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Securities Lending Report
SSTL - HITIF - FTSE 100 INDEX FUND
Report as at 02/10/2025

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)

2,107,286,256

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 02/10/2025

Currently on loan in GBP (base currency)

141,135,007.93

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

6.70%

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

149,653,141.60

Collateral value (cash and securities) in % of loan

106%

Securities lending statistics

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

181,333,031.53

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

9.40%

12-month maximum on loan in GBP

317,047,895.47

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) 187,863.04

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0097%

Collateral data - as at 02/10/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
BE0974293251 ABIODSHABI COM BE EUR AA3 32,232.49 28,030.69 0.02%
CA0636711016 BMO ODSH BMO COM CA CAD AAA 181,820.00 96,550.99 0.06%
CA11271J1075 BROOKFIELD CO ODSH BROOKEFIELD CO COM CA CAD AAA 23,099.47 12,266.40 0.01%
CA56501R1064 MANULIFE FINANCI ODSH MANULIFE FINANCI COM CA CAD AAA 184,608.49 98,031.75 0.07%
CA7800871021 RBC ODSH RBC COM CA CAD AAA 186,572.24 99,074.55 0.07%
CA8911605092 TD ODSH TD COM CA CAD AAA 143,526.39 76,216.12 0.05%
CH0012005267 NOVARTIS ODSH NOVARTIS COM CH CHF 30,893.93 28,695.83 0.02%
DE0001102572 DEGV 08/15/52 GERMANY GOV DE EUR AAA 0.41 0.36 0.00%
DE0001102598 DEGV 1.000 05/15/38 GERMANY GOV DE EUR AAA 0.79 0.69 0.00%
DE0001135275 DEGV 4.000 01/04/37 GERMANY GOV DE EUR AAA 611,543.61 531,823.30 0.36%




Collateral data - as at 02/10/2025

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

DE0001135325 DEGV 4.250 07/04/39 GERMANY GOV DE EUR AAA 152,903.97 132,971.54 0.09%
DEO00BU2Z007 DEGV 2.300 02/15/33 GERMANY GOV DE EUR AAA 9.80 8.52 0.00%
DEOO0CBK1001 COMMERZBANK ODSH COMMERZBANK COM DE EUR AAA 113,168.87 98,416.27 0.07%
F10009000681 NOKIA ODSH NOKIA COM FR EUR AA2 4.09 3.56 0.00%
FR0000120073 AIR LIQUIDE ODSH AIR LIQUIDE COM FR EUR AA2 7,368,057.35 6,407,563.57 4.28%
FR0000120404 ACCOR ODSH ACCOR COM FR EUR AA2 552,392.09 480,382.72 0.32%
FR0000125486 VINCI ODSH VINCI COM FR EUR AA2 7,368,150.40 6,407,644.49 4.28%
FR0000131906 RENAULT ODSH RENAULT COM FR EUR AA2 477,050.25 414,862.38 0.28%
FR0013515806 FRGV 0.500 05/25/40 FRANCE GOV FR EUR AA2 611,617.67 531,887.70 0.36%
FR0014009062 FRGV 1.250 05/25/38 FRANCE GOV FR EUR AA2 0.75 0.65 0.00%
FR001400BKZ3 FRGV 2.000 11/25/32 FRANCE GOV FR EUR AA2 152,903.97 132,971.54 0.09%
GB0007980591 ORD USDO0.25 BP PLC CST GB GBP AA3 100,380.09 100,380.09 0.07%
GB0008706128 ORD GBPO0.25 LLOYDS BANKING GROUP CST GB GBP AA3 75,128.05 75,128.05 0.05%
GBOOBOONY 175 UKT 4 3/4 12/07/38 UK TREASURY GIL GB GBP AA3 524,450.31 524,450.31 0.35%
GB00B033F229 ORD 6 14/81P CENTRICA PLC CST GB GBP AA3 6,407,698.64 6,407,698.64 4.28%
GB00B24CGK77 ORD GBPO0.10 RECKITT BENCKISER PLC CST GB GBP AA3 6,407,686.88 6,407,686.88 4.28%
GB00B2B0ODG97 RELX PLC GBP0.1444 RELX PLC CST GB GBP AA3 6,407,671.38 6,407,671.38 4.28%
GB00B3D4VD98 UKTI 1 1/4 11/22/32 UK TREASURY GIL GB GBP AA3 524,467.82 524,467.82 0.35%
GB00B46CGH68 UKTI 0 3/4 03/22/34 UK TREASURY GIL GB GBP AA3 296,326.85 296,326.85 0.20%
GB00B6460505 UKT 4 1/4 12/07/40 UK TREASURY GIL GB GBP AA3 969.52 969.52 0.00%
GB00OB7KR2P84 EASYJET ODSH EASYJET CST GB GBP AA3 414,881.88 414,881.88 0.28%
GB0O0OB7RNO0G65 UKTI 0 1/8 03/22/44 UK TREASURY GIL GB GBP AA3 524,452.00 524,452.00 0.35%
GB0OOBDR05CO01 NATIONAL GRID ODSH NATIONAL GRID CST GB GBP AA3 414,864.00 414,864.00 0.28%
GBOOBJQWYH73 UKT 1 1/4 10/22/41 UNITED KINGDOM GIL GB GBP AA3 524,473.47 524,473.47 0.35%
GBOOBN7SWP63 GSK ODSH GSK CST GB GBP AA3 760,014.33 760,014.33 0.51%
GBOOBPSNB460 UKT 3 34 03/07/27 UK treasury GIL GB GBP AA3 769,481.82 769,481.82 0.51%
GBOOBVYVFW23 AUTO TRADER ODSH AUTO TRADER CST GB GBP AA3 764,208.90 764,208.90 0.51%
IT0O000062072 GENERALI ODSH GENERALI COM IT EUR 5,042,106.89 4,384,822.06 2.93%
IT0O000062072 GENERALI ODSH GENERALI COM IT EUR 477,091.14 414,897.94 0.28%
ITO000066123 BPER BANCA ODSH BPER BANCA COM IT EUR 477,075.77 414,884.57 0.28%
IT0003242622 TERNA ODSH TERNA COM IT EUR 85.66 74.49 0.00%
JP1103761QA5 JPGV 0.900 09/20/34 JAPAN GOV JP JPY A1l 26,411,293.57 133,155.97 0.09%
JP1300711M79 JPGV 0.700 06/20/51 JAPAN GOV JP JPY A1l 1,069,421,054.45 5,391,625.27 3.60%
JP1400061D58 JPGV 1.900 03/20/53 JAPAN GOV JP JPY A1l 105,490,389.04 531,843.51 0.36%
JP1400131L54 JPGV 0.500 03/20/60 JAPAN GOV JP JPY A1l 423,017,758.20 2,132,699.02 1.43%
NLO0000009082 KPN ODSH KPN COM NL EUR AAA 4.08 3.55 0.00%
NL0009446418 NLGV 3.750 01/15/42 NETHERLANDS GOV NL EUR AAA 611,617.90 531,887.90 0.36%
NL0013552060 NLGV 0.500 01/15/40 NETHERLANDS GOV NL EUR AAA 152,904.45 132,971.95 0.09%
US0846707026 BERKSHIRE ODSH BERKSHIRE COM us uUsD AAA 559,969.93 414,623.62 0.28%




Collateral data - as at 02/10/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
UsS09857L1089 BOOKING HLDG ODSH BOOKING HLDG COM us usD AAA 10,305,178.55 7,630,356.93 5.10%
US30303M1027 META PLATFORMS ODSH META PLATFORMS COM us usD AAA 11,099,401.81 8,218,430.87 5.49%
US46266C1053 IQVIA HLDGS ODSH IQVIA HLDGS COM us usD AAA 1,669,651.46 1,236,275.19 0.83%
US49271V1008 KEURIG DR PEPPER ODSH KEURIG DR PEPPER COM us usD AAA 9,950,310.40 7,367,598.68 4.92%
US58933Y1055 MERCK & CO ODSH MERCK & CO COM us usD AAA 9,193.25 6,807.04 0.00%
US5949181045 MICROSOFT ODSH MICROSOFT COM us usD AAA 1,031,624.34 763,854.98 0.51%
US5949181045 MICROSOFT ODSH MICROSOFT COM us usD AAA 560,240.50 414,823.96 0.28%
US65249B1098 NEWS CORP ODSH NEWS CORP COM us usD AAA 16,961,486.55 12,558,947.50 8.39%
US67066G 1040 NVIDIA ODSH NVIDIA COM us usD AAA 26,651,554.35 19,733,852.39 13.19%
US8725901040 T-MOBILE US ODSH T-MOBILE US COM us usD AAA 16,965,466.32 12,561,894.28 8.39%
US88160R1014 TESLA ODSH TESLA COM us usD AAA 16,965,101.04 12,561,623.81 8.39%
US88339J1051 TRADE DESK ODSH TRADE DESK COM us usD AAA 6,566,415.47 4,862,030.63 3.25%
US91282CBC47 UST 0.375 12/31/25 US TREASURY GOV us uUsD AAA 718,188.87 531,775.11 0.36%
US91282CCM10 UST 0.125 07/15/31 US TREASURY GOV us uUsD AAA 179,637.21 133,010.41 0.09%
US91282CEB37 UST 1.875 02/28/29 US TREASURY GOV us uUsD AAA 708,335.37 524,479.19 0.35%
US91282CGCI1 UST 3.875 12/31/27 US TREASURY GOV us uUsD AAA 706,675.73 523,250.33 0.35%
US91282CGK18 UST 1.125 01/15/33 US TREASURY GOV us uUsD AAA 1,039,342.36 769,569.70 0.51%
US92826C8394 VISA ODSH VISA COM us uUsD AAA 5,769,804.03 4,272,188.39 2.85%
Unknown Company Description UNK EUR 4,970.79 4,322.80 0.00%
Total: 149,653,141.6 100.00%
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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 LIMI

86,171,595.08

Top 5 borrowers in last Month

No. | Counterparty

Market Value




BARCLAYS CAPITAL SECURITIES LIMITED (PARENT)

79,288,581.89

HSBC BANK PLC (PARENT)

2 | NATIXIS (PARENT) 42,609,629.51
3 | BNP PARIBAS FINANCIAL MARKETS (PARENT) 8,5657,449.45
4 | MERRILL LYNCH INTERNATIONAL (PARENT) 7,613,634.28
5

4,685,257.14
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