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Securities Lending Report
SSTL - HITIF - FTSE 100 INDEX FUND
Report as at 20/05/2025

Summary of policy

% limit on maximum percentage of book on loan

25%

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)

1,961,329,671

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 20/05/2025

Currently on loan in GBP (base currency)

261,012,262.38

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

13.31%

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

282,135,759.73

Collateral value (cash and securities) in % of loan

108%

Securities lending statistics

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

214,670,325.99

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

11.48%

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) 216,081.43
Gross Return for the fund over the last 12 months in % of the fund AuM 0.0116%

Collateral data - as at 20/05/2025

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

AU000000WBC1 WESTPAC ODSH WESTPAC COM AU AUD AAA 57,298.50 27,677.09 0.01%
CH0012214059 HOLCIM ODSH HOLCIM COM CH CHF 8,466,664.66 7,609,459.09 2.70%
CH0198251305 COCA COLA ODSH COCA COLA CST GB GBP AA3 1,871,431.00 1,871,431.00 0.66%
CH0418792922 SIKA ODSH SIKA COM CH CHF 26,998.60 24,265.13 0.01%
DEO00BU27023 DEGV 2.200 02/15/34 GERMANY GOV DE EUR AAA 4,315,544 14 3,636,709.11 1.29%
DK0009924102 DKGV 11/15/31 DENMARK GOV DK DKK AAA 32,243,885.11 3,639,018.25 1.29%
FR0000120503 BOUYGUES ODSH BOUYGUES COM FR EUR AA2 350.02 294.96 0.00%
GB0002875804 ORD 25P BRITISH AMERICAN TOBACCO CST GB GBP AA3 9,547,779.28 9,547,779.28 3.38%
GB0007980591 ORD USDO0.25 BP PLC CST GB GBP AA3 9,547,788.37 9,547,788.37 3.38%
GBO00B2QPKJ12 ORD USDO0.50 FRESNILLO PLC CST GB GBP AA3 462,900.42 462,900.42 0.16%




Collateral data - as at 20/05/2025

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

GB00B63H8491 ROLLS ROYCE ODSH ROLLS ROYCE CST GB GBP AA3 2,170,028.03 2,170,028.03 0.77%
GB00BD6K4575 COMPASS GROUP ODSH COMPASS GROUP CST GB GBP AA3 2,170,007.08 2,170,007.08 0.77%
GB0OOBDR05CO01 NATIONAL GRID ODSH NATIONAL GRID CST GB GBP AA3 2,170,024.20 2,170,024.20 0.77%
GB00BGDT3G23 RIGHTMOVE ODSH RIGHTMOVE CST GB GBP AA3 2,170,028.39 2,170,028.39 0.77%
GB00OBGLP8L22 IMI ODSH IMI CST GB GBP AA3 1,745,337.45 1,745,337.45 0.62%
HK0669013440 TTI ODSH TTI COM HK HKD 9,032,345.95 864,000.34 0.31%
IMOOB5VQMV65 GVC HOLDINGS ODSH GVC HOLDINGS CST GB GBP AA3 2,170,025.01 2,170,025.01 0.77%
JP1024511P82 JPGV 0.005 08/01/25 JAPAN GOV JP JPY A1l 357,683,325.76 1,846,821.91 0.65%
JP1024551PC4 JPGV 0.005 12/01/25 JAPAN GOV JP JPY A1l 353,249,600.31 1,823,929.31 0.65%
JP1024601Q58 JPGV 0.300 05/01/26 JAPAN GOV JP JPY A1l 353,251,930.22 1,823,941.34 0.65%
JP1103571L10 JPGV 0.100 12/20/29 JAPAN GOV JP JPY A1l 357,657,020.82 1,846,686.09 0.65%
JP1201681K44 JPGV 0.400 03/20/39 JAPAN GOV JP JPY A1l 357,676,076.50 1,846,784.48 0.65%
JP1201711L13 JPGV 0.300 12/20/39 JAPAN GOV JP JPY A1l 357,406,527.32 1,845,392.72 0.65%
JP1201721L45 JPGV 0.400 03/20/40 JAPAN GOV JP JPY A1l 353,235,884.24 1,823,858.49 0.65%
JP1201751M13 JPGV 0.500 12/20/40 JAPAN GOV JP JPY A1l 116,433,982.96 601,182.15 0.21%
JP1201761M45 JPGV 0.500 03/20/41 JAPAN GOV JP JPY A1l 353,253,632.63 1,823,950.13 0.65%
JP1201771M76 JPGV 0.400 06/20/41 JAPAN GOV JP JPY A1l 353,257,196.25 1,823,968.53 0.65%
JP1201861PA6 JPGV 1.500 09/20/43 JAPAN GOV JP JPY A1l 357,665,474.73 1,846,729.74 0.65%
JP1201871Q14 JPGV 1.300 12/20/43 JAPAN GOV JP JPY A1l 88,396,811.90 456,418.17 0.16%
JP1300371C98 JPGV 1.900 09/20/42 JAPAN GOV JP JPY A1l 140,855.99 727.28 0.00%
JP1300761NA3 JPGV 1.400 09/20/52 JAPAN GOV JP JPY A1l 353,230,228.93 1,823,829.29 0.65%
JP1400061D58 JPGV 1.900 03/20/53 JAPAN GOV JP JPY A1l 25,171,609.25 129,968.26 0.05%
JP1400131L54 JPGV 0.500 03/20/60 JAPAN GOV JP JPY A1l 305,608,404.40 1,577,944 11 0.56%
JP3119600009 AJINOMOTO ODSH AJINOMOTO COM JP JPY A1l 1,325,198.29 6,842.38 0.00%
JP3188220002 OTSUKA HOLDINGS ODSH OTSUKA HOLDINGS COM JP JPY A1l 3,956,998.19 20,431.12 0.01%
JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1l 162,937,748.54 841,294 .47 0.30%
JP3371200001 SHIN-ETSU CHEM ODSH SHIN-ETSU CHEM COM JP JPY A1l 4,119,299.82 21,269.13 0.01%
JP3435000009 SONY GROUP ODSH SONY GROUP COM JP JPY A1l 4,154,699.74 21,451.91 0.01%
JP3475350009 DAIICHI SANKYO ODSH DAIICHI SANKYO COM JP JPY A1l 4,407,598.69 22,757.70 0.01%
JP3573000001 TOKYO GAS ODSH TOKYO GAS COM JP JPY A1l 103,544,999.41 534,632.62 0.19%
JP3629000005 TOPPAN HOLDINGS ODSH TOPPAN HOLDINGS COM JP JPY A1l 4,331,798.14 22,366.32 0.01%
JP3633400001 TOYOTA ODSH TOYOTA COM JP JPY A1l 4,275,998.43 22,078.21 0.01%
JP3705200008 JAPAN AIRLINES ODSH JAPAN AIRLINES COM JP JPY A1l 3,651,698.52 18,854.77 0.01%
JP3720800006 NSK ODSH NSK COM JP JPY A1l 5,339,839.98 27,571.13 0.01%
JP3762600009 NOMURA HLDGS ODSH NOMURA HLDGS COM JP JPY A1l 92,212,599.67 476,120.18 0.17%
JP3778630008 BANDAI NAMCO HD ODSH BANDAI NAMCO HD COM JP JPY A1l 928,999.18 4,796.69 0.00%
JP3792600003 HINO MOTORS ODSH HINO MOTORS COM JP JPY A1l 142,769.50 737.16 0.00%
KYG6427A1022 NETEASE ODSH NETEASE COM HK HKD 8,893,016.95 850,672.65 0.30%
KYG9830T1067 XIAOMI ODSH XIAOMI COM HK HKD 8,219.95 786.29 0.00%




Collateral data - as at 20/05/2025

Counterparts

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

No. | Major Name

Market Value

1 | BARCLAYS CAPITAL SECURITIES LIMI

153,705,867.21

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
NL0000102234 NLGV 4.000 01/15/37 NETHERLANDS GOV NL EUR AAA 4,317,582.85 3,638,427.13 1.29%
US0378331005 APPLE ODSH APPLE COM us usD AAA 30,135,550.20 22,686,463.52 8.04%
US26441C2044 DUKE ENERGY ODSH DUKE ENERGY COM us usD AAA 2,698,273.77 2,031,298.22 0.72%
US30303M1027 META PLATFORMS ODSH META PLATFORMS COM us usD AAA 30,114,699.54 22,670,766.85 8.04%
US4385161066 HONEYWELL INTL ODSH HONEYWELL INTL COM us usD AAA 1,087,455.92 818,652.02 0.29%
US5949181045 MICROSOFT ODSH MICROSOFT COM us usD AAA 30,135,222.71 22,686,216.98 8.04%
US67066G 1040 NVIDIA ODSH NVIDIA COM us usD AAA 42,818,240.14 32,234,169.82 11.43%
US7170811035 PFIZER ODSH PFIZER COM us usD AAA 12,682,791.89 9,547,783.05 3.38%
US7443201022 PRUDENTIAL FINL ODSH PRUDENTIAL FINL COM us usD AAA 23,824,348.05 17,935,302.30 6.36%
US75886F1075 REGENERON PHARMS ODSH REGENERON PHARMS COM us usD AAA 28,998,156.78 21,830,217.85 7.74%
US8330341012 SNAP-ON ODSH SNAP-ON COM us usD AAA 14,748,531.76 11,102,900.91 3.94%
US8725401090 TJX ODSH TJX COM us usD AAA 12,682,694.08 9,547,709.42 3.38%
US8825081040 TEXAS INSTRUMENT ODSH TEXAS INSTRUMENT COM us uUsD AAA 12,682,653.86 9,547,679.14 3.38%
US91282CGCI1 UST 3.875 12/31/27 US TREASURY GOV us uUsD AAA 4,833,741.64 3,638,908.29 1.29%
US91282CJF95 UST 4.875 10/31/28 US TREASURY GOV us uUsD AAA 4,833,128.38 3,638,446.62 1.29%
US91282CLJ89 UST 3.750 08/31/31 US TREASURY GOV us uUsD AAA 2,724,345.76 2,050,925.58 0.73%
US91282CMC28 UST 4.500 12/31/31 US TREASURY GOV us uUsD AAA 4,833,551.30 3,638,765.00 1.29%
US92532F1003 VERTEX PHARMS ODSH VERTEX PHARMS COM us uUsD AAA 1,502,841.02 1,131,359.73 0.40%
US94106L1098 WASTE MGMT ODSH WASTE MGMT COM us uUsD AAA 3,729,827.13 2,807,866.01 1.00%
US9694571004 WILLIAMS ODSH WILLIAMS COM us uUsD AAA 1,717,822.53 1,293,200.82 0.46%
US9892071054 ZEBRA TECH ODSH ZEBRA TECH COM us uUsD AAA 2,641,931.33 1,988,882.84 0.70%
Unknown Company Description UNK EUR 9,789.60 8,249.70 0.00%
Total: 282,135,759.73 100.00%
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Top 5 borrowers in last Month

No. | Counterparty

Market Value

1 | BARCLAYS CAPITAL SECURITIES LIMITED (PARENT)

98,055,559.62

NATIXIS (PARENT)

48,924,291.98

MERRILL LYNCH INTERNATIONAL (PARENT)

27,397,117.85

GOLDMAN SACHS INTERNATIONAL (PARENT)

27,000,115.89

a (B~ w (DN

BANK OF NOVA SCOTIA (PARENT)

11,655,441.86
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