
Securities Lending Report

SSTL - HITIF - FTSE 100 INDEX FUND

Report as at 15/07/2025

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 GB00B80QFR50

Total net assets (AuM) 2,034,935,630

Reference currency of the fund GBP

Securities lending data - as at 15/07/2025

Currently on loan in GBP (base currency) 128,076,239.90

Current percentage on loan (in % of the fund AuM) 6.29%

Collateral value (cash and securities) in  GBP (base currency) 135,710,872.44

Collateral value (cash and securities) in % of loan 106%

Collateral data - as at 15/07/2025

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

AT0000A2Y8G4 ATGV 1.850 05/23/49 AUSTRIA GOV AT EUR AA1 503,158.50 437,186.98 0.32%

AT0000A324S8 ATGV 2.900 02/20/33 AUSTRIA GOV AT EUR AA1 125,816.60 109,320.18 0.08%

AT0000A39UW5 ATGV 2.900 02/20/34 AUSTRIA GOV AT EUR AA1 596.75 518.51 0.00%

BE0000304130 BEGV 5.000 03/28/35 BELGIUM GOV BE EUR AA3 503,679.86 437,639.99 0.32%

BE0000347568 BEGV 0.900 06/22/29 BELGIUM GOV BE EUR AA3 125,919.97 109,410.00 0.08%

BE0003739530 UCB SA ODSH UCB SA COM BE EUR AA3 4,916,984.80 4,272,295.42 3.15%

BE0974320526 UM ODSH UM COM BE EUR AA3 47,054.70 40,885.13 0.03%

BMG0450A1053 ARCH CAPITAL GRP ODSH ARCH CAPITAL GRP COM US USD AAA 18,389.77 13,676.25 0.01%

BMG491BT1088 INVESCO ODSH INVESCO COM US USD AAA 11,669.81 8,678.70 0.01%

CA11271J1075 BROOKFIELD CO ODSH BROOKFIELD CO COM CA CAD AAA 2,128,311.35 1,156,690.95 0.85%

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%

* 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



Collateral data - as at 15/07/2025

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

CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 2,645,537.43 1,437,792.08 1.06%

CA8667961053 SUN LIFE ODSH SUN LIFE COM CA CAD AAA 2,645,604.59 1,437,828.58 1.06%

CA8672241079 SUNCOR ENERGY ODSH SUNCOR ENERGY COM CA CAD AAA 64,174.31 34,877.34 0.03%

CH0011075394 ZURICH INS GROUP ODSH ZURICH INS GROUP COM CH CHF 6,647.99 6,204.38 0.00%

CH0012005267 NOVARTIS ODSH NOVARTIS COM CH CHF 14,039,532.99 13,102,690.61 9.65%

CH0012032048 ROCHE HLDG PART ROCHE HLDG COM CH CHF 2,736,774.00 2,554,152.12 1.88%

CH0012221716 ABB ODSH ABB COM CH CHF 14,241,415.17 13,291,101.42 9.79%

CH0012549785 SONOVA HLDG ODSH SONOVA HLDG COM CH CHF 2,758.79 2,574.70 0.00%

CH0013841017 LONZA GROUP ODSH LONZA GROUP COM CH CHF 14,411,414.99 13,449,757.34 9.91%

CH0024608827 PARTNERS GROUP ODSH PARTNERS GROUP COM CH CHF 3,177,000.00 2,965,002.33 2.18%

CH0025751329 LOGITECH INTL ODSH LOGITECH INTL COM CH CHF 9,221,864.40 8,606,499.67 6.34%

CH0038863350 NESTLE ODSH NESTLE COM CH CHF 382,016.59 356,525.05 0.26%

CH0210483332 CMPNE FINANCIERE ODSH CMPNE FINANCIERE COM CH CHF 3,097.49 2,890.80 0.00%

CH0244767585 UBS GROUP ODSH UBS GROUP COM CH CHF 341.15 318.39 0.00%

CH0432492467 ALCON ODSH ALCON COM CH CHF 1,185.24 1,106.15 0.00%

CNE1000001Z5 BANK OF CHINA ODSH BANK OF CHINA COM CN HKD 387,164.13 36,678.90 0.03%

DE0001135176 DEGV 5.500 01/04/31 GERMANY GOV DE EUR AAA 28.34 24.62 0.00%

DE0005140008 DEUTSCHE BANK ODSH DEUTSCHE BANK COM DE EUR AAA 1,853,179.96 1,610,200.68 1.19%

DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 4,916,963.99 4,272,277.34 3.15%

DE0007236101 SIEMENS ODSH SIEMENS COM DE EUR AAA 4,916,889.90 4,272,212.96 3.15%

DE0008404005 ALLIANZ ODSH ALLIANZ COM DE EUR AAA 1,425,219.19 1,238,351.89 0.91%

DE000A1EWWW0 ADIDAS ODSH ADIDAS COM DE EUR AAA 324,116.09 281,619.68 0.21%

ES0177542018 ORD EUR0.5 (CREST LINE) INTERNATIONAL CONSOLIDATED AIRLINES CST GB GBP AA3 7,030,097.01 7,030,097.01 5.18%

FR0000120578 SANOFI FR ODSH SANOFI FR COM FR EUR AA2 4,916,997.31 4,272,306.29 3.15%

FR0010070060 FRGV 4.750 04/25/35 FRANCE GOV FR EUR AA2 125,919.95 109,409.98 0.08%

FR0014007L00 FRGV 05/25/32 FRANCE GOV FR EUR AA2 503,679.77 437,639.91 0.32%

GB0007669376 ORD GBP0.15 ST.JAMES PLACE CAP CST GB GBP AA3 1,097,176.32 1,097,176.32 0.81%

GB0007980591 ORD USD0.25 BP PLC CST GB GBP AA3 1,442,165.67 1,442,165.67 1.06%

GB0008706128 ORD GBP0.25 LLOYDS BANKING GROUP CST GB GBP AA3 1.53 1.53 0.00%

GB0030913577 ORD GBP0.05 BT GROUP PLC CST GB GBP AA3 21.52 21.52 0.00%

GB0031790826 UKTI 2 01/26/35 UK TREASURY GIL GB GBP AA3 694,407.44 694,407.44 0.51%

GB0032089863 ORD GBP0.50 NEXT PLC CST GB GBP AA3 368.55 368.55 0.00%

GB00B0SWJX34 ORD GBP5 LONDON STOCK EXCHANGE CST GB GBP AA3 1,443,536.00 1,443,536.00 1.06%

GB00B1L6W962 UKTI 1 1/8 11/22/37 UK TREASURY GIL GB GBP AA3 693,678.25 693,678.25 0.51%

GB00B3LZBF68 UKTI 0 5/8 03/22/40 UK TREASURY GIL GB GBP AA3 694,382.86 694,382.86 0.51%

GB00B46CGH68 UKTI 0 3/4 03/22/34 UK TREASURY GIL GB GBP AA3 694,461.00 694,461.00 0.51%

GB00B7RN0G65 UKTI 0 1/8 03/22/44 UK TREASURY GIL GB GBP AA3 694,558.24 694,558.24 0.51%

GB00BGXQNP29 PHOENIX GROUP ODSH PHOENIX GROUP CST GB GBP AA3 6.52 6.52 0.00%

GB00BKDRYJ47 AIRTEL AFRICA ODSH AIRTEL AFRICA CST GB GBP AA3 526.40 526.40 0.00%



Collateral data - as at 15/07/2025

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

GB00BLGZ9862 TESCO ODSH TESCO CST GB GBP AA3 23,604.73 23,604.73 0.02%

GB00BLH38265 UKTI 0 1/8 03/22/39 UK Treasury GIL GB GBP AA3 393,817.67 393,817.67 0.29%

GB00BPSNBF73 UKT 4 10/22/31 UK Tresury GIL GB GBP AA3 437,639.99 437,639.99 0.32%

GB00BPSNBG80 UKTI 1 1/4 11/22/2054 UK Treasury GIL GB GBP AA3 109,409.99 109,409.99 0.08%

GB00BYQ0JC66 BEAZLEY ODSH BEAZLEY CST GB GBP AA3 8.98 8.98 0.00%

GB00BYYMZX75 UKT 2 1/2 07/22/65 UK TREASURY GIL GB GBP AA3 0.00 0.00 0.00%

JE00BJ1F3079 AMCR ODSH AMCR COM US USD AAA 144.29 107.31 0.00%

JP1051671Q49 JPGV 0.400 03/20/29 JAPAN GOV JP JPY A1 3,586,610.83 18,085.36 0.01%

JP1201111968 JPGV 2.200 06/20/29 JAPAN GOV JP JPY A1 20,783,408.02 104,799.61 0.08%

JP1201451D66 JPGV 1.700 06/20/33 JAPAN GOV JP JPY A1 20,731,143.90 104,536.07 0.08%

JP1201581G90 JPGV 0.500 09/20/36 JAPAN GOV JP JPY A1 12,022,316.18 60,622.11 0.04%

JP1300331A99 JPGV 2.000 09/20/40 JAPAN GOV JP JPY A1 20,583,652.54 103,792.35 0.08%

JP1300341B39 JPGV 2.200 03/20/41 JAPAN GOV JP JPY A1 20,791,354.53 104,839.68 0.08%

JP1300821Q49 JPGV 1.800 03/20/54 JAPAN GOV JP JPY A1 839,672.64 4,234.02 0.00%

JP1400051C51 JPGV 2.000 03/20/52 JAPAN GOV JP JPY A1 20,497,698.55 103,358.93 0.08%

JP1400061D58 JPGV 1.900 03/20/53 JAPAN GOV JP JPY A1 4,600,370.94 23,197.21 0.02%

JP3429800000 ANA ODSH ANA COM JP JPY A1 72,287,248.66 364,505.93 0.27%

NL0000102317 NLGV 5.500 01/15/28 NETHERLANDS GOV NL EUR AAA 503,679.50 437,639.67 0.32%

NL0000395903 WOLTERS KLUWER ODSH WOLTERS KLUWER COM NL EUR AAA 4,916,956.50 4,272,270.83 3.15%

NL0009446418 NLGV 3.750 01/15/42 NETHERLANDS GOV NL EUR AAA 125,920.10 109,410.11 0.08%

NL0009538784 NXP SEMICONDTRS ODSH NXP SEMICONDTRS COM US USD AAA 6,064.47 4,510.07 0.00%

SE0000108656 ERICSSON ODSH ERICSSON COM SE SEK AAA 232.01 17.95 0.00%

US0028241000 ABBOTT ODSH ABBOTT COM US USD AAA 22,841.18 16,986.71 0.01%

US00287Y1091 ABBVIE ODSH ABBVIE COM US USD AAA 8,052,266.87 5,988,373.83 4.41%

US0378331005 APPLE ODSH APPLE COM US USD AAA 1,933,281.54 1,437,758.18 1.06%

US1152361010 BROWN & BROWN ODSH BROWN & BROWN COM US USD AAA 215.95 160.60 0.00%

US1266501006 CVS HEALTH ODSH CVS HEALTH COM US USD AAA 5,148.80 3,829.10 0.00%

US14040H1059 CAPITAL ONE FIN ODSH CAPITAL ONE FIN COM US USD AAA 5,121,721.26 3,808,962.38 2.81%

US2371941053 DARDEN ODSH DARDEN COM US USD AAA 209.47 155.78 0.00%

US35137L2043 FOX ODSH FOX COM US USD AAA 1,436.95 1,068.64 0.00%

US37940X1028 GLOBAL PAYMENTS ODSH GLOBAL PAYMENTS COM US USD AAA 1,033.36 768.50 0.00%

US4581401001 INTEL ODSH INTEL COM US USD AAA 773,070.70 574,923.36 0.42%

US4595061015 INTL FLAVORS ODSH INTL FLAVORS COM US USD AAA 447.77 333.00 0.00%

US4663131039 JABIL ODSH JABIL COM US USD AAA 441.03 327.99 0.00%

US4781601046 JOHNSON&JOHNSON ODSH JOHNSON&JOHNSON COM US USD AAA 3,136.40 2,332.50 0.00%

US55354G1004 MSCI ODSH MSCI COM US USD AAA 2,282.64 1,697.57 0.00%

US5717481023 MARSH MCLENNAN ODSH MARSH MCLENNAN COM US USD AAA 3,417.12 2,541.27 0.00%

US59156R1086 METLIFE ODSH METLIFE COM US USD AAA 8,724.79 6,488.52 0.00%

US5949181045 MICROSOFT ODSH MICROSOFT COM US USD AAA 192,153.63 142,902.34 0.11%



Collateral data - as at 15/07/2025

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

US6311031081 NASDAQ ODSH NASDAQ COM US USD AAA 89.65 66.67 0.00%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 23,702,044.39 17,626,924.77 12.99%

US68902V1070 OTIS WORLDWIDE ODSH OTIS WORLDWIDE COM US USD AAA 1,300.52 967.18 0.00%

US69331C1080 PG&E US ODSH PG&E US COM US USD AAA 53.56 39.83 0.00%

US6934751057 PNC FINL SVC ODSH PNC FINL SVC COM US USD AAA 5,045,288.39 3,752,120.17 2.76%

US69351T1060 PPL ODSH PPL COM US USD AAA 104.28 77.55 0.00%

US70450Y1038 PAYPAL HLDG ODSH PAYPAL HLDG COM US USD AAA 2,364.47 1,758.43 0.00%

US7475251036 QUALCOMM ODSH QUALCOMM COM US USD AAA 925.74 688.46 0.00%

US78409V1044 S&P GLOBAL ODSH S&P GLOBAL COM US USD AAA 530.11 394.24 0.00%

US8085131055 CHARLES SCHWAB ODSH CHARLES SCHWAB COM US USD AAA 17,149.49 12,753.87 0.01%

US91282CLR06 UST 4.125 10/31/29 US TREASURY GOV US USD AAA 931,499.95 692,745.29 0.51%

US92556V1061 VIATRIS ODSH VIATRIS COM US USD AAA 18.27 13.59 0.00%

US9311421039 WALMART ODSH WALMART COM US USD AAA 95.78 71.23 0.00%

US9344231041 WARNER BROS DIS ODSH WARNER BROS DIS COM US USD AAA 588.49 437.65 0.00%

US9497461015 WELLS FARGO ODSH WELLS FARGO COM US USD AAA 83.42 62.04 0.00%

Total: 135,710,872.44 100.00%

Counterparts

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

No. Major Name Market Value

1 BARCLAYS CAPITAL SECURITIES LIMIT 85,219,996.18

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

4 MERRILL LYNCH INTERNATIONAL (PARENT) 5,213,157.56

5 GOLDMAN SACHS INTERNATIONAL (PARENT) 4,424,339.82
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