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SSTL - HITIF - FTSE 100 INDEX FUND
Report as at 07/08/2025

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)

2,060,832,678

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 07/08/2025

Currently on loan in GBP (base currency)

158,703,314.34

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

7.70%

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

168,895,268.92

Collateral value (cash and securities) in % of loan

106%

Securities lending statistics

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

195,793,212.11

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

10.31%

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) 203,063.21
Gross Return for the fund over the last 12 months in % of the fund AuM 0.0107%

Collateral data - as at 07/08/2025

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

BE0974259880 D IETEREN GROUP ODSH D IETEREN GROUP COM BE EUR AA3 179.79 156.82 0.00%
CA0636711016 BMO ODSH BMO COM CA CAD AAA 154.70 84.39 0.00%
CA06849F1080 BARRICK MINING ODSH BARRICK MINING COM us CAD AAA 941,588.51 513,631.09 0.30%
CA11271J1075 BROOKFIELD CO ODSH BROOKFIELD CO COM CA CAD AAA 2,821,204.84 1,538,950.93 0.91%
CA13321L1085 CAMECO ODSH CAMECO COM CA CAD AAA 9,155.86 4,994 .47 0.00%
CA1363851017 CANADIAN NATURAL ODSH CANADIAN NATURAL COM CA CAD AAA 1,374,818.06 749,955.30 0.44%
CA8667961053 SUN LIFE ODSH SUN LIFE COM CA CAD AAA 426,672.74 232,747.51 0.14%
CH0044328745 CHUBB LTD CH ODSH CHUBB LTD CH COM us uUsD AAA 3,414,324.69 2,561,383.86 1.52%
CH0114405324 GARMIN ODSH GARMIN COM us uUsD AAA 3,629,742.07 2,722,987.30 1.61%
CNE1000001Z5 BANK OF CHINA ODSH BANK OF CHINA COM CN HKD 18.31 1.75 0.00%




Collateral data - as at 07/08/2025

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

DE0001102572 DEGV 08/15/52 GERMANY GOV DE EUR AAA 127,263.06 111,001.36 0.07%
DE0005140008 DEUTSCHE BANK ODSH DEUTSCHE BANK COM DE EUR AAA 10,396,011.46 9,067,607.03 5.37%
DE0005190003 BMW ODSH BMW COM DE EUR AAA 1,937,690.81 1,690,092.29 1.00%
DE0005557508 DEUTSCHE TELEKOM ODSH DEUTSCHE TELEKOM COM DE EUR AAA 10,396,010.77 9,067,606.43 5.37%
DE0006231004 INFINEON TECHNOL ODSH INFINEON TECHNOL COM DE EUR AAA 1,103,256.55 962,282.21 0.57%
DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 10,396,009.80 9,067,605.58 5.37%
DE0007236101 SIEMENS ODSH SIEMENS COM DE EUR AAA 10,396,011.49 9,067,607.06 5.37%
DE0008404005 ALLIANZ ODSH ALLIANZ COM DE EUR AAA 10,395,968.00 9,067,569.12 5.37%
DEO00BU27006 DEGV 2.400 11/15/30 GERMANY GOV DE EUR AAA 31,877.29 27,804.00 0.02%
FR0014003TT8 DASSAULT SYSTEM ODSH DASSAULT SYSTEM COM FR EUR AA2 27.52 24.00 0.00%
GB0007669376 ORD GBPO0.15 ST.JAMES PLACE CAP CST GB GBP AA3 1,545,156.00 1,545,156.00 0.91%
GB0008706128 ORD GBPO0.25 LLOYDS BANKING GROUP CST GB GBP AA3 8.09 8.09 0.00%
GB0009697037 ORD GBP0.60 BABCOCK INTL CST GB GBP AA3 20.12 20.12 0.00%
GB0009895292 ORD USDO0.25 ASTRAZENECA CST GB GBP AA3 1,545,017.58 1,545,017.58 0.91%
GB00OBOSWJX34 ORD GBP5 LONDON STOCK EXCHANGE CST GB GBP AA3 792,244.00 792,244.00 0.47%
GB00B63H8491 ROLLS ROYCE ODSH ROLLS ROYCE CST GB GBP AA3 1,545,155.84 1,545,155.84 0.91%
GBOOBM8PJY71 NATWEST GRP ODSH NATWEST GRP CST GB GBP AA3 1,545,148.36 1,545,148.36 0.91%
GB00BM8Q5M07 JD SPORTS FASHION ORD GBP0.0005 JD SPORTS FASHION ORD GBP0.0005 CST GB GBP AA3 286,447.10 286,447.10 0.17%
GB00BMJ6DW54 INFORMA ODSH INFORMA CST GB GBP AA3 1,545,156.21 1,545,156.21 0.91%
GBO0OBPQY8M80 AVIVA ORD GBPO0.33 AVIVA ORD GBPO0.33 CST GB GBP AA3 749,954.88 749,954.88 0.44%
IEOOB4BNMY 34 ACCENTURE ODSH ACCENTURE COM us uUsD AAA 17,290,669.00 12,971,244.56 7.68%
IT0O000062072 GENERALI ODSH GENERALI COM IT EUR 5,191,051.56 4,527,737.95 2.68%
ITO000066123 BPER BANCA ODSH BPER BANCA COM IT EUR 859,775.97 749,913.62 0.44%
ITO000072170 FINECOBANK ODSH FINECOBANK COM IT EUR 859,836.73 749,966.62 0.44%
ITO001347308 BUZZI ODSH BUZzZI COM IT EUR 859,812.81 749,945.76 0.44%
IT0O003132476 ENI ODSH ENI COM IT EUR 44.68 38.97 0.00%
ITO003497168 TELECOM IT ODSH TELECOM IT COM IT EUR 5,190,912.88 4,527,616.99 2.68%
IT0O004176001 PRYSMIAN ODSH PRYSMIAN COM IT EUR 859,803.57 749,937.70 0.44%
IT0005218380 BANCO BPM ODSH BANCO BPM COM IT EUR 5,191,052.16 4,527,738.47 2.68%
JP1051621PA5 JPGV 0.300 09/20/28 JAPAN GOV JP JPY A1l 43,897,141.93 223,420.65 0.13%
JP1201101944 JPGV 2.100 03/20/29 JAPAN GOV JP JPY A1l 99,266,985.24 505,233.22 0.30%
JP1201111968 JPGV 2.200 06/20/29 JAPAN GOV JP JPY A1l 21,811,640.85 111,013.40 0.07%
JP1201431D38 JPGV 1.600 03/20/33 JAPAN GOV JP JPY A1l 12,266,836.13 62,433.78 0.04%
JP1201621H91 JPGV 0.600 09/20/37 JAPAN GOV JP JPY A1l 131,520.11 669.39 0.00%
JP1201651J76 JPGV 0.500 06/20/38 JAPAN GOV JP JPY A1l 99,255,723.15 505,175.90 0.30%
JP1300331A99 JPGV 2.000 09/20/40 JAPAN GOV JP JPY A1l 21,862,850.76 111,274.04 0.07%
JP1300561H93 JPGV 0.800 09/20/47 JAPAN GOV JP JPY A1l 21,791,611.93 110,911.46 0.07%
JP1300671L78 JPGV 0.600 06/20/50 JAPAN GOV JP JPY A1l 1,240,608.37 6,314.25 0.00%
JP1400051C51 JPGV 2.000 03/20/52 JAPAN GOV JP JPY A1l 21,839,853.06 111,156.99 0.07%




Collateral data - as at 07/08/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
JP1400061D58 JPGV 1.900 03/20/53 JAPAN GOV JP JPY A1l 21,859,123.58 111,255.07 0.07%
NLO0000395903 WOLTERS KLUWER ODSH WOLTERS KLUWER COM NL EUR AAA 3,889,939.19 3,392,881.98 2.01%
US34959E1091 FORTINET ODSH FORTINET COM us usD AAA 17,290,813.98 12,971,353.32 7.68%
US4943681035 KIMBERLY CLARK ODSH KIMBERLY CLARK COM us usD AAA 136.67 102.53 0.00%
US59156R1086 METLIFE ODSH METLIFE COM us usD AAA 2,317,462.34 1,738,531.39 1.03%
US6200763075 MOTOROLA ODSH MOTOROLA COM us usD AAA 17,290,428.95 12,971,064.48 7.68%
US67066G 1040 NVIDIA ODSH NVIDIA COM us usD AAA 29,386,125.26 22,045,105.22 13.05%
US7512121010 RALPH LAUREN ODSH RALPH LAUREN COM us usD AAA 3,479,798.55 2,610,501.54 1.55%
US8545021011 STANLEY BLACK ODSH STANLEY BLACK COM us usD AAA 622,212.77 466,776.27 0.28%
US87612G1013 TARGA RES ODSH TARGA RES COM us usD AAA 4,477,842.14 3,359,221.41 1.99%
US88160R1014 TESLA ODSH TESLA COM us usD AAA 8,655,804.87 6,493,477.02 3.84%
US89832Q1094 TRUIST FINANCIAL ODSH TRUIST FINANCIAL COM us usD AAA 304,209.73 228,214.35 0.14%
US9128286T26 UST 2.375 05/15/29 US TREASURY GOV us uUsD AAA 673,177.66 505,009.50 0.30%
US91282CCY57 UST 1.250 09/30/28 US TREASURY GOV us uUsD AAA 673,491.24 505,244.74 0.30%
US91282CKU44 UST 4.625 05/31/31 US TREASURY GOV us uUsD AAA 673,420.60 505,191.75 0.30%
US91282CNL18 UST 3.750 06/30/27 US TREASURY GOV us uUsD AAA 672,105.70 504,205.33 0.30%
US92345Y1064 VERISK ANALYTICS ODSH VERISK ANALYTICS COM us uUsD AAA 2,947,372.53 2,211,082.17 1.31%
US98419M1009 XYLM ODSH XYLM COM us uUsD AAA 1,287,553.30 965,906.45 0.57%
Total: 168,895,268.92 100.00%
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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 LIMIT

83,887,705.06

Top 5 borrowers in last Month

No. | Counterparty

Market Value

1 | BARCLAYS CAPITAL SECURITIES LIMITED (PARENT)

83,795,963.98

2 | NATIXIS (PARENT)

28,695,659.82




BANK OF NOVA SCOTIA (PARENT) 9,519,355.73

GOLDMAN SACHS INTERNATIONAL (PARENT) 5,769,319.03

MERRILL LYNCH INTERNATIONAL (PARENT) 3,173,042.89
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