
Securities Lending Report

SSTL - HITIF - FTSE 100 INDEX FUND

Report as at 29/04/2025

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 GB00B80QFR50

Total net assets (AuM) 1,916,658,596

Reference currency of the fund GBP

Securities lending data - as at 29/04/2025

Currently on loan in GBP (base currency) 232,560,898.46

Current percentage on loan (in % of the fund AuM) 12.13%

Collateral value (cash and securities) in  GBP (base currency) 245,784,035.73

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

Collateral data - as at 29/04/2025

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

CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 3,388,977.69 1,829,259.54 0.74%

CA56501R1064 MANULIFE FINANCI ODSH MANULIFE FINANCI COM CA CAD AAA 3,389,025.21 1,829,285.19 0.74%

CA7800871021 RBC ODSH RBC COM CA CAD AAA 3,389,038.40 1,829,292.31 0.74%

CA8911605092 TD ODSH TD COM CA CAD AAA 2,259,487.55 1,219,597.63 0.50%

FR0010773192 FRGV 4.500 04/25/41 FRANCE GOV FR EUR AA2 5,446,608.38 4,646,501.70 1.89%

GB0004544929 ORD GBP0.10 IMPERIAL TOBACCO CST GB GBP AA3 8,440,332.81 8,440,332.81 3.43%

GB0006825383 ORD GBP0.10 PERSIMMON CST GB GBP AA3 1,829,290.86 1,829,290.86 0.74%

GB0007980591 ORD USD0.25 BP PLC CST GB GBP AA3 8,440,355.80 8,440,355.80 3.43%

GB00B0SWJX34 ORD GBP5 LONDON STOCK EXCHANGE CST GB GBP AA3 1,829,290.50 1,829,290.50 0.74%

GB00B1L6W962 UKTI 1 1/8 11/22/37 UK TREASURY GIL GB GBP AA3 4,645,358.05 4,645,358.05 1.89%

Securities lending statistics

12-month average on loan in GBP (base currency) 213,845,104.12

12-month average on loan as a % of the fund AuM 11.49%

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) 200,885.17

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0108%

* 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 29/04/2025

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

IE00BK9ZQ967 TRANE TECH ODSH TRANE TECH COM US USD AAA 17,732,159.06 13,319,806.62 5.42%

JP1051681Q54 JPGV 0.600 03/20/29 JAPAN GOV JP JPY A1 1,435,746,764.19 7,505,041.78 3.05%

JP1103741Q44 JPGV 0.800 03/20/34 JAPAN GOV JP JPY A1 1,435,716,312.38 7,504,882.60 3.05%

JP1103771R12 JPGV 1.200 12/20/34 JAPAN GOV JP JPY A1 980,700,733.61 5,126,391.48 2.09%

JP1201501E99 JPGV 1.400 09/20/34 JAPAN GOV JP JPY A1 124,596,016.16 651,297.52 0.26%

JP1201711L13 JPGV 0.300 12/20/39 JAPAN GOV JP JPY A1 1,604,631.77 8,387.85 0.00%

JP1201751M13 JPGV 0.500 12/20/40 JAPAN GOV JP JPY A1 2,742,012.36 14,333.25 0.01%

JP1201771M76 JPGV 0.400 06/20/41 JAPAN GOV JP JPY A1 1,435,733,703.85 7,504,973.51 3.05%

JP1201781MA3 JPGV 0.500 09/20/41 JAPAN GOV JP JPY A1 1,932,795.17 10,103.25 0.00%

JP1201801N46 JPGV 0.800 03/20/42 JAPAN GOV JP JPY A1 1,435,744,346.11 7,505,029.14 3.05%

JP1201841P46 JPGV 1.100 03/20/43 JAPAN GOV JP JPY A1 2,719,568.54 14,215.93 0.01%

JP1201861PA6 JPGV 1.500 09/20/43 JAPAN GOV JP JPY A1 2,747,789.75 14,363.45 0.01%

JP1201891Q77 JPGV 1.900 06/20/44 JAPAN GOV JP JPY A1 1,435,715,813.07 7,504,879.99 3.05%

JP1300771P16 JPGV 1.600 12/20/52 JAPAN GOV JP JPY A1 694,677,274.68 3,631,268.48 1.48%

JP1400131L54 JPGV 0.500 03/20/60 JAPAN GOV JP JPY A1 2,755,638.96 14,404.48 0.01%

JP3888400003 MITSUI MIN & SML ODSH MITSUI MIN & SML COM JP JPY A1 13,534,499.92 70,748.54 0.03%

NL0012818504 NLGV 0.750 07/15/28 NETHERLANDS GOV NL EUR AAA 71.36 60.88 0.00%

US0378331005 APPLE ODSH APPLE COM US USD AAA 22,279,847.03 16,735,878.18 6.81%

US22052L1044 CORTEVA ODSH CORTEVA COM US USD AAA 19,920,615.63 14,963,702.22 6.09%

US22788C1053 CROWDSTRIKE HLDG ODSH CROWDSTRIKE HLDG COM US USD AAA 19,920,734.22 14,963,791.30 6.09%

US26614N1028 DUPONT DE ODSH DUPONT DE COM US USD AAA 11,365,871.84 8,537,663.94 3.47%

US28176E1082 EDWARDS LIFESCI ODSH EDWARDS LIFESCI COM US USD AAA 11,236,325.82 8,440,353.29 3.43%

US38141G1040 GOLDMAN SACHS ODSH GOLDMAN SACHS COM US USD AAA 3,857,133.55 2,897,350.11 1.18%

US48251W1045 KKR & CO ODSH KKR & CO COM US USD AAA 19,920,892.00 14,963,909.82 6.09%

US5324571083 LILLY ODSH LILLY COM US USD AAA 11,235,558.32 8,439,776.77 3.43%

US5717481023 MARSH MCLENNAN ODSH MARSH MCLENNAN COM US USD AAA 2,625,773.99 1,972,393.87 0.80%

US5801351017 MCDONALD S CORP ODSH MCDONALD S CORP COM US USD AAA 3,149,440.10 2,365,754.39 0.96%

US59156R1086 METLIFE ODSH METLIFE COM US USD AAA 1,257,859.67 944,862.24 0.38%

US5949181045 MICROSOFT ODSH MICROSOFT COM US USD AAA 19,920,708.88 14,963,772.27 6.09%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 2,435,258.40 1,829,284.91 0.74%

US68902V1070 OTIS WORLDWIDE ODSH OTIS WORLDWIDE COM US USD AAA 3,044,783.43 2,287,139.79 0.93%

US90353T1007 UBER ODSH UBER COM US USD AAA 9,899,829.77 7,436,422.02 3.03%

US9113121068 UPS ODSH UPS COM US USD AAA 7,837,949.14 5,887,606.04 2.40%

US912810QT88 UST 3.125 11/15/41 US TREASURY GOV US USD AAA 166.63 125.17 0.00%

US912810RB61 UST 2.875 05/15/43 US TREASURY GOV US USD AAA 6,185,757.71 4,646,534.93 1.89%

US912810TU25 UST 4.375 08/15/43 US TREASURY GOV US USD AAA 6,182,885.46 4,644,377.39 1.89%

US912810UD80 UST 4.125 08/15/44 US TREASURY GOV US USD AAA 3,484,288.06 2,617,281.01 1.06%

US91282CCF68 UST 0.750 05/31/26 US TREASURY GOV US USD AAA 6,185,651.81 4,646,455.38 1.89%

US91282CFU09 UST 4.125 10/31/27 US TREASURY GOV US USD AAA 19,045.09 14,306.04 0.01%



Collateral data - as at 29/04/2025

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

US91282CJR34 UST 3.750 12/31/28 US TREASURY GOV US USD AAA 6,185,766.47 4,646,541.51 1.89%

Total: 245,784,035.73 100.00%

Counterparts

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

No. Major Name Market Value

1 BARCLAYS CAPITAL SECURITIES LIMIT 94,260,899.52

Top 5 borrowers in last Month

No. Counterparty Market Value

1 BARCLAYS CAPITAL SECURITIES LIMITED (PARENT) 74,506,431.42

2 NATIXIS (PARENT) 66,229,690.78

3 GOLDMAN SACHS INTERNATIONAL (PARENT) 29,934,098.92

4 BANK OF NOVA SCOTIA (PARENT) 12,895,726.23

5 MERRILL LYNCH INTERNATIONAL (PARENT) 6,840,923.65
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