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Securities Lending Report
SSTL - HITIF - FTSE 100 INDEX FUND
Report as at 16/06/2025

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)

2,017,952,923

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 16/06/2025

Currently on loan in GBP (base currency)

124,509,645.49

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

6.17%

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

131,873,401.76

Collateral value (cash and securities) in % of loan

106%

Securities lending statistics

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

217,180,037.32

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

11.58%

12-month maximum on loan in GBP

353,530,484.22

12-month maximum on loan as a % of the fund AuM 18.85%
Gross Return for the fund over the last 12 months in (base currency fund) 226,349.83
Gross Return for the fund over the last 12 months in % of the fund AuM 0.0121%

Collateral data - as at 16/06/2025

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

BE0000304130 BEGV 5.000 03/28/35 BELGIUM GOV BE EUR AA3 1,128,209.20 959,279.99 0.73%
BE0000350596 BEGV 0.400 06/22/40 BELGIUM GOV BE EUR AA3 282,052.29 239,819.99 0.18%
CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 2,852,573.21 1,545,565.63 1.17%
CA7800871021 RBC ODSH RBC COM CA CAD AAA 2,886,136.50 1,563,750.71 1.19%
CA8911605092 TD ODSH TD COM CA CAD AAA 532,729.26 288,640.46 0.22%
CH0025751329 LOGITECH INTL ODSH LOGITECH INTL COM CH CHF 4,819,444.50 4,371,774.76 3.32%
DE0001102416 DEGV 0.250 02/15/27 GERMANY GOV DE EUR AAA 112,768.67 95,883.57 0.07%
DE0001102523 DEGV 11/15/27 GERMANY GOV DE EUR AAA 450,994.10 383,465.78 0.29%
DE0005557508 DEUTSCHE TELEKOM ODSH DEUTSCHE TELEKOM COM DE EUR AAA 17,733.04 15,077.83 0.01%
DE0006047004 HEIDELBERG MATER ODSH HEIDELBERG MATER COM DE EUR AAA 30,215.69 25,691.43 0.02%




Collateral data - as at 16/06/2025

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

DE0006599905 MERCK ODSH MERCK COM DE EUR AAA 4,681,429.19 3,980,468.66 3.02%
DE0007037129 RWE ODSH RWE COM DE EUR AAA 446,415.36 379,572.62 0.29%
DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 30,172.45 25,654.66 0.02%
DEOOOATEWWWO ADIDAS ODSH ADIDAS COM DE EUR AAA 5,099,348.39 4,335,811.91 3.29%
F14000415153 FIGV 0.125 04/15/36 FINLAND GOV Fl EUR AA1 847,189.30 720,337.81 0.55%
FR0000073272 SAFRAN ODSH SAFRAN COM FR EUR AA2 1,428,301.19 1,214,438.56 0.92%
FR0000120578 SANOFI FR ODSH SANOFI FR COM FR EUR AA2 455,873.59 387,614.65 0.29%
FR0000124141 VEOLIA ENVIRON ODSH VEOLIA ENVIRON COM FR EUR AA2 2,675,085.79 2,274,539.40 1.72%
FR0000130809 SOCIETE GENERALE ODSH SOCIETE GENERALE COM FR EUR AA2 30,274.99 25,741.85 0.02%
FR0000131906 RENAULT ODSH RENAULT COM FR EUR AA2 4,681,503.84 3,980,532.13 3.02%
GB0007669376 ORD GBPO0.15 ST.JAMES PLACE CAP CST GB GBP AA3 1,556,362.24 1,556,362.24 1.18%
GB0007980591 ORD USDO0.25 BP PLC CST GB GBP AA3 1,563,705.26 1,563,705.26 1.19%
GBOOB19NLV48 ORD USDO0.10 EXPERIAN GROUP LIMITED CST GB GBP AA3 1,045,317.20 1,045,317.20 0.79%
GB00B63H8491 ROLLS ROYCE ODSH ROLLS ROYCE CST GB GBP AA3 1,563,764.10 1,563,764.10 1.19%
GB00BLGZ9862 TESCO ODSH TESCO CST GB GBP AA3 295,173.71 295,173.71 0.22%
GBOOBM8PJY71 NATWEST GRP ODSH NATWEST GRP CST GB GBP AA3 83,555.85 83,555.85 0.06%
GBOOBPSNBGS80 UKTI 1 1/4 11/22/2054 UK Treasury GIL GB GBP AA3 959,269.54 959,269.54 0.73%
GB00OBSGM6411 GBGV 10/06/25 UNITED KINGDOM GOV GB GBP AA3 239,820.00 239,820.00 0.18%
JP1103751Q74 JPGV 1.100 06/20/34 JAPAN GOV JP JPY A1l 187,715,803.58 959,209.21 0.73%
JP1103761QA5 JPGV 0.900 09/20/34 JAPAN GOV JP JPY A1l 187,697,394.23 959,115.14 0.73%
JP1201651J76 JPGV 0.500 06/20/38 JAPAN GOV JP JPY A1l 63,481,186.29 324,382.59 0.25%
JP1300211610 JPGV 2.300 12/20/35 JAPAN GOV JP JPY A1l 2,604,717.68 13,309.85 0.01%
JP1300411DC2 JPGV 1.700 12/20/43 JAPAN GOV JP JPY A1l 16,245,359.11 83,012.18 0.06%
JP1400081F45 JPGV 1.400 03/20/55 JAPAN GOV JP JPY A1l 187,606,030.42 958,648.28 0.73%
KYG017191142 ALIBABA ODSH ALIBABA COM HK HKD 274,459.83 25,754.19 0.02%
KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 274,110.92 25,721.45 0.02%
NL0000235190 AIRBUS NL ODSH AIRBUS NL COM FR EUR AA2 4,681,457.34 3,980,492.59 3.02%
SE0000108656 ERICSSON ODSH ERICSSON COM SE SEK AAA 224,514.81 17,402.36 0.01%
US30303M1027 META PLATFORMS ODSH META PLATFORMS COM us usD AAA 16,722,120.55 12,316,959.86 9.34%
US5949181045 MICROSOFT ODSH MICROSOFT COM us usD AAA 5,404,094.87 3,980,477.20 3.02%
US6311031081 NASDAQ ODSH NASDAQ COM us usD AAA 7,603,558.81 5,600,529.45 4.25%
US67066G1040 NVIDIA ODSH NVIDIA COM us usD AAA 18,175,993.17 13,387,834.25 10.15%
US6934751057 PNC FINL SVC ODSH PNC FINL SVC COM us usD AAA 2,652,561.00 1,953,788.53 1.48%
US8835561023 THERMO FISHER ODSH THERMO FISHER COM us usD AAA 750,341.87 552,676.96 0.42%
UsS912810QW18 UST 3.000 05/15/42 US TREASURY GOV us usD AAA 18,336.56 13,506.10 0.01%
US912810RS96 UST 2.500 05/15/46 US TREASURY GOV us usD AAA 115,176.25 84,835.01 0.06%
US912810ST60 UST 1.375 11/15/40 US TREASURY GOV us uUsD AAA 873,561.06 643,436.13 0.49%
US912828R366 UST 1.625 05/15/26 US TREASURY GOV us uUsD AAA 517,385.05 381,088.68 0.29%
US91282CDJ71 UST 1.375 11/15/31 US TREASURY GOV us uUsD AAA 873,615.61 643,476.31 0.49%




Collateral data - as at 16/06/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
US91282CFB28 UST 2.750 07/31/27 US TREASURY GOV us UsD AAA 873,581.44 643,451.14 0.49%
US91282CHE49 UST 3.625 05/31/28 US TREASURY GOV us UsD AAA 444 997.36 327,770.31 0.25%
US91282CJJ18 UST 4.500 11/15/33 US TREASURY GOV us UsD AAA 873,519.14 643,405.25 0.49%
US91282CKD29 UST 4.250 02/28/29 US TREASURY GOV us UsD AAA 873,122.72 643,113.26 0.49%
US91282CKX82 UST 4.250 06/30/29 US TREASURY GOV us UsD AAA 872,699.50 642,801.53 0.49%
US91282CNG23 UST 4.000 05/31/30 US TREASURY GOV us UsD AAA 48,434.71 35,675.40 0.03%
US91324P1021 UNITEDHEALTH ODSH UNITEDHEALTH COM us UsD AAA 16,619,911.76 12,241,676.25 9.28%
US9139031002 UNIVERSAL HEALTH ODSH UNIVERSAL HEALTH COM us UsD AAA 45,846.75 33,769.20 0.03%
US92532F1003 VERTEX PHARMS ODSH VERTEX PHARMS COM us UsD AAA 4,692,045.89 3,456,005.52 2.62%
US9291601097 VULCAN MATLS ODSH VULCAN MATLS COM us UsD AAA 15,149,172.37 11,158,378.35 8.46%
US9311421039 WALMART ODSH WALMART COM us UsD AAA 15,218,628.23 11,209,537.24 8.50%
US94106L1098 WASTE MGMT ODSH WASTE MGMT COM us UsD AAA 13,320,626.00 9,811,531.69 7.44%
Total: 131,873,401.76 100.00%
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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

79,748,479.13

Top 5 borrowers in last Month

No. | Counterparty

Market Value

1 | BARCLAYS CAPITAL SECURITIES LIMITED (PARENT)

129,312,522.56

NATIXIS (PARENT)

52,185,134.92

GOLDMAN SACHS INTERNATIONAL (PARENT)

27,384,970.79

MERRILL LYNCH INTERNATIONAL (PARENT)

19,290,573.87
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BANK OF NOVA SCOTIA (PARENT)

13,367,463.81
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