
Securities Lending Report

SSTL - HITIF - UK GILT INDEX FUND

Report as at 25/09/2025

Summary of policy

% limit on maximum percentage of book on loan 30%

Revenue Split 75/25 *

Name of the Fund SSTL - HITIF - UK GILT INDEX FUND

Replication Mode Physical replication

ISIN Code GB00B80QG383

Total net assets (AuM) 355,789,164

Reference currency of the fund GBP

Securities lending data - as at 25/09/2025

Currently on loan in GBP (base currency) 50,598,556.99

Current percentage on loan (in % of the fund AuM) 14.22%

Collateral value (cash and securities) in  GBP (base currency) 53,130,000.79

Collateral value (cash and securities) in % of loan 105%

Collateral data - as at 25/09/2025

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

AT0000A1K9C8 ATGV 0.750 10/20/26 AUSTRIA GOV AT EUR AA1 8,487,397.54 7,409,338.75 13.95%

AT0000A1VGK0 ATGV 0.500 04/20/27 AUSTRIA GOV AT EUR AA1 5,516,675.05 4,815,953.78 9.06%

AT0000A2CQD2 ATGV 02/20/30 AUSTRIA GOV AT EUR AA1 147,403.19 128,680.22 0.24%

AT0000A2NW83 ATGV 02/20/31 AUSTRIA GOV AT EUR AA1 23,523.75 20,535.79 0.04%

AT0000A39UW5 ATGV 2.900 02/20/34 AUSTRIA GOV AT EUR AA1 3,757,061.76 3,279,844.40 6.17%

AT0000A3EPP2 ATGV 2.500 10/20/29 AUSTRIA GOV AT EUR AA1 8,488,069.82 7,409,925.64 13.95%

DE0001102598 DEGV 1.000 05/15/38 GERMANY GOV DE EUR AAA 8,426,844.22 7,356,476.84 13.85%

DE000BU22072 DEGV 2.000 12/10/26 GERMANY GOV DE EUR AAA 2,107,637.43 1,839,927.92 3.46%

DE000BU2D004 DEGV 2.500 08/15/54 GERMANY GOV DE EUR AAA 2,345.12 2,047.25 0.00%

DE000BU2F009 DEGV 2.600 05/15/41 GERMANY GOV DE EUR AAA 2,961,808.21 2,585,602.98 4.87%

Securities lending statistics

12-month average on loan in GBP (base currency) 20,435,294.51

12-month average on loan as a % of the fund AuM 7.45%

12-month maximum on loan in GBP 50,577,953.71

12-month maximum on loan as a % of the fund AuM 18.43%

Gross Return for the fund over the last 12 months in  (base currency fund) 56,665.31

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0207%

* 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 25/09/2025

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

FR0000571150 FRGV 6.000 10/25/25 FRANCE GOV FR EUR AA2 71,393.87 62,325.51 0.12%

FR0014004J31 FRGV 0.750 05/25/53 FRANCE GOV FR EUR AA2 6,834.55 5,966.43 0.01%

FR001400FTH3 FRGV 3.000 05/25/54 FRANCE GOV FR EUR AA2 1,262.04 1,101.74 0.00%

FR001400HI98 FRGV 2.750 02/25/29 FRANCE GOV FR EUR AA2 492.04 429.54 0.00%

FR001400XJJ3 FRGV 3.750 05/25/56 FRANCE GOV FR EUR AA2 7,362,853.75 6,427,633.13 12.10%

FR001400XLW2 FRGV 2.400 09/24/28 FRANCE GOV FR EUR AA2 265,441.42 231,725.38 0.44%

GB00BD0XH204 UKT 1T 07/22/57 UK TREASURY GIL GB GBP AA3 519,909.46 519,909.46 0.98%

GB00BD9MZZ71 UKTI 018 11/22/65 UK TREASURY GIL GB GBP AA3 0.71 0.71 0.00%

GB00BM8Z2V59 UKT 1 1/2 07/31/53 UK Treasury GIL GB GBP AA3 1,327.36 1,327.36 0.00%

GB00BQC82D08 UKT 4 3/8 01/31/2040 UK TREASURY GIL GB GBP AA3 1,022,331.84 1,022,331.84 1.92%

GB00BT7HZZ68 UKTI 1 1/8 09/22/35 COR UK TREASURY GIL GB GBP AA3 1,022,332.15 1,022,332.15 1.92%

GB00BT7J0027 UKT 4 Â½ 03/07/35 Corp UK TREASURY GIL GB GBP AA3 1,022,332.38 1,022,332.38 1.92%

GB00BT7J0134 UKTI 1 7/8 09/22/49 Corp UK TREASURY GIL GB GBP AA3 684,304.77 684,304.77 1.29%

JP1201781MA3 JPGV 0.500 09/20/41 JAPAN GOV JP JPY A1 38,026.34 190.07 0.00%

JP1300371C98 JPGV 1.900 09/20/42 JAPAN GOV JP JPY A1 5,095,653.00 25,470.00 0.05%

US0231351067 AMAZON.COM ODSH AMAZON.COM COM US USD AAA 1,375,457.80 1,022,493.16 1.92%

US0378331005 APPLE ODSH APPLE COM US USD AAA 1,373,795.95 1,021,257.77 1.92%

US5949181045 MICROSOFT ODSH MICROSOFT COM US USD AAA 1,375,599.60 1,022,598.57 1.92%

US912810TV08 UST 4.750 11/15/53 US TREASURY GOV US USD AAA 824,457.31 612,888.28 1.15%

US91282CGZ86 UST 3.500 04/30/30 US TREASURY GOV US USD AAA 2,236,761.59 1,662,772.52 3.13%

US91282CMD01 UST 4.375 12/31/29 US TREASURY GOV US USD AAA 2,572,394.28 1,912,276.45 3.60%

Total: 53,130,000.79 100.00%

Counterparts

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

No. Major Name Market Value

1 BANK OF NOVA SCOTIA (PARENT) 44,106,206.55



Top 5 borrowers in last Month

No. Counterparty Market Value

1 BANK OF NOVA SCOTIA (PARENT) 41,748,378.24

2 HSBC BANK PLC (PARENT) 6,466,326.87
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