4X) Hsec

Securities Lending Report
SSTL - HITIF - FTSE 100 INDEX FUND
Report as at 08/08/2025

Summary of policy

% limit on maximum percentage of book on loan

30%

Revenue Split

75/25*

Name of the Fund

SSTL - HITIF - FTSE 100 INDEX FUND

Replication Mode

Physical replication

ISIN Code

GB00OB80QFR50

Total net assets (AuM)

2,055,122,738

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 08/08/2025

Currently on loan in GBP (base currency)

141,628,094.77

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

6.89%

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

150,766,365.35

Collateral value (cash and securities) in % of loan

106%

Securities lending statistics

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

195,793,212.11

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

10.31%

12-month maximum on loan in GBP

336,465,376.43

12-month maximum on loan as a % of the fund AuM 17.75%
Gross Return for the fund over the last 12 months in (base currency fund) 203,063.21
Gross Return for the fund over the last 12 months in % of the fund AuM 0.0107%

Collateral data - as at 08/08/2025

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

BE0165385973 MELEXIS ODSH MELEXIS COM BE EUR AA3 65.94 57.18 0.00%
CA0636711016 BMO ODSH BMO COM CA CAD AAA 154.82 83.93 0.00%
CA11271J1075 BROOKFIELD CO ODSH BROOKFIELD CO COM CA CAD AAA 2,525,493.29 1,369,127.88 0.91%
CA13321L1085 CAMECO ODSH CAMECO COM CA CAD AAA 9,135.86 4,952.76 0.00%
CA6330671034 NATL BK CANADA ODSH NATL BK CANADA COM CA CAD AAA 291.98 158.29 0.00%
CA8667961053 SUN LIFE ODSH SUN LIFE COM CA CAD AAA 424,287.68 230,016.09 0.15%
CA8672241079 SUNCOR ENERGY ODSH SUNCOR ENERGY COM CA CAD AAA 555,824.91 301,325.44 0.20%
DE0001102572 DEGV 08/15/52 GERMANY GOV DE EUR AAA 131,118.94 113,700.09 0.08%
DE0001141828 DEGV 10/10/25 GERMANY GOV DE EUR AAA 32,776.78 28,422.46 0.02%
DE0001142073 DEGV PO STR 07/04/28 GERMANY GOV DE EUR AAA 13.30 11.53 0.00%




Collateral data - as at 08/08/2025

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

DE0005557508 DEUTSCHE TELEKOM ODSH DEUTSCHE TELEKOM COM DE EUR AAA 7,478,647.80 6,485,126.43 4.30%
DE0006231004 INFINEON TECHNOL ODSH INFINEON TECHNOL COM DE EUR AAA 7,478,647.65 6,485,126.30 4.30%
DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 7,478,403.79 6,484,914.84 4.30%
DE0007236101 SIEMENS ODSH SIEMENS COM DE EUR AAA 7,478,572.90 6,485,061.48 4.30%
DE0008404005 ALLIANZ ODSH ALLIANZ COM DE EUR AAA 7,478,536.40 6,485,029.83 4.30%
FR0010371401 FRGV 4.000 10/25/38 FRANCE GOV FR EUR AA2 12.62 10.94 0.00%
FR0010908533 EDENRED ODSH EDENRED COM FR EUR AA2 25.74 22.32 0.00%
FRO01400H7V7 FRGV 3.000 05/25/33 FRANCE GOV FR EUR AA2 19.94 17.29 0.00%
GB0002374006 ORD 28 101/108P DIAGEO CST GB GBP AA3 744,251.10 744,251.10 0.49%
GB0007669376 ORD GBPO0.15 ST.JAMES PLACE CAP CST GB GBP AA3 1,487,772.00 1,487,772.00 0.99%
GB0009895292 ORD USDO0.25 ASTRAZENECA CST GB GBP AA3 1,498,945.50 1,498,945.50 0.99%
GB00OBOSWJX34 ORD GBP5 LONDON STOCK EXCHANGE CST GB GBP AA3 777,026.64 777,026.64 0.52%
GB00OB1L6W962 UKTI 1 1/8 11/22/37 UK TREASURY GIL GB GBP AA3 515,176.06 515,176.06 0.34%
GB00B63H8491 ROLLS ROYCE ODSH ROLLS ROYCE CST GB GBP AA3 1,499,033.22 1,499,033.22 0.99%
GB00OB7KR2P84 EASYJET ODSH EASYJET CST GB GBP AA3 15.09 15.09 0.00%
GBOOBM8PJY71 NATWEST GRP ODSH NATWEST GRP CST GB GBP AA3 1,498,974.40 1,498,974.40 0.99%
GB00BMJ6DW54 INFORMA ODSH INFORMA CST GB GBP AA3 1,499,044.68 1,499,044.68 0.99%
GBO0OBPQY8M80 AVIVA ORD GBP0.33 AVIVA ORD GBPO0.33 CST GB GBP AA3 749,985.65 749,985.65 0.50%
GBOOBVYVFW23 AUTO TRADER ODSH AUTO TRADER CST GB GBP AA3 8.36 8.36 0.00%
GB00OBYQO0JC66 BEAZLEY ODSH BEAZLEY CST GB GBP AA3 749,974.42 749,974.42 0.50%
IEOOB4BNMY 34 ACCENTURE ODSH ACCENTURE COM us uUsD AAA 17,597,699.44 13,129,672.04 8.71%
IT0O000062072 GENERALI ODSH GENERALI COM IT EUR 4,557,733.94 3,952,249.34 2.62%
ITO000072170 FINECOBANK ODSH FINECOBANK COM IT EUR 864,868.64 749,972.81 0.50%
ITO001347308 BUZZI ODSH BUZzZI COM IT EUR 864,827.37 749,937.02 0.50%
ITO003497168 TELECOM IT ODSH TELECOM IT COM IT EUR 5,285,112.64 4,582,997.43 3.04%
IT0004176001 PRYSMIAN ODSH PRYSMIAN COM IT EUR 864,840.53 749,948.43 0.50%
IT0005218380 BANCO BPM ODSH BANCO BPM COM IT EUR 5,285,142.54 4,583,023.36 3.04%
JEOOB8KF9B49 WPP ODSH WPP CST GB GBP AA3 55,827.58 55,827.58 0.04%
JP1051621PA5 JPGV 0.300 09/20/28 JAPAN GOV JP JPY A1l 40,604,724.96 205,370.60 0.14%
JP1201001839 JPGV 2.200 03/20/28 JAPAN GOV JP JPY A1l 102,171,326.34 516,762.19 0.34%
JP1201101944 JPGV 2.100 03/20/29 JAPAN GOV JP JPY A1l 102,129,039.18 516,548.31 0.34%
JP1201111968 JPGV 2.200 06/20/29 JAPAN GOV JP JPY A1l 105,087.18 531.51 0.00%
JP1201131990 JPGV 2.100 09/20/29 JAPAN GOV JP JPY A1l 102,109,949.86 516,451.76 0.34%
JP1201431D38 JPGV 1.600 03/20/33 JAPAN GOV JP JPY A1l 60,587,630.39 306,440.15 0.20%
JP1201621H91 JPGV 0.600 09/20/37 JAPAN GOV JP JPY A1l 22,466,156.78 113,629.34 0.08%
JP1300331A99 JPGV 2.000 09/20/40 JAPAN GOV JP JPY A1l 22,474,361.93 113,670.84 0.08%
JP1300341B39 JPGV 2.200 03/20/41 JAPAN GOV JP JPY A1l 22,462,400.21 113,610.34 0.08%
JP1300561H93 JPGV 0.800 09/20/47 JAPAN GOV JP JPY A1l 22,475,431.56 113,676.25 0.08%
JP1400051C51 JPGV 2.000 03/20/52 JAPAN GOV JP JPY A1l 22,459,881.33 113,597.60 0.08%




Collateral data - as at 08/08/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
NL0000226223 STMICROELECTRON ODSH STMICROELECTRON COM FR EUR AA2 4,986,299.75 4,323,881.16 2.87%
NLO015000LU4 IVECO GROUP ODSH IVECO GROUP COM IT EUR 864,867.13 749,971.50 0.50%
US0605051046 BOFAML ODSH BOFAML COM us USD AAA 421,080.07 314,168.52 0.21%
US12504L.1098 CBRE GROUP ODSH CBRE GROUP COM us USD AAA 148,339.95 110,676.68 0.07%
US30212P3038 EXPEDIA GROUP ODSH EXPEDIA GROUP COM us USD AAA 29,642.37 22,116.22 0.01%
US30303M1027 META PLATFORMS ODSH META PLATFORMS COM us USD AAA 10,027,968.28 7,481,883.37 4.96%
US31428X1063 FEDEX ODSH FEDEX COM us USD AAA 449.31 335.23 0.00%
US34959E1091 FORTINET ODSH FORTINET COM us USD AAA 1,027,769.69 766,820.63 0.51%
US37045V1008 GM ODSH GM COM us USD AAA 17,597,773.65 13,129,727 .41 8.71%
US5949181045 MICROSOFT ODSH MICROSOFT COM us USD AAA 520.83 388.59 0.00%
US6200763075 MOTOROLA ODSH MOTOROLA COM us USD AAA 17,597,473.59 13,129,503.54 8.71%
US67066G1040 NVIDIA ODSH NVIDIA COM us USD AAA 8,700,460.09 6,491,427.36 4.31%
US7185461040 PHILLIPS 66 ODSH PHILLIPS 66 COM us USD AAA 499,031.89 372,328.50 0.25%
US88160R1014 TESLA ODSH TESLA COM us USD AAA 17,597,553.34 13,129,563.04 8.71%
US91282CKG59 UST 4.125 03/31/29 US TREASURY GOV us USD AAA 400,466.09 298,788.40 0.20%
US91282CLM19 UST 3.625 09/30/31 US TREASURY GOV us USD AAA 691,544.53 515,962.49 0.34%
US9497461015 WELLS FARGO ODSH WELLS FARGO COM us USD AAA 17,597,757.70 13,129,715.51 8.71%
US9699041011 WILLIAMS-SONOMA ODSH WILLIAMS-SONOMA COM us USD AAA 163,272.80 121,818.10 0.08%
Total: 150,766,365.35 100.00%
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Counterparts

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

No. | Major Name Market Value

1 | BARCLAYS CAPITAL SECURITIES LIMIT 83,253,391.65

Top 5 borrowers in last Month

No. | Counterparty Market Value

1 | BARCLAYS CAPITAL SECURITIES LIMITED (PARENT) 83,795,963.98

28,695,659.82

2 | NATIXIS (PARENT)




BANK OF NOVA SCOTIA (PARENT) 9,519,355.73

GOLDMAN SACHS INTERNATIONAL (PARENT) 5,769,319.03

MERRILL LYNCH INTERNATIONAL (PARENT) 3,173,042.89
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