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Securities Lending Report
SSTL - HITIF - UK GILT INDEX FUND
Report as at 11/08/2025

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) 342,908,910
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 11/08/2025

Currently on loan in GBP (base currency)

50,471,238.90

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

14.72%

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

52,995,679.11

Collateral value (cash and securities) in % of loan

105%

Securities lending statistics

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

19,310,759.72

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

7.37%

12-month maximum on loan in GBP

43,694,636.76

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) 54,332.59
Gross Return for the fund over the last 12 months in % of the fund AuM 0.0207%

Collateral data - as at 11/08/2025

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

ATOO00A2NW83 ATGV 02/20/31 AUSTRIA GOV AT EUR AA1 8,476,305.60 7,352,160.29 13.87%
BE0000359688 BEGV 3.450 06/22/43 BELGIUM GOV BE EUR AA3 577,201.92 500,652.20 0.94%
BE0000361700 BEGV 3.500 06/22/55 BELGIUM GOV BE EUR AA3 342,911.99 297,434.29 0.56%
DEO0001030575 DEGV 0.100 04/15/46 GERMANY GOV DE EUR AAA 289.04 250.71 0.00%
DE000BU22080 DEGV 2.200 03/11/27 GERMANY GOV DE EUR AAA 1,637,548.73 1,420,373.61 2.68%
FR0000125486 VINCI ODSH VINCI COM FR EUR AA2 1,173,680.57 1,018,024.61 1.92%
FR0013286192 FRGV 0.750 05/25/28 FRANCE GOV FR EUR AA2 35.58 30.86 0.00%
FR0013480613 FRGV 0.750 05/25/52 FRANCE GOV FR EUR AA2 288,392.99 250,145.71 0.47%
FR0014001N38 FRGV 0.100 07/25/31 FRANCE GOV FR EUR AA2 8,505,447.43 7,377,437.27 13.92%
FR0014004J31 FRGV 0.750 05/25/53 FRANCE GOV FR EUR AA2 5,750,897.74 4,988,201.70 9.41%




Collateral data - as at 11/08/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
FR001400PM68 FRGV 2.750 02/25/30 FRANCE GOV FR EUR AA2 8,218,813.18 7,128,817.05 13.45%
FR001400WYO4 FRGV 3.600 05/25/42 FRANCE GOV FR EUR AA2 5,785,927.88 5,018,586.07 9.47%
GBOOBOCNHZ09 UKTI 1 1/4 11/22/55 UK TREASURY GIL GB GBP AA3 588,044.75 588,044.75 1.11%
GB00B1L6W962 UKTI 1 1/8 11/22/37 UK TREASURY GIL GB GBP AA3 1,018,079.06 1,018,079.06 1.92%
GB00B24FFM16 UKTI 0 3/4 11/22/47 UK TREASURY GIL GB GBP AA3 1,018,079.49 1,018,079.49 1.92%
GB00B3D4VD98 UKTI 1 1/4 11/22/32 UK TREASURY GIL GB GBP AA3 667,613.68 667,613.68 1.26%
GB0O0OB7RNO0G65 UKTI 0 1/8 03/22/44 UK TREASURY GIL GB GBP AA3 526.03 526.03 0.00%
GB00BD9MZZ71 UKTI 018 11/22/65 UK TREASURY GIL GB GBP AA3 3,550.29 3,550.29 0.01%
GB00OBDX8CX86 UKTI 0 1/8 03/22/68 UK TREASURY GIL GB GBP AA3 39,466.75 39,466.75 0.07%
GBOOBMF9LF76 GBGV 4.000 10/22/63 UNITED KINGDOM GIL GB GBP AA3 134,909.50 134,909.50 0.25%
GBOOBMF9LJ15 UKTI 0 3/4 11/22/33 UK Treasury GIL GB GBP AA3 2,336,133.46 2,336,133.46 4.41%
GBOOBPSNB460 UKT 3 34 03/07/27 UK treasury GIL GB GBP AA3 2,841.23 2,841.23 0.01%
GB00BT7J0241 UKT 5 3/8 01/31/56 UK Treasury GIL GB GBP AA3 341,830.08 341,830.08 0.65%
JP13003119A4 JPGV 2.200 09/20/39 JAPAN GOV JP JPY A1l 361,803.66 1,821.27 0.00%
JP1300371C98 JPGV 1.900 09/20/42 JAPAN GOV JP JPY A1l 612,386,130.80 3,082,667.76 5.82%
UsS01609wW1027 ALIBABA DPRC ALIBABA GDR us uUsD AAA 2,287.73 1,702.37 0.00%
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us uUsD AAA 1,368,070.36 1,018,023.11 1.92%
US4592001014 IBM ODSH IBM COM us uUsD AAA 13,330.02 9,919.28 0.02%
US5949181045 MICROSOFT ODSH MICROSOFT COM us uUsD AAA 1,367,753.69 1,017,787.47 1.92%
US69349H1077 TXNM ENERGY ODSH TXNM ENERGY COM us uUsD AAA 1,368,106.52 1,018,050.02 1.92%
US912810TA60 UST 1.750 08/15/41 US TREASURY GOV us uUsD AAA 7,179,544.35 5,342,519.14 10.08%
Total: 52,995,679.11 100.00%
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Counterparts

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

No. | Major Name

Market Value

1 | BANK OF NOVA SCOTIA (PARENT)

44,007,956.45




Top 5 borrowers in last Month

No.

Counterparty

Market Value

BANK OF NOVA SCOTIA (PARENT)

33,557,640.52

HSBC BANK PLC (PARENT)

6,470,128.48

MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT)

74,759.09
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