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Report as at 04/07/2025

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)

1,996,206,293

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 04/07/2025

Currently on loan in GBP (base currency)

132,475,759.13

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

6.64%

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

140,272,605.68

Collateral value (cash and securities) in % of loan

106%

Securities lending statistics

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

203,794,780.11

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

10.80%

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) 213,501.53
Gross Return for the fund over the last 12 months in % of the fund AuM 0.0113%

Collateral data - as at 04/07/2025

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

CA7800871021 RBC ODSH RBC COM CA CAD AAA 2,722,751.96 1,468,780.56 1.05%
CA8672241079 SUNCOR ENERGY ODSH SUNCOR ENERGY COM CA CAD AAA 213,844.82 115,357.96 0.08%
CA8911605092 TD ODSH TD COM CA CAD AAA 2,722,815.18 1,468,814.66 1.05%
CH0010645932 GIVAUDAN ODSH GIVAUDAN COM CH CHF 871,650.00 802,328.79 0.57%
CH0012005267 NOVARTIS ODSH NOVARTIS COM CH CHF 13,265,278.39 12,210,307.80 8.70%
CH0012221716 ABB ODSH ABB COM CH CHF 9,743,739.66 8,968,832.53 6.39%
DE0001030740 DEGV 1.300 10/15/27 GERMANY GOV DE EUR AAA 307,575.15 264,888.39 0.19%
DE0001102432 DEGV 1.250 08/15/48 GERMANY GOV DE EUR AAA 0.00 0.00 0.00%
DE0001108546 DEGV PO STR 07/04/40 GERMANY GOV DE EUR AAA 88,891.27 76,554.51 0.05%
DE0001135366 DEGV 4.750 07/04/40 GERMANY GOV DE EUR AAA 1,275,973.60 1,098,887.83 0.78%




Collateral data - as at 04/07/2025

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

DE0001135432 DEGV 3.250 07/04/42 GERMANY GOV DE EUR AAA 318,993.44 274,721.99 0.20%
DE0005140008 DEUTSCHE BANK ODSH DEUTSCHE BANK COM DE EUR AAA 702,960.11 605,399.91 0.43%
DEO0007030009 RHEINMETALL ODSH RHEINMETALL COM DE EUR AAA 4,917,335.00 4,234,883.52 3.02%
DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 3,118,824.63 2,685,979.10 1.91%
DE0007236101 SIEMENS ODSH SIEMENS COM DE EUR AAA 4,918,185.45 4,235,615.94 3.02%
DE0008404005 ALLIANZ ODSH ALLIANZ COM DE EUR AAA 4,918,290.39 4,235,706.32 3.02%
DEOOOAODY9PTO MTU AERO ENGINES ODSH MTU AERO ENGINES COM DE EUR AAA 18,174.10 15,651.81 0.01%
ES0177542018 ORD EURO0.5 (CREST LINE) INTERNATIONAL CONSOLIDATED AIRLINES CST GB GBP AA3 1,064,759.69 1,064,759.69 0.76%
FR0000120578 SANOFI FR ODSH SANOFI FR COM FR EUR AA2 4,918,345.85 4,235,754.08 3.02%
FR0000121014 LVMH ODSH LVMH COM FR EUR AA2 388,720.00 334,771.56 0.24%
FR0014004J31 FRGV 0.750 05/25/53 FRANCE GOV FR EUR AA2 1,275,866.57 1,098,795.65 0.78%
FR001400PM68 FRGV 2.750 02/25/30 FRANCE GOV FR EUR AA2 318,993.51 274,722.05 0.20%
GB0007980591 ORD USDO0.25 BP PLC CST GB GBP AA3 1,468,841.73 1,468,841.73 1.05%
GB0031274896 ORD GBPO0.25 MARKS & SPENCER CST GB GBP AA3 979,491.19 979,491.19 0.70%
GB00OBOSWJX34 ORD GBP5 LONDON STOCK EXCHANGE CST GB GBP AA3 1,468,809.15 1,468,809.15 1.05%
GBOOBKDRYJ47 AIRTEL AFRICA ODSH AIRTEL AFRICA CST GB GBP AA3 139,960.23 139,960.23 0.10%
GBO0OBPQY8M80 AVIVA ORD GBP0.33 AVIVA ORD GBPO0.33 CST GB GBP AA3 7,437.53 7,437.53 0.01%
IEOOBTN1Y115 MEDTRONIC ODSH MEDTRONIC COM us uUsD AAA 114,288.26 83,749.14 0.06%
JP1024681R19 JPGV 0.600 01/01/27 JAPAN GOV JP JPY A1l 275,756,663.41 1,392,491.35 0.99%
JP1024741R74 JPGV 0.700 07/01/27 JAPAN GOV JP JPY A1l 275,764,182.65 1,392,529.32 0.99%
JP1051451LA6 JPGV 0.100 09/20/25 JAPAN GOV JP JPY A1l 275,956,003.54 1,393,497.96 0.99%
JP1051671Q49 JPGV 0.400 03/20/29 JAPAN GOV JP JPY A1l 147,677.77 745.73 0.00%
JP1103761QA5 JPGV 0.900 09/20/34 JAPAN GOV JP JPY A1l 233,525,916.67 1,179,238.30 0.84%
JP1120231J51 JPGV 0.100 03/10/28 JAPAN GOV JP JPY A1l 155,822,156.99 786,856.80 0.56%
JP1120281P52 JPGV 0.005 03/10/33 JAPAN GOV JP JPY A1l 275,946,068.32 1,393,447.79 0.99%
JP1201091939 JPGV 1.900 03/20/29 JAPAN GOV JP JPY A1l 54,466,776.62 275,041.46 0.20%
JP1201111968 JPGV 2.200 06/20/29 JAPAN GOV JP JPY A1l 105,154.54 531.00 0.00%
JP1201791N14 JPGV 0.500 12/20/41 JAPAN GOV JP JPY A1l 12,858,386.34 64,931.13 0.05%
JP1300111372 JPGV 1.700 06/20/33 JAPAN GOV JP JPY A1l 275,926,859.30 1,393,350.79 0.99%
JP1300151485 JPGV 2.500 06/20/34 JAPAN GOV JP JPY A1l 275,954,698.52 1,393,491.37 0.99%
JP14000117B7 JPGV 2.400 03/20/48 JAPAN GOV JP JPY A1l 5,607,549.06 28,316.50 0.02%
JP1400131L54 JPGV 0.500 03/20/60 JAPAN GOV JP JPY A1l 520,469.43 2,628.22 0.00%
JP1742811R19 JPGV 01/20/26 JAPAN GOV JP JPY A1l 1,446,457.15 7,304.19 0.01%
JP3910660004 TOKIO MARINEHLDG ODSH TOKIO MARINEHLDG COM JP JPY A1l 589,998.17 2,979.32 0.00%
NLO0000395903 WOLTERS KLUWER ODSH WOLTERS KLUWER COM NL EUR AAA 4,918,301.99 4,235,716.31 3.02%
NL0009446418 NLGV 3.750 01/15/42 NETHERLANDS GOV NL EUR AAA 1,275,973.05 1,098,887.35 0.78%
NL0010071189 NLGV 2.500 01/15/33 NETHERLANDS GOV NL EUR AAA 318,993.55 274,722.09 0.20%
US02079K3059 ALPHABET ODSH ALPHABET COM us uUsD AAA 15,881,223.79 11,637,580.18 8.30%
US0378331005 APPLE ODSH APPLE COM us uUsD AAA 2,004,380.29 1,468,787.08 1.05%




Collateral data - as at 04/07/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
US1152361010 BROWN & BROWN ODSH BROWN & BROWN COM us usD AAA 1,831,486.30 1,342,092.33 0.96%
US20030N1019 COMCAST ODSH COMCAST COM us usD AAA 1,107,988.13 811,921.10 0.58%
US2358511028 DANAHER ODSH DANAHER COM us usD AAA 6,977,887.99 5,113,316.96 3.65%
US46625H1005 JP MORGAN ODSH JP MORGAN COM us usD AAA 12,379,311.99 9,071,419.04 6.47%
US5949181045 MICROSOFT ODSH MICROSOFT COM us usD AAA 2,004,339.12 1,468,756.91 1.05%
US67066G 1040 NVIDIA ODSH NVIDIA COM us usD AAA 22,891,103.07 16,774,339.99 11.96%
US6934751057 PNC FINL SVC ODSH PNC FINL SVC COM us usD AAA 1,826,725.01 1,338,603.31 0.95%
US7433151039 PROGRESSIVE ODSH PROGRESSIVE COM us usD AAA 3,421,204.49 2,507,019.74 1.79%
US7475251036 QUALCOMM ODSH QUALCOMM COM us usD AAA 8,148,294.92 5,970,977.85 4.26%
US8552441094 STARBUCKS ODSH STARBUCKS COM us usD AAA 283,508.88 207,752.08 0.15%
US88160R1014 TESLA ODSH TESLA COM us usD AAA 8,452,641.39 6,193,999.48 4.42%
US912810RF75 UST 1.375 02/15/44 US TREASURY GOV us usD AAA 240,655.33 176,349.49 0.13%
US912810RM27 UST 3.000 05/15/45 US TREASURY GOV us uUsD AAA 68,743.18 50,374.22 0.04%
US912810SM18 UST 0.250 02/15/50 US TREASURY GOV us uUsD AAA 290,234.88 212,680.82 0.15%
US912810SR05 UST 1.125 05/15/40 US TREASURY GOV us uUsD AAA 374,892.40 274,716.89 0.20%
US91282CDJ71 UST 1.375 11/15/31 US TREASURY GOV us uUsD AAA 1,499,563.00 1,098,862.71 0.78%
US92343V1044 VERIZON ODSH VERIZON COM us uUsD AAA 5,890,573.00 4,316,544.90 3.08%
Total: 140,272,605.68 100.00%
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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

81,350,106.21

Top 5 borrowers in last Month

No. | Counterparty

Market Value

1 | BARCLAYS CAPITAL SECURITIES LIMITED (PARENT)

81,212,696.93

2 | NATIXIS (PARENT)

26,052,462.49

3 | BANK OF NOVA SCOTIA (PARENT)

10,020,057.22




MERRILL LYNCH INTERNATIONAL (PARENT)

5,213,157.56

GOLDMAN SACHS INTERNATIONAL (PARENT)

4,424,339.82
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