
Securities Lending Report

SSTL - HITIF - FTSE 100 INDEX FUND

Report as at 11/12/2025

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) 2,124,310,444

Reference currency of the fund GBP

Securities lending data - as at 11/12/2025

Currently on loan in GBP (base currency) 161,141,750.44

Current percentage on loan (in % of the fund AuM) 7.59%

Collateral value (cash and securities) in  GBP (base currency) 171,414,478.47

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

Collateral data - as at 11/12/2025

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

AU000000AGL7 AGL ENERGY ODSH AGL ENERGY COM AU AUD AAA 995,412.94 495,933.51 0.29%

AU000000CPU5 COMPUTERSHARE ODSH COMPUTERSHARE COM AU AUD AAA 1,124,902.88 560,447.84 0.33%

AU000000JBH7 JB HI-FI ODSH JB HI-FI COM AU AUD AAA 1,132,288.23 564,127.36 0.33%

AU000000MQG1 MACQUARIE GROUP ODSH MACQUARIE GROUP COM AU AUD AAA 225,998.85 112,596.89 0.07%

AU000000PRU3 PERSEUS MINING ODSH PERSEUS MINING COM AU AUD AAA 1,132,304.25 564,135.34 0.33%

BE0000331406 BEGV 3.750 06/22/45 BELGIUM GOV BE EUR AA3 103,993.90 90,887.87 0.05%

BE0000333428 BEGV 3.000 06/22/34 BELGIUM GOV BE EUR AA3 25,998.19 22,721.72 0.01%

BE0003739530 UCB SA ODSH UCB SA COM BE EUR AA3 389,468.39 340,384.89 0.20%

BE0974293251 A B I ODSH A B I COM BE EUR AA3 1,245,288.00 1,088,348.19 0.63%

CA135087N266 CAGV 1.500 12/01/31 CANADA GOV CA CAD AAA 4,857,439.75 2,632,401.98 1.54%

Securities lending statistics

12-month average on loan in GBP (base currency) 164,954,854.63

12-month average on loan as a % of the fund AuM 8.31%

12-month maximum on loan in GBP 305,147,322.93

12-month maximum on loan as a % of the fund AuM 15.91%

Gross Return for the fund over the last 12 months in  (base currency fund) 175,553.29

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0088%

* 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 11/12/2025

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

CH0432492467 ALCON ODSH ALCON COM CH CHF 364,026.71 340,466.43 0.20%

DE0001102440 DEGV 0.500 02/15/28 GERMANY GOV DE EUR AAA 4.84 4.23 0.00%

DE0001135275 DEGV 4.000 01/04/37 GERMANY GOV DE EUR AAA 103,993.84 90,887.82 0.05%

DE0001135325 DEGV 4.250 07/04/39 GERMANY GOV DE EUR AAA 25,989.53 22,714.15 0.01%

DE0005439004 CONTINENT ODSH CONTINENT COM DE EUR AAA 389,520.92 340,430.80 0.20%

DE000SHL1006 SIEMENS HEALTH ODSH SIEMENS HEALTH COM DE EUR AAA 389,543.19 340,450.26 0.20%

DK0009922320 DKGV 4.500 11/15/39 DENMARK GOV DK DKK AAA 9,391.72 1,098.91 0.00%

DK0009923567 DKGV 0.500 11/15/27 DENMARK GOV DK DKK AAA 0.94 0.11 0.00%

DK0009924029 DKGV 0.250 11/15/52 DENMARK GOV DK DKK AAA 4.36 0.51 0.00%

DK0009924532 DKGV 2.250 11/15/33 DENMARK GOV DK DKK AAA 536.37 62.76 0.00%

FR0000120321 L OREAL ODSH L OREAL COM FR EUR AA2 8,535,074.39 7,459,425.27 4.35%

FR0000120404 ACCOR ODSH ACCOR COM FR EUR AA2 45.40 39.68 0.00%

FR0000121972 SCHNEIDER ODSH SCHNEIDER COM FR EUR AA2 389,488.79 340,402.72 0.20%

FR0000130809 SOCIETE GENERALE ODSH SOCIETE GENERALE COM FR EUR AA2 8,535,139.91 7,459,482.53 4.35%

FR0010371401 FRGV 4.000 10/25/38 FRANCE GOV FR EUR AA2 55.31 48.34 0.00%

FR0013313582 FRGV 1.250 05/25/34 FRANCE GOV FR EUR AA2 25,998.84 22,722.29 0.01%

FR0013341682 FRGV 0.750 11/25/28 FRANCE GOV FR EUR AA2 103,993.19 90,887.25 0.05%

FR0013515806 FRGV 0.500 05/25/40 FRANCE GOV FR EUR AA2 6.27 5.48 0.00%

GB0002634946 ORD 2.5P BAE SYSTEMS CST GB GBP AA3 7,459,469.86 7,459,469.86 4.35%

GB0002875804 ORD 25P BRITISH AMERICAN TOBACCO CST GB GBP AA3 7,459,472.28 7,459,472.28 4.35%

IE00BTN1Y115 MEDTRONIC ODSH MEDTRONIC COM US USD AAA 20,420,435.87 15,330,082.11 8.94%

IE00BY7QL619 JOHNSON CNTRLS ODSH JOHNSON CNTRLS COM US USD AAA 2,075,662.62 1,558,246.78 0.91%

IT0000062072 GENERALI ODSH GENERALI COM IT EUR 6,122,681.81 5,351,059.09 3.12%

IT0003132476 ENI ODSH ENI COM IT EUR 16.01 13.99 0.00%

IT0003497168 TELECOM IT ODSH TELECOM IT COM IT EUR 6,122,714.67 5,351,087.81 3.12%

IT0005508921 MONTE DEI PASCHI ODSH MONTE DEI PASCHI COM IT EUR 389,591.84 340,492.78 0.20%

JP3188220002 OTSUKA HOLDINGS ODSH OTSUKA HOLDINGS COM JP JPY A1 1,859,999.52 8,923.75 0.01%

JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1 1,273,370,996.63 6,109,272.77 3.56%

JP3294460005 INPEX ODSH INPEX COM JP JPY A1 363,673,799.28 1,744,803.71 1.02%

JP3404600003 SUMITOMO CORP ODSH SUMITOMO CORP COM JP JPY A1 290,256,298.35 1,392,567.37 0.81%

JP3475350009 DAIICHI SANKYO ODSH DAIICHI SANKYO COM JP JPY A1 7,055,998.72 33,852.68 0.02%

JP3476480003 DAI-ICHILIFEHLDG ODSH DAI-ICHILIFEHLDG COM JP JPY A1 1,241,999.24 5,958.76 0.00%

JP3544000007 TEIJIN ODSH TEIJIN COM JP JPY A1 129,449.09 621.06 0.00%

JP3571400005 TOKYO ELECTRON ODSH TOKYO ELECTRON COM JP JPY A1 6,519,999.96 31,281.11 0.02%

JP3582600007 TOKYO TATEMONO ODSH TOKYO TATEMONO COM JP JPY A1 2,388,398.84 11,458.86 0.01%

JP3585800000 TEP HLDG ODSH TEP HLDG COM JP JPY A1 250,519.19 1,201.92 0.00%

JP3633400001 TOYOTA ODSH TOYOTA COM JP JPY A1 1,554,998.16 7,460.44 0.00%

JP3688370000 NXHD ODSH NXHD COM JP JPY A1 117,611,998.34 564,269.00 0.33%

JP3711200000 AOZORA BANK ODSH AOZORA BANK COM JP JPY A1 938,398.55 4,502.17 0.00%



Collateral data - as at 11/12/2025

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

JP3732000009 SOFTBANK ODSH SOFTBANK COM JP JPY A1 216,498.84 1,038.70 0.00%

JP3756600007 NINTENDO ODSH NINTENDO COM JP JPY A1 543,779,999.46 2,608,902.16 1.52%

JP3885780001 MIZUHO ODSH MIZUHO COM JP JPY A1 148,188,597.96 710,966.85 0.41%

JP3888300005 MITSUI CHEMICALS ODSH MITSUI CHEMICALS COM JP JPY A1 117,359,899.23 563,059.50 0.33%

JP3888400003 MKC ODSH MKC COM JP JPY A1 1,554,071,998.82 7,455,996.54 4.35%

JP3898400001 MITSUBISHI ODSH MITSUBISHI COM JP JPY A1 103,071,699.20 494,508.77 0.29%

JP3900000005 MHI ODSH MHI COM JP JPY A1 641,519,999.49 3,077,830.95 1.80%

JP3942400007 ASTELLAS PHARMA ODSH ASTELLAS PHARMA COM JP JPY A1 204,799.52 982.57 0.00%

JP3955000009 YOKOGAWA ELEC ODSH YOKOGAWA ELEC COM JP JPY A1 500,298.45 2,400.29 0.00%

JP3955800002 YOKOHAMA RUBBER ODSH YOKOHAMA RUBBER COM JP JPY A1 3,169,999.87 15,208.76 0.01%

NL0009446418 NLGV 3.750 01/15/42 NETHERLANDS GOV NL EUR AAA 103,993.56 90,887.57 0.05%

NL0009538784 NXP SEMICONDTRS ODSH NXP SEMICONDTRS COM US USD AAA 348,247.01 261,436.89 0.15%

NL0010071189 NLGV 2.500 01/15/33 NETHERLANDS GOV NL EUR AAA 25,998.32 22,721.83 0.01%

SE0000108656 ERICSSON ODSH ERICSSON COM SE SEK AAA 287,781.37 23,191.81 0.01%

US0200021014 ALLSTATE ODSH ALLSTATE COM US USD AAA 665,536.51 499,633.28 0.29%

US02079K3059 ALPHABET ODSH ALPHABET COM US USD AAA 20,420,432.12 15,330,079.29 8.94%

US0231351067 AMAZON.COM ODSH AMAZON.COM COM US USD AAA 1,449,552.12 1,088,211.49 0.63%

US03076C1062 AMERIPRISE FIN ODSH AMERIPRISE FIN COM US USD AAA 1,449,512.90 1,088,182.05 0.63%

US09857L1089 BOOKING HLDG ODSH BOOKING HLDG COM US USD AAA 622,709.60 467,482.15 0.27%

US11135F1012 BROADCOM ODSH BROADCOM COM US USD AAA 21,869,652.27 16,418,041.57 9.58%

US2546871060 WALT DISNEY ODSH WALT DISNEY COM US USD AAA 1,595,338.97 1,197,656.97 0.70%

US30303M1027 META PLATFORMS ODSH META PLATFORMS COM US USD AAA 930,986.16 698,912.32 0.41%

US42824C1099 HPE ODSH HPE COM US USD AAA 9,294,871.67 6,977,869.95 4.07%

US45866F1049 INTERCONTI EXC ODSH INTERCONTI EXC COM US USD AAA 967,251.78 726,137.74 0.42%

US5007541064 KRAFT HEINZ ODSH KRAFT HEINZ COM US USD AAA 3,398,675.60 2,551,462.48 1.49%

US5324571083 LILLY ODSH LILLY COM US USD AAA 1,449,720.75 1,088,338.09 0.63%

US5949181045 MICROSOFT ODSH MICROSOFT COM US USD AAA 931,277.74 699,131.22 0.41%

US5951121038 MICRON TECH ODSH MICRON TECH COM US USD AAA 931,160.00 699,042.83 0.41%

US60855R1005 MOLINA HEALTH ODSH MOLINA HEALTH COM US USD AAA 6,855,006.59 5,146,208.17 3.00%

US6311031081 NASDAQ ODSH NASDAQ COM US USD AAA 1,449,670.31 1,088,300.22 0.63%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 21,351,560.39 16,029,098.30 9.35%

US78409V1044 S&P GLOBAL ODSH S&P GLOBAL COM US USD AAA 4,405,666.43 3,307,433.23 1.93%

US80004C2008 SANDISK US ODSH SANDISK US COM US USD AAA 931,207.13 699,078.21 0.41%

US8522341036 BLOCK ODSH BLOCK COM US USD AAA 4,509,602.37 3,385,460.28 1.98%

US88160R1014 TESLA ODSH TESLA COM US USD AAA 930,889.89 698,840.05 0.41%

US88160R1014 TESLA ODSH TESLA COM US USD AAA 453,254.24 340,268.19 0.20%

US91282CFM82 UST 4.125 09/30/27 US TREASURY GOV US USD AAA 29,901.15 22,447.47 0.01%

US91282CMZ13 UST 3.875 04/30/30 US TREASURY GOV US USD AAA 120,971.85 90,816.30 0.05%

Total: 171,414,478.47 100.00%



Counterparts

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

No. Major Name Market Value

1 BARCLAYS CAPITAL SECURITIES LIMIT 96,415,071.90

Top 5 borrowers in last Month

No. Counterparty Market Value

1 BARCLAYS CAPITAL SECURITIES LIMITED (PARENT) 102,761,835.69

2 NATIXIS (PARENT) 53,471,973.21

3 BANK OF NOVA SCOTIA (PARENT) 11,477,500.00

4 HSBC BANK PLC (PARENT) 6,339,551.22

5 BNP PARIBAS FINANCIAL MARKETS (PARENT) 4,836,042.97
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