,799,298,953.93 25,017,613.69 2.13%
JP1300811Q17 JPGV 1.600 12/20/53 JAPAN GOV JP JPY A1l 785,694,999.10 4,095,642.75 0.35%
JP1300821Q49 JPGV 1.800 03/20/54 JAPAN GOV JP JPY A1l 73,897,806.71 385,211.84 0.03%
JP14000117B7 JPGV 2.400 03/20/48 JAPAN GOV JP JPY A1l 8,949,683,581.15 46,652,590.02 3.97%
JP1400121K57 JPGV 0.500 03/20/59 JAPAN GOV JP JPY A1l 6,510,370,590.21 33,937,026.63 2.89%
JP1400131L54 JPGV 0.500 03/20/60 JAPAN GOV JP JPY A1l 1,118,499,455.46 5,830,473.90 0.50%
JP3134800006 IHI ODSH IHI COM JP JPY A1l 23,572,499.29 122,877.88 0.01%
JP3143600009 ITOCHU ODSH ITOCHU COM JP JPY A1l 2,638,637,398.01 13,754,594 .52 1.17%
JP3201200007 OLYMPUS ODSH OLYMPUS COM JP JPY A1l 1,345,638,199.60 7,014,494.61 0.60%
JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1l 153,264,149.69 798,929.87 0.07%
JP3249600002 KYOCERA ODSH KYOCERA COM JP JPY A1l 340,799.99 1,776.51 0.00%
JP3269600007 KURARAY ODSH KURARAY COM JP JPY A1l 167,799.65 874.70 0.00%
JP3292200007 JTEKT ODSH JTEKT COM JP JPY A1l 112,899.79 588.52 0.00%
JP3294460005 INPEX ODSH INPEX COM JP JPY A1l 762,614,398.14 3,975,329.02 0.34%
JP3381000003 NIPPON STEEL ODSH NIPPON STEEL COM JP JPY A1l 1,345,653,498.58 7,014,574.36 0.60%
JP3420600003 SEKISUIHOUSE ODSH SEKISUIHOUSE COM JP JPY A1l 630,967,199.86 3,289,083.22 0.28%
JP3421800008 SECOM ODSH SECOM COM JP JPY A1l 1,345,537,999.40 7,013,972.29 0.60%
JP3436100006 SOFTBANK GROUP ODSH SOFTBANK GROUP COM JP JPY A1l 1,345,488,499.75 7,013,714.26 0.60%
JP3476480003 DAI-ICHILIFEHLDG ODSH DAI-ICHILIFEHLDG COM JP JPY A1l 932,528,399.42 4,861,050.64 0.41%
JP3569200003 TOKYU FUDOSAN ODSH TOKYU FUDOSAN COM JP JPY A1l 420,901,499.29 2,194,060.26 0.19%
JP3663900003 SOJITZ ODSH SOJITZ COM JP JPY A1l 346,299.95 1,805.18 0.00%
JP3721400004 JAPANSTEEL WORKS ODSH JAPANSTEEL WORKS COM JP JPY A1l 576,099.34 3,003.07 0.00%
JP3732000009 SOFTBANK ODSH SOFTBANK COM JP JPY A1l 1,388,219,299.03 7,236,459.84 0.62%
JP3756600007 NINTENDO ODSH NINTENDO COM JP JPY A1l 1,344,767,999.10 7,009,958.46 0.60%
JP3758190007 NEXON ODSH NEXON COM JP JPY A1l 1,516,285,548.84 7,904,039.00 0.67%
JP3893200000 MITSUI FUDOSAN ODSH MITSUI FUDOSAN COM JP JPY A1l 145,598.38 758.97 0.00%
JP3900000005 MHI ODSH MHI COM JP JPY A1l 268,263,148.10 1,398,392.53 0.12%
JP3902400005 MITSUBISHI ELEC ODSH MITSUBISHI ELEC COM JP JPY A1l 1,347,072,647.76 7,021,972.05 0.60%
KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 50,190,229.76 4,861,227.53 0.41%




Collateral data - as at 05/05/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
KYG9830T1067 XIAOMI ODSH XIAOMI COM HK HKD 141,928,752.93 13,746,658.75 1.17%
NL0000235190 AIRBUS NL ODSH AIRBUS NL COM FR EUR AA2 25,687,635.00 21,880,727.56 1.86%
NL0000235190 AIRBUS NL ODSH AIRBUS NL COM FR EUR AA2 22,522,786.92 19,184,909.95 1.63%
NL0010273215 ASML HOLDING ODSH ASML HOLDING COM NL EUR AAA 5,027,909.52 4,282,773.34 0.36%
NL0011585146 FERRARI ODSH FERRARI COM IT EUR 36,156.07 30,797.74 0.00%
NL0013654783 PROSUS ODSH PROSUS COM NL EUR AAA 2,247,407.10 1,914,341.37 0.16%
SE0000242455 SWEDBANK AB ODSH SWEDBANK AB COM SE SEK AAA 41,488,510.83 3,244,851.64 0.28%
UsS0200021014 ALLSTATE ODSH ALLSTATE COM us usD AAA 399.48 299.20 0.00%
US02079K3059 ALPHABET ODSH ALPHABET COM us usD AAA 9,350,680.52 7,003,349.62 0.60%
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us usD AAA 25,615,144.54 19,184,893.80 1.63%
US0378331005 APPLE ODSH APPLE COM us usD AAA 9,524,186.39 7,133,299.76 0.61%
US0846707026 BERKSHIRE ODSH BERKSHIRE COM us usD AAA 868,312.18 650,337.03 0.06%
US0970231058 BOEING ODSH BOEING COM us uUsD AAA 6,833,763.85 5,118,262.50 0.44%
US1746101054 CITIZNS FNCL ODSH CITIZNS FNCL COM us uUsD AAA 6,490,567.16 4,861,219.56 0.41%
US1912161007 COCA-COLA ODSH COCA-COLA COM us uUsD AAA 1,262,704.85 945,724.06 0.08%
US2193501051 CORNING ODSH CORNING COM us uUsD AAA 983,696.32 736,755.92 0.06%
US2310211063 CUMMINS ODSH CUMMINS COM us uUsD AAA 5,718,276.84 4,282,799.72 0.36%
US2358511028 DANAHER ODSH DANAHER COM us uUsD AAA 5,718,499.78 4,282,966.70 0.36%
US2435371073 DECKERS OUTDOOR ODSH DECKERS OUTDOOR COM us uUsD AAA 1,699,413.53 1,272,804.38 0.11%
US2546871060 WALT DISNEY ODSH WALT DISNEY COM us uUsD AAA 5,718,254.11 4,282,782.70 0.36%
US2600031080 DOVER ODSH DOVER COM us uUsD AAA 1,847,308.67 1,383,572.93 0.12%
US30303M1027 META PLATFORMS ODSH META PLATFORMS COM us uUsD AAA 9,346,260.71 7,000,039.33 0.60%
US42809H1077 HESS ODSH HESS COM us usD AAA 868,696.85 650,625.13 0.06%
US5949181045 MICROSOFT ODSH MICROSOFT COM us usD AAA 38,574,645.20 28,891,130.03 2.46%
US6153691059 MOODY S ODSH MOODY S COM us usD AAA 5,718,467.22 4,282,942.31 0.36%
US67066G1040 NVIDIA ODSH NVIDIA COM us usD AAA 38,568,057.59 28,886,196.13 2.46%
US6934751057 PNC FINL SVC ODSH PNC FINL SVC COM us usD AAA 6,490,540.74 4,861,199.77 0.41%
US70450Y1038 PAYPAL HLDG ODSH PAYPAL HLDG COM us usD AAA 5,796,559.21 4,341,430.62 0.37%
US7607591002 REPUBLIC SERVS ODSH REPUBLIC SERVS COM us usD AAA 4,304,247.23 3,223,738.44 0.27%
US7607591002 REPUBLIC SERVS ODSH REPUBLIC SERVS COM us usD AAA 10,760,126.20 8,058,977.69 0.69%
US912797PE18 UST BILL 07/17/25 US TREASURY GOV us usD AAA 2,634,869.04 1,973,429.53 0.17%
US912810PX00 UST 4.500 05/15/38 US TREASURY GOV us usD AAA 19,393,040.38 14,524,744 13 1.24%
US912810RK60 UST 2.500 02/15/45 US TREASURY GOV us usD AAA 11,346,586.78 8,498,217.22 0.72%
US912810ST60 UST 1.375 11/15/40 US TREASURY GOV us usD AAA 11,346,418.64 8,498,091.29 0.72%
US912810TP30 UST 1.500 02/15/53 US TREASURY GOV us usD AAA 7,282,238.50 5,454,155.14 0.46%
US91282CDY49 UST 1.875 02/15/32 US TREASURY GOV us usD AAA 29,170,848.20 21,847,997.93 1.86%
US91282CEP23 UST 2.875 05/15/32 US TREASURY GOV us uUsD AAA 11,343,328.45 8,495,776.84 0.72%
US91282CLV18 UST 1.625 10/15/29 US TREASURY GOV us uUsD AAA 2,213,387.54 1,657,753.87 0.14%
Total: 1,174,427,608.79 100.00%
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Counterparts

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

No.

Major Name Market Value

BARCLAYS CAPITAL SECURITIES LIMIT

279,536,045.26

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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