
Securities Lending Report

SSTL - HITIF - EUROPEAN INDEX FUND

Report as at 24/07/2025

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) 6,189,439,335

Reference currency of the fund GBP

Securities lending data - as at 24/07/2025

Currently on loan in GBP (base currency) 793,448,436.26

Current percentage on loan (in % of the fund AuM) 12.82%

Collateral value (cash and securities) in  GBP (base currency) 839,608,587.62

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

Collateral data - as at 24/07/2025

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

AU000000ASX7 ASX ODSH ASX COM AU AUD AAA 70.80 34.39 0.00%

AU000000CGF5 CHALLENGER LTD ODSH CHALLENGER LTD COM AU AUD AAA 8.03 3.90 0.00%

AU000000FMG4 FORTESCUE ODSH FORTESCUE COM AU AUD AAA 18.98 9.22 0.00%

AU000000STO6 SANTOS ODSH SANTOS COM AU AUD AAA 7.68 3.73 0.00%

AU000000TNE8 TECHNOLOGYONE ODSH TECHNOLOGYONE COM AU AUD AAA 39.26 19.07 0.00%

BE0974259880 D IETEREN GROUP ODSH D IETEREN GROUP COM BE EUR AA3 670,550.39 580,236.57 0.07%

BE0974293251 A B I ODSH A B I COM BE EUR AA3 8,581,486.12 7,425,679.16 0.88%

CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 1,204,250.87 652,197.93 0.08%

CA56501R1064 MANULIFE FINANCI ODSH MANULIFE FINANCI COM CA CAD AAA 1,204,204.97 652,173.07 0.08%

CA6330671034 NATL BK CANADA ODSH NATL BK CANADA COM CA CAD AAA 1,204,202.03 652,171.48 0.08%

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 18.59%

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) 1,554,214.17

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0317%

* 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 24/07/2025

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

CA8667961053 SUN LIFE ODSH SUN LIFE COM CA CAD AAA 803,608.61 435,218.18 0.05%

CA8672241079 SUNCOR ENERGY ODSH SUNCOR ENERGY COM CA CAD AAA 6,151.43 3,331.49 0.00%

CH0012032048 ROCHE HLDG PART ROCHE HLDG COM CH CHF 18,229,181.52 16,933,749.67 2.02%

CH0244767585 UBS GROUP ODSH UBS GROUP COM CH CHF 2,574,615.99 2,391,654.43 0.28%

CH0418792922 SIKA ODSH SIKA COM CH CHF 10,369,246.50 9,632,370.18 1.15%

CH1430134226 AMRIZE ODSH AMRIZE COM CH CHF 968,244.47 899,437.50 0.11%

DE0001102408 DEGV 08/15/26 GERMANY GOV DE EUR AAA 98,110.92 84,896.74 0.01%

DE0001102481 DEGV 08/15/50 GERMANY GOV DE EUR AAA 18,952,562.35 16,399,915.50 1.95%

DE0001102572 DEGV 08/15/52 GERMANY GOV DE EUR AAA 4,840,333.69 4,188,407.99 0.50%

DE0005439004 CONTINENT ODSH CONTINENT COM DE EUR AAA 14,907,740.88 12,899,875.29 1.54%

DE0005785604 FRESENIUS ODSH FRESENIUS COM DE EUR AAA 27,863,011.31 24,110,250.78 2.87%

DE0006599905 MERCK ODSH MERCK COM DE EUR AAA 14,770,856.49 12,781,427.33 1.52%

DE0007037129 RWE ODSH RWE COM DE EUR AAA 4,277,167.71 3,701,092.64 0.44%

DE0008402215 HANNOVER RUECK ODSH HANNOVER RUECK COM DE EUR AAA 15,081,404.80 13,050,149.09 1.55%

DE000A1EWWW0 ADIDAS ODSH ADIDAS COM DE EUR AAA 17,034,667.20 14,740,334.18 1.76%

DE000BU25042 DEGV 2.400 04/18/30 GERMANY GOV DE EUR AAA 576,115.16 498,520.45 0.06%

FI0009002422 OUTOKUMPU ODSH OUTOKUMPU COM FI EUR AA1 1,016,005.60 879,163.76 0.10%

FI4000571054 KALMAR ODSH KALMAR COM FI EUR AA1 2,034,090.55 1,760,126.81 0.21%

FR0000045072 CREDIT AGRICOLE ODSH CREDIT AGRICOLE COM FR EUR AA2 16.09 13.92 0.00%

FR0000121014 LVMH ODSH LVMH COM FR EUR AA2 2,821,146.10 2,441,176.91 0.29%

FR0013257524 FRGV 2.000 05/25/48 FRANCE GOV FR EUR AA2 12,131,766.63 10,497,786.21 1.25%

GB0000536739 ORD GBP0.10 ASHTEAD GROUP CST GB GBP AA3 3,664,460.79 3,664,460.79 0.44%

GB0002374006 ORD 28 101/108P DIAGEO CST GB GBP AA3 3,664,464.30 3,664,464.30 0.44%

GB0002634946 ORD 2.5P BAE SYSTEMS CST GB GBP AA3 24,110,281.91 24,110,281.91 2.87%

GB0002875804 ORD 25P BRITISH AMERICAN TOBACCO CST GB GBP AA3 13,882,290.84 13,882,290.84 1.65%

GB0003718474 GAMES WORKSHOP ODSH GAMES WORKSHOP CST GB GBP AA3 4,007,787.80 4,007,787.80 0.48%

GB0006776081 ORD GBP0.25 PEARSON CST GB GBP AA3 3,485,038.14 3,485,038.14 0.42%

GB0007980591 ORD USD0.25 BP PLC CST GB GBP AA3 3,664,458.40 3,664,458.40 0.44%

GB0008706128 ORD GBP0.25 LLOYDS BANKING GROUP CST GB GBP AA3 3,664,469.02 3,664,469.02 0.44%

GB0009895292 ORD USD0.25 ASTRAZENECA CST GB GBP AA3 3,664,384.20 3,664,384.20 0.44%

GB0030913577 ORD GBP0.05 BT GROUP PLC CST GB GBP AA3 5.98 5.98 0.00%

GB0032089863 ORD GBP0.50 NEXT PLC CST GB GBP AA3 14,908,169.60 14,908,169.60 1.78%

GB00B0SWJX34 ORD GBP5 LONDON STOCK EXCHANGE CST GB GBP AA3 652,172.50 652,172.50 0.08%

GB00B10RZP78 ORD SHARES OF 3 1/9 PENCE UNILEVER PLC CST GB GBP AA3 1,221,619.35 1,221,619.35 0.15%

GB00B24CGK77 ORD GBP0.10 RECKITT BENCKISER PLC CST GB GBP AA3 50.40 50.40 0.00%

GB00B3D4VD98 UKTI 1 1/4 11/22/32 UK TREASURY GIL GB GBP AA3 3,871,895.94 3,871,895.94 0.46%

GB00B3D4VD98 UKTI 1 1/4 11/22/32 UK TREASURY GIL GB GBP AA3 948,403.97 948,403.97 0.11%

GB00B3LZBF68 UKTI 0 5/8 03/22/40 UK TREASURY GIL GB GBP AA3 967,974.00 967,974.00 0.12%

GB00BD6K4575 COMPASS GROUP ODSH COMPASS GROUP CST GB GBP AA3 17,751,396.00 17,751,396.00 2.11%



Collateral data - as at 24/07/2025

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

GB00BDR05C01 NATIONAL GRID ODSH NATIONAL GRID CST GB GBP AA3 19,574,820.00 19,574,820.00 2.33%

GB00BH4HKS39 VODAFONE GROUP ODSH VODAFONE GROUP CST GB GBP AA3 4,010,700.35 4,010,700.35 0.48%

GB00BM8Z2V59 UKT 1 1/2 07/31/53 UK Treasury GIL GB GBP AA3 502,666.34 502,666.34 0.06%

GB00BPSNBG80 UKTI 1 1/4 11/22/2054 UK Treasury GIL GB GBP AA3 28,681,154.93 28,681,154.93 3.42%

GB00BZ1NTB69 UKTI 0 1/8 08/10/28 UK TREASURY GIL GB GBP AA3 948,255.18 948,255.18 0.11%

IT0000062072 GENERALI ODSH GENERALI COM IT EUR 5,939,094.59 5,139,181.06 0.61%

IT0000062957 MEDIOBANCA ODSH MEDIOBANCA COM IT EUR 3,210,268.09 2,777,889.58 0.33%

IT0000072170 FINECOBANK ODSH FINECOBANK COM IT EUR 5,939,108.70 5,139,193.27 0.61%

IT0001347308 BUZZI ODSH BUZZI COM IT EUR 15,872,226.82 13,734,458.37 1.64%

IT0003492391 DIASORIN ODSH DIASORIN COM IT EUR 5,382,276.15 4,657,358.33 0.55%

IT0003828271 RECORDATI ODSH RECORDATI COM IT EUR 9,676,967.34 8,373,614.28 1.00%

IT0004176001 PRYSMIAN ODSH PRYSMIAN COM IT EUR 5,939,073.05 5,139,162.42 0.61%

IT0004764699 BRUNELLO ODSH BRUNELLO COM IT EUR 5,943,572.09 5,143,055.50 0.61%

IT0004776628 BANCA MEDIOLANUM ODSH BANCA MEDIOLANUM COM IT EUR 413,075.19 357,439.70 0.04%

IT0004810054 UNIPOL ODSH UNIPOL COM IT EUR 4,019,012.75 3,477,707.57 0.41%

IT0004965148 MONCLER ODSH MONCLER COM IT EUR 5,343,040.36 4,623,407.05 0.55%

IT0005090300 INWIT ODSH INWIT COM IT EUR 2,795,238.83 2,418,758.99 0.29%

IT0005239360 UNI CREDIT ODSH UNI CREDIT COM IT EUR 5,939,067.68 5,139,157.77 0.61%

IT0005495657 SAIPEM ODSH SAIPEM COM IT EUR 751,286.30 650,098.47 0.08%

JE00B4T3BW64 ORD USD0.01 GLENCORE INTERNATIONAL CST GB GBP AA3 52.23 52.23 0.00%

JP1051671Q49 JPGV 0.400 03/20/29 JAPAN GOV JP JPY A1 1,069,313,428.26 5,385,535.53 0.64%

JP1120211G41 JPGV 0.100 03/10/26 JAPAN GOV JP JPY A1 5,703,698,523.61 28,726,349.30 3.42%

JP1120221H48 JPGV 0.100 03/10/27 JAPAN GOV JP JPY A1 5,394,304,099.06 27,168,102.09 3.24%

JP1120261M59 JPGV 0.005 03/10/31 JAPAN GOV JP JPY A1 3,880,798,307.37 19,545,417.29 2.33%

JP1120281P52 JPGV 0.005 03/10/33 JAPAN GOV JP JPY A1 188,311,507.90 948,420.07 0.11%

JP1120291Q59 JPGV 0.005 03/10/34 JAPAN GOV JP JPY A1 5,710,245,537.78 28,759,322.96 3.43%

JP12011419C6 JPGV 2.100 12/20/29 JAPAN GOV JP JPY A1 134,920,930.46 679,521.50 0.08%

JP1201171A43 JPGV 2.100 03/20/30 JAPAN GOV JP JPY A1 106,294,380.72 535,345.53 0.06%

JP1201251B37 JPGV 2.200 03/20/31 JAPAN GOV JP JPY A1 681,061,450.02 3,430,126.79 0.41%

JP1201391C86 JPGV 1.600 06/20/32 JAPAN GOV JP JPY A1 409,191.61 2,060.87 0.00%

JP1201861PA6 JPGV 1.500 09/20/43 JAPAN GOV JP JPY A1 559,698,748.57 2,818,890.53 0.34%

JP1300231675 JPGV 2.500 06/20/36 JAPAN GOV JP JPY A1 679,848,033.98 3,424,015.49 0.41%

JP1300591J79 JPGV 0.700 06/20/48 JAPAN GOV JP JPY A1 2,988,514,209.02 15,051,479.79 1.79%

JP1300771P16 JPGV 1.600 12/20/52 JAPAN GOV JP JPY A1 361,639,846.44 1,821,378.27 0.22%

JP1300821Q49 JPGV 1.800 03/20/54 JAPAN GOV JP JPY A1 22,496,204.69 113,300.84 0.01%

JP14000117B7 JPGV 2.400 03/20/48 JAPAN GOV JP JPY A1 3,295,894,600.82 16,599,583.44 1.98%

JP1400041B55 JPGV 2.200 03/20/51 JAPAN GOV JP JPY A1 993,998,663.00 5,006,217.05 0.60%

JP1400131L54 JPGV 0.500 03/20/60 JAPAN GOV JP JPY A1 228,094,239.94 1,148,783.51 0.14%

JP1742811R19 JPGV 01/20/26 JAPAN GOV JP JPY A1 845,616,853.98 4,258,900.61 0.51%



Collateral data - as at 24/07/2025

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

JP1743031R52 JPGV 08/04/25 JAPAN GOV JP JPY A1 187,960,895.33 946,654.23 0.11%

JP1743061R55 JPGV 08/18/25 JAPAN GOV JP JPY A1 49,985.68 251.75 0.00%

JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1 370,877,599.19 1,867,903.68 0.22%

JP3249600002 KYOCERA ODSH KYOCERA COM JP JPY A1 371,505,399.47 1,871,065.56 0.22%

JP3311400000 CYBERAGENT ODSH CYBERAGENT COM JP JPY A1 218,537,398.86 1,100,651.03 0.13%

JP3475350009 DAIICHI SANKYO ODSH DAIICHI SANKYO COM JP JPY A1 370,632,598.87 1,866,669.75 0.22%

JP3496400007 KDDI ODSH KDDI COM JP JPY A1 214,022,396.40 1,077,911.48 0.13%

JP3511800009 CHIBA BANK ODSH CHIBA BANK COM JP JPY A1 37,937,749.18 191,071.29 0.02%

JP3538800008 TDK ODSH TDK COM JP JPY A1 356,707,998.15 1,796,539.30 0.21%

JP3820000002 FUJI ELECTRIC ODSH FUJI ELECTRIC COM JP JPY A1 47,052,798.26 236,978.71 0.03%

JP3837800006 HOYA ODSH HOYA COM JP JPY A1 50,530,999.43 254,496.47 0.03%

KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 74,588,426.87 7,006,897.78 0.83%

NL0009446418 NLGV 3.750 01/15/42 NETHERLANDS GOV NL EUR AAA 4,128,655.27 3,572,582.76 0.43%

NL0010773842 NN GROUP ODSH NN GROUP COM NL EUR AAA 57.91 50.11 0.00%

NL0011821202 ING GROEP ODSH ING GROEP COM NL EUR AAA 704,587.99 609,689.78 0.07%

NL0015000RP1 NLGV 0.500 07/15/32 NETHERLANDS GOV NL EUR AAA 8,394,130.05 7,263,557.35 0.87%

SE0005190238 TELE2 ODSH TELE2 COM SE SEK AAA 3,502,676.23 271,341.24 0.03%

SE0021921269 SAAB ODSH SAAB COM SE SEK AAA 70,175,273.90 5,436,256.33 0.65%

US0010551028 AFLAC ODSH AFLAC COM US USD AAA 1,440,459.99 1,062,246.96 0.13%

US00130H1059 AES CORP ODSH AES CORP COM US USD AAA 30,026.76 22,142.81 0.00%

US00724F1012 ADOBE ODSH ADOBE COM US USD AAA 9,261,590.35 6,829,829.54 0.81%

US0079031078 AMD ODSH AMD COM US USD AAA 6,975,999.14 5,144,352.45 0.61%

US02079K1079 ALPHABET ODSH ALPHABET COM US USD AAA 12,836,340.77 9,465,978.96 1.13%

US02079K1079 ALPHABET ODSH ALPHABET COM US USD AAA 26,544,604.42 19,574,945.19 2.33%

US0231351067 AMAZON.COM ODSH AMAZON.COM COM US USD AAA 5,188,118.53 3,825,905.04 0.46%

US0255371017 AEP INC ODSH AEP INC COM US USD AAA 108.88 80.29 0.00%

US0326541051 ANALOG DEVICES ODSH ANALOG DEVICES COM US USD AAA 6,661,304.47 4,912,285.29 0.59%

US0378331005 APPLE ODSH APPLE COM US USD AAA 22,083,362.12 16,285,064.80 1.94%

US0378331005 APPLE ODSH APPLE COM US USD AAA 26,544,107.15 19,574,578.48 2.33%

US0533321024 AUTOZONE ODSH AUTOZONE COM US USD AAA 995,594.16 734,186.91 0.09%

US1011371077 BOSTON ODSH BOSTON COM US USD AAA 9,261,540.95 6,829,793.11 0.81%

US11135F1012 BROADCOM ODSH BROADCOM COM US USD AAA 26,544,659.64 19,574,985.91 2.33%

US20030N1019 COMCAST ODSH COMCAST COM US USD AAA 7,374,887.39 5,438,506.98 0.65%

US22160K1051 COSTCO WHOLESALE ODSH COSTCO WHOLESALE COM US USD AAA 12,835,949.21 9,465,690.21 1.13%

US31428X1063 FEDEX ODSH FEDEX COM US USD AAA 8,461,389.30 6,239,732.53 0.74%

US4385161066 HONEYWELL INTL ODSH HONEYWELL INTL COM US USD AAA 3,137,786.77 2,313,916.72 0.28%

US4592001014 IBM ODSH IBM COM US USD AAA 7,400,224.40 5,457,191.40 0.65%

US46120E6023 INTUITIVE ODSH INTUITIVE COM US USD AAA 245,955.49 181,376.42 0.02%

US5949181045 MICROSOFT ODSH MICROSOFT COM US USD AAA 12,836,451.25 9,466,060.43 1.13%



Collateral data - as at 24/07/2025

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

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 33,578,934.37 24,762,312.87 2.95%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 26,544,121.75 19,574,589.25 2.33%

US7234841010 PINNACLE WEST ODSH PINNACLE WEST COM US USD AAA 631,962.79 466,032.07 0.06%

US78409V1044 S&P GLOBAL ODSH S&P GLOBAL COM US USD AAA 9,261,603.53 6,829,839.26 0.81%

US912810RG58 UST 3.375 05/15/44 US TREASURY GOV US USD AAA 4,343,434.04 3,203,004.34 0.38%

US912810RS96 UST 2.500 05/15/46 US TREASURY GOV US USD AAA 14,794,887.12 10,910,281.42 1.30%

US912810TU25 UST 4.375 08/15/43 US TREASURY GOV US USD AAA 1,286,140.48 948,446.21 0.11%

US912810UD80 UST 4.125 08/15/44 US TREASURY GOV US USD AAA 1,283,926.99 946,813.90 0.11%

US9128282L36 UST 0.375 07/15/27 US TREASURY GOV US USD AAA 9,749,855.99 7,189,894.17 0.86%

US91282CLV18 UST 1.625 10/15/29 US TREASURY GOV US USD AAA 38,886,525.82 28,676,321.54 3.42%

Total: 839,608,587.62 100.00%

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 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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