4X) Hsec

Securities Lending Report
SSTL - HITIF - FTSE 100 INDEX FUND
Report as at 17/06/2025

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)

2,028,878,607

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 17/06/2025

Currently on loan in GBP (base currency)

125,101,295.85

Current percentage on loan (in % of the fund AuM) 6.17%
Collateral value (cash and securities) in GBP (base currency) 132,499,944.40
Collateral value (cash and securities) in % of loan 106%

Securities lending statistics

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

217,180,037.32

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

11.58%

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) 226,349.83
Gross Return for the fund over the last 12 months in % of the fund AuM 0.0121%

Collateral data - as at 17/06/2025

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

CA7800871021 RBC ODSH RBC COM CA CAD AAA 2,893,459.64 1,569,334.04 1.18%
CH0025751329 LOGITECH INTL ODSH LOGITECH INTL COM CH CHF 4,761,559.83 4,319,658.74 3.26%
DE0001102416 DEGV 0.250 02/15/27 GERMANY GOV DE EUR AAA 111,925.04 95,425.90 0.07%
DE0001102432 DEGV 1.250 08/15/48 GERMANY GOV DE EUR AAA 0.00 0.00 0.00%
DE0001102523 DEGV 11/15/27 GERMANY GOV DE EUR AAA 448,057.36 382,008.15 0.29%
DE0001135226 DEGV 4.750 07/04/34 GERMANY GOV DE EUR AAA 1,137,947.57 970,199.99 0.73%
DE0001135432 DEGV 3.250 07/04/42 GERMANY GOV DE EUR AAA 284,486.88 242,549.99 0.18%
DE0005439004 CONTINENT ODSH CONTINENT COM DE EUR AAA 2,612,659.19 2,227,520.84 1.68%
DE0005785604 FRESENIUS ODSH FRESENIUS COM DE EUR AAA 4,651,431.44 3,965,752.78 2.99%
DE0005810055 DEUTSCHE BOERSE ODSH DEUTSCHE BOERSE COM DE EUR AAA 270,514.40 230,637.22 0.17%




Collateral data - as at 17/06/2025

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

DE0006047004 HEIDELBERG MATER ODSH HEIDELBERG MATER COM DE EUR AAA 30,051.65 25,621.66 0.02%
DE0006599905 MERCK ODSH MERCK COM DE EUR AAA 488,507.24 416,495.22 0.31%
DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 30,016.34 25,591.56 0.02%
DEOOOATEWWWO ADIDAS ODSH ADIDAS COM DE EUR AAA 5,068,314.90 4,321,182.45 3.26%
FR0000120578 SANOFI FR ODSH SANOFI FR COM FR EUR AA2 20,868.83 17,792.51 0.01%
FR0000121014 LVMH ODSH LVMH COM FR EUR AA2 29,910.39 25,501.23 0.02%
FR0000124141 VEOLIA ENVIRON ODSH VEOLIA ENVIRON COM FR EUR AA2 4,651,440.99 3,965,760.93 2.99%
FR0000125486 VINCI ODSH VINCI COM FR EUR AA2 1,841,175.00 1,569,762.98 1.18%
FR0000130809 SOCIETE GENERALE ODSH SOCIETE GENERALE COM FR EUR AA2 30,199.99 25,748.14 0.02%
FR0000131906 RENAULT ODSH RENAULT COM FR EUR AA2 4,651,430.10 3,965,751.64 2.99%
GB0007188757 ORD GBPO0.10(REGD) RIO TINTO CST GB GBP AA3 1,908,509.59 1,908,509.59 1.44%
GB0007908733 ORD GBPO0.50 SCOT & SOUTHERN ENERGY CST GB GBP AA3 419.75 419.75 0.00%
GB0007980591 ORD USDO0.25 BP PLC CST GB GBP AA3 1,569,762.68 1,569,762.68 1.18%
GB00B2B0ODG97 RELX PLC GBP0.1444 RELX PLC CST GB GBP AA3 1,569,800.84 1,569,800.84 1.18%
GB00B63H8491 ROLLS ROYCE ODSH ROLLS ROYCE CST GB GBP AA3 1,569,805.34 1,569,805.34 1.18%
GB00BLGZ9862 TESCO ODSH TESCO CST GB GBP AA3 295,102.03 295,102.03 0.22%
GB00OBT7J0027 UKT 4 A, 03/07/35 Corp UK TREASURY GIL GB GBP AA3 970,199.41 970,199.41 0.73%
GB0OOBYMWG366 UKTI 0 1/8 03/22/46 UK TREASURY GIL GB GBP AA3 242,549.99 242,549.99 0.18%
GB0OOBYVP4K94 UKTI 018 11/22/56 CORP UK TREASURY GIL GB GBP AA3 0.00 0.00 0.00%
JEOOB4T3BW64 ORD USDO0.01 GLENCORE INTERNATIONAL CST GB GBP AA3 1,046,717.26 1,046,717.26 0.79%
JP1103761QA5 JPGV 0.900 09/20/34 JAPAN GOV JP JPY A1l 190,002,074.71 970,103.15 0.73%
JP1300211610 JPGV 2.300 12/20/35 JAPAN GOV JP JPY A1l 2,600,969.34 13,279.90 0.01%
JP1300371C98 JPGV 1.900 09/20/42 JAPAN GOV JP JPY A1l 126,279,916.19 644,753.72 0.49%
JP1300411DC2 JPGV 1.700 12/20/43 JAPAN GOV JP JPY A1l 16,231,847.45 82,875.76 0.06%
JP1300771P16 JPGV 1.600 12/20/52 JAPAN GOV JP JPY A1l 69,597,923.73 355,349.62 0.27%
JP1400051C51 JPGV 2.000 03/20/52 JAPAN GOV JP JPY A1l 302,572.57 1,544.86 0.00%
JP1400081F45 JPGV 1.400 03/20/55 JAPAN GOV JP JPY A1l 190,018,804.87 970,188.57 0.73%
JP1742941R38 JPGV 03/23/26 JAPAN GOV JP JPY A1l 71,569,459.63 365,415.79 0.28%
KYG017191142 ALIBABA ODSH ALIBABA COM HK HKD 274,601.56 25,728.74 0.02%
KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 274,722.48 25,740.07 0.02%
NL0000235190 AIRBUS NL ODSH AIRBUS NL COM FR EUR AA2 4,651,432.17 3,965,753.41 2.99%
NLO015001RG8 NLGV 3.250 01/15/44 NETHERLANDS GOV NL EUR AAA 1,137,928.99 970,184.15 0.73%
NL0015001XZ6 NLGV 2.500 07/15/34 NETHERLANDS GOV NL EUR AAA 278,176.09 237,169.49 0.18%
US0079031078 AMD ODSH AMD COM us usD AAA 175,429.32 129,025.35 0.10%
US30303M1027 META PLATFORMS ODSH META PLATFORMS COM us usD AAA 16,872,645.72 12,409,550.78 9.37%
US67066G1040 NVIDIA ODSH NVIDIA COM us usD AAA 19,010,674.40 13,982,035.38 10.55%
US8085131055 CHARLES SCHWAB ODSH CHARLES SCHWAB COM us uUsD AAA 2,073,979.67 1,525,377.61 1.15%
US8574771031 STATE STREET ODSH STATE STREET COM us uUsD AAA 8,306,077.20 6,108,981.87 4.61%
US8835561023 THERMO FISHER ODSH THERMO FISHER COM us uUsD AAA 754,664.04 555,042.87 0.42%




Collateral data - as at 17/06/2025

Counterparts

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

No. | Major Name

Market Value

1 | BARCLAYS CAPITAL SECURITIES LIMI

80,320,456.10

Top 5 borrowers in last Month

No. | Counterparty

Market Value

1 | BARCLAYS CAPITAL SECURITIES LIMITED (PARENT)

129,312,522.56

NATIXIS (PARENT)

52,185,134.92

GOLDMAN SACHS INTERNATIONAL (PARENT)

27,384,970.79

MERRILL LYNCH INTERNATIONAL (PARENT)

19,290,573.87

o~ | W DN

BANK OF NOVA SCOTIA (PARENT)

13,367,463.81

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
UsS912810QW18 UST 3.000 05/15/42 US TREASURY GOV us usD AAA 18,340.79 13,489.35 0.01%
US912810RS96 UST 2.500 05/15/46 US TREASURY GOV us usD AAA 115,119.97 84,668.83 0.06%
US912810TM09 UST 4.000 11/15/42 US TREASURY GOV us usD AAA 875,624.62 644,007.37 0.49%
US912828R366 UST 1.625 05/15/26 US TREASURY GOV us usD AAA 515,495.59 379,138.45 0.29%
US912828S505 UST 0.125 07/15/26 US TREASURY GOV us usD AAA 667,051.37 490,605.21 0.37%
US91282CJF95 UST 4.875 10/31/28 US TREASURY GOV us usD AAA 875,646.43 644,023.41 0.49%
US91282CKG59 UST 4.125 03/31/29 US TREASURY GOV us usD AAA 876,859.69 644,915.74 0.49%
US91282CKT70 UST 4.500 05/31/29 US TREASURY GOV us usD AAA 876,569.12 644,702.03 0.49%
US91282CND91 UST 3.750 05/15/28 US TREASURY GOV us usD AAA 876,685.50 644,787.63 0.49%
US91324P1021 UNITEDHEALTH ODSH UNITEDHEALTH COM us usD AAA 16,308,748.94 11,994,814.06 9.05%
US9139031002 UNIVERSAL HEALTH ODSH UNIVERSAL HEALTH COM us usD AAA 45,486.11 33,454.28 0.03%
US92532F1003 VERTEX PHARMS ODSH VERTEX PHARMS COM us usD AAA 4,645,274.82 3,416,522.50 2.58%
US9291601097 VULCAN MATLS ODSH VULCAN MATLS COM us uUsD AAA 15,172,990.91 11,159,482.89 8.42%
US9311421039 WALMART ODSH WALMART COM us uUsD AAA 15,107,332.38 11,111,192.13 8.39%
US94106L1098 WASTE MGMT ODSH WASTE MGMT COM us uUsD AAA 13,216,989.83 9,720,876.57 7.34%
Total: 132,499,944.4 100.00%
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