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Securities Lending Report
SSTL - HITIF - FTSE 100 INDEX FUND
Report as at 16/07/2025

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

GB00OB80QFR50

Total net assets (AuM)

2,033,893,192

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 16/07/2025

Currently on loan in GBP (base currency)

128,559,467.51

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

6.32%

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

136,195,865.76

Collateral value (cash and securities) in % of loan

106%

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%

Collateral data - as at 16/07/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
AT0000A39UW5 ATGV 2.900 02/20/34 AUSTRIA GOV AT EUR AA1 644,594.11 0.47%
ATO000A3EPP2 ATGV 2.500 10/20/29 AUSTRIA GOV AT EUR AA1 161,156.69 0.12%
BE0000304130 BEGV 5.000 03/28/35 BELGIUM GOV BE EUR AA3 644,615.83 0.47%
BE0000347568 BEGV 0.900 06/22/29 BELGIUM GOV BE EUR AA3 161,154.00 0.12%
BE0003739530 UCB SA ODSH UCB SA COM BE EUR AA3 4,893,286.19 4,243,776.24 3.12%
BE0974320526 UM ODSH UM COM BE EUR AA3 2,5685.79 0.00%
CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 2,177,018.52 1,184,610.81 0.87%
CA8667961053 SUN LIFE ODSH SUN LIFE COM CA CAD AAA 2,572,619.97 1,399,874.83 1.03%
CA8672241079 SUNCOR ENERGY ODSH SUNCOR ENERGY COM CA CAD AAA 35,178.61 0.03%
CH0012005267 NOVARTIS ODSH NOVARTIS COM CH CHF 13,985,663.58 13,039,637.85 9.57%




Collateral data - as at 16/07/2025

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

CHO0012032048 ROCHE HLDG PART ROCHE HLDG COM CH CHF 2,708,100.00 2,524,917.25 1.85%
CHO0012221716 ABB ODSH ABB COM CH CHF 14,411,408.88 13,436,584.66 9.87%
CHO0013841017 LONZA GROUP ODSH LONZA GROUP COM CH CHF 14,385,890.00 13,412,791.94 9.85%
CHO0024608827 PARTNERS GROUP ODSH PARTNERS GROUP COM CH CHF 3,181,499.99 2,966,295.27 2.18%
CHO0025751329 LOGITECH INTL ODSH LOGITECH INTL COM CH CHF 9,281,121.36 8,653,322.79 6.35%
CHO0038863350 NESTLE ODSH NESTLE COM CH CHF 378,507.78 352,904.55 0.26%
CHO0210483332 CMPNE FINANCIERE ODSH CMPNE FINANCIERE COM CH CHF 68,718.40 64,070.11 0.05%
CNE1000001Z5 BANK OF CHINA ODSH BANK OF CHINA COM CN HKD 387,876.81 36,884.97 0.03%
DE0001102598 DEGV 1.000 05/15/38 GERMANY GOV DE EUR AAA 9,004.19 7,809.02 0.01%
DE0001135366 DEGV 4.750 07/04/40 GERMANY GOV DE EUR AAA 743,095.20 644,460.52 0.47%
DE0005140008 DEUTSCHE BANK ODSH DEUTSCHE BANK COM DE EUR AAA 4,893,391.12 4,243,867.24 3.12%
DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 4,893,363.90 4,243,843.63 3.12%
DE0007236101 SIEMENS ODSH SIEMENS COM DE EUR AAA 4,893,290.60 4,243,780.06 3.12%
DEOOOATEWWWO ADIDAS ODSH ADIDAS COM DE EUR AAA 324,272.00 281,229.78 0.21%
ES0177542018 ORD EURO0.5 (CREST LINE) INTERNATIONAL CONSOLIDATED AIRLINES CST GB GBP AA3 6,715,333.09 6,715,333.09 4.93%
FR0000073272 SAFRAN ODSH SAFRAN COM FR EUR AA2 283,818.60 246,145.96 0.18%
FR0000120404 ACCOR ODSH ACCOR COM FR EUR AA2 687,546.72 596,285.26 0.44%
FR0000120578 SANOFI FR ODSH SANOFI FR COM FR EUR AA2 4,893,359.00 4,243,839.38 3.12%
FR0010070060 FRGV 4.750 04/25/35 FRANCE GOV FR EUR AA2 743,273.87 644,615.47 0.47%
FR0010371401 FRGV 4.000 10/25/38 FRANCE GOV FR EUR AA2 185,819.16 161,154.47 0.12%
GB0003718474 GAMES WORKSHOP ODSH GAMES WORKSHOP CST GB GBP AA3 57,744.00 57,744.00 0.04%
GB0004544929 ORD GBPO0.10 IMPERIAL TOBACCO CST GB GBP AA3 56,927.83 56,927.83 0.04%
GB0007669376 ORD GBPO0.15 ST.JAMES PLACE CAP CST GB GBP AA3 1,113,005.40 1,113,005.40 0.82%
GB0007980591 ORD USDO0.25 BP PLC CST GB GBP AA3 1,432,207.29 1,432,207.29 1.05%
GB0031790826 UKTI 2 01/26/35 UK TREASURY GIL GB GBP AA3 620,992.50 620,992.50 0.46%
GB00OBOSWJX34 ORD GBP5 LONDON STOCK EXCHANGE CST GB GBP AA3 1,432,190.70 1,432,190.70 1.05%
GB00OB1L6W962 UKTI 1 1/8 11/22/37 UK TREASURY GIL GB GBP AA3 619,930.41 619,930.41 0.46%
GB00B1WY2338 ORD GBP0.375 BKDRYJ4 CST GB GBP AA3 92,378.36 92,378.36 0.07%
GB0OB3LZBF68 UKTI 0 5/8 03/22/40 UK TREASURY GIL GB GBP AA3 621,037.72 621,037.72 0.46%
GB00BD6K4575 COMPASS GROUP ODSH COMPASS GROUP CST GB GBP AA3 146,725.92 146,725.92 0.11%
GB00OBGLP8L22 IMI ODSH IMI CST GB GBP AA3 181,849.68 181,849.68 0.13%
GBOOBKDRYJ47 AIRTEL AFRICA ODSH AIRTEL AFRICA CST GB GBP AA3 7,124.48 7,124.48 0.01%
GBO0OBL6K5J42 ENDEAVOUR MING ODSH ENDEAVOUR MING CST GB GBP AA3 33,525.36 33,525.36 0.02%
GB00BLGZ9862 TESCO ODSH TESCO CST GB GBP AA3 23,999.03 23,999.03 0.02%
GB0OOBM8PJY71 NATWEST GRP ODSH NATWEST GRP CST GB GBP AA3 4.91 4.91 0.00%
GB00BMJ6DW54 INFORMA ODSH INFORMA CST GB GBP AA3 8.40 8.40 0.00%
GBOOBPSNBF73 UKT 4 10/22/31 UK Tresury GIL GB GBP AA3 644,615.99 644,615.99 0.47%
GBOOBPSNBGS80 UKTI 1 1/4 11/22/2054 UK Treasury GIL GB GBP AA3 161,153.99 161,153.99 0.12%
GB00OBYQO0JC66 BEAZLEY ODSH BEAZLEY CST GB GBP AA3 41,587.74 41,587.74 0.03%




Collateral data - as at 16/07/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
IT0005211237 ITALGAS ODSH ITALGAS COM IT EUR 6.88 5.97 0.00%
JP1051451LA6 JPGV 0.100 09/20/25 JAPAN GOV JP JPY A1l 123,803,083.07 621,004.96 0.46%
JP1051671Q49 JPGV 0.400 03/20/29 JAPAN GOV JP JPY A1l 3,584,806.26 17,981.64 0.01%
JP1103431G66 JPGV 0.100 06/20/26 JAPAN GOV JP JPY A1l 123,786,586.09 620,922.21 0.46%
JP1201111968 JPGV 2.200 06/20/29 JAPAN GOV JP JPY A1l 20,771,830.36 104,192.96 0.08%
JP1201451D66 JPGV 1.700 06/20/33 JAPAN GOV JP JPY A1l 20,708,910.59 103,877.35 0.08%
JP1201581G90 JPGV 0.500 09/20/36 JAPAN GOV JP JPY A1l 12,023,942.48 60,312.94 0.04%
JP1201651J76 JPGV 0.500 06/20/38 JAPAN GOV JP JPY A1l 123,818,672.97 621,083.16 0.46%
JP1300331A99 JPGV 2.000 09/20/40 JAPAN GOV JP JPY A1l 20,610,381.27 103,383.12 0.08%
JP1300341B39 JPGV 2.200 03/20/41 JAPAN GOV JP JPY A1l 20,843,902.72 104,554.48 0.08%
JP1300671L78 JPGV 0.600 06/20/50 JAPAN GOV JP JPY A1l 629,961.27 3,159.93 0.00%
JP1300821Q49 JPGV 1.800 03/20/54 JAPAN GOV JP JPY A1l 811,836.72 4,072.23 0.00%
JP1400051C51 JPGV 2.000 03/20/52 JAPAN GOV JP JPY A1l 20,513,857.50 102,898.95 0.08%
JP1400061D58 JPGV 1.900 03/20/53 JAPAN GOV JP JPY A1l 4,651,103.14 23,330.26 0.02%
JP1743101R65 JPGV 09/08/25 JAPAN GOV JP JPY A1l 70,000,816.09 351,129.01 0.26%
NL0000102317 NLGV 5.500 01/15/28 NETHERLANDS GOV NL EUR AAA 186,020.25 161,328.87 0.12%
NL0000395903 WOLTERS KLUWER ODSH WOLTERS KLUWER COM NL EUR AAA 2,575,099.80 2,233,294.13 1.64%
US0028241000 ABBOTT ODSH ABBOTT COM us uUsD AAA 22,747.76 16,981.01 0.01%
UsS00287Y1091 ABBVIE ODSH ABBVIE COM us uUsD AAA 7,836,581.15 5,849,941.14 4.30%
US0378331005 APPLE ODSH APPLE COM us uUsD AAA 1,109,537.66 828,260.42 0.61%
US14040H1059 CAPITAL ONE FIN ODSH CAPITAL ONE FIN COM us uUsD AAA 3,213,949.50 2,399,185.95 1.76%
US4165151048 HARTFORD INSUR ODSH HARTFORD INSUR COM us uUsD AAA 1,817,980.31 1,357,106.83 1.00%
US4581401001 INTEL ODSH INTEL COM us usD AAA 760,462.67 567,678.91 0.42%
US5128073062 LAM RESEARCH ODSH LAM RESEARCH COM us usD AAA 1,038,292.10 775,076.22 0.57%
US5949181045 MICROSOFT ODSH MICROSOFT COM us usD AAA 142,135.42 106,102.88 0.08%
US64110L1061 NETFLIX ODSH NETFLIX COM us usD AAA 1,591,721.00 1,188,206.18 0.87%
US67066G1040 NVIDIA ODSH NVIDIA COM us usD AAA 23,684,624.99 17,680,371.00 12.98%
US6934751057 PNC FINL SVC ODSH PNC FINL SVC COM us usD AAA 4,911,098.40 3,666,093.16 2.69%
Total: 136,195,865.76 100.00%
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Counterparts

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

No.

Major Name Market Value

BARCLAYS CAPITAL SECURITIES LIMIT

85,143,194.76

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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