
Securities Lending Report

SSTL - HITIF - 250 INDEX FUND

Report as at 04/12/2025

Summary of policy

% limit on maximum percentage of book on loan 30%

Revenue Split 75/25 *

Name of the Fund SSTL - HITIF - 250 INDEX FUND

Replication Mode Physical replication

ISIN Code GB00B80QG052

Total net assets (AuM) 1,339,451,814

Reference currency of the fund GBP

Securities lending data - as at 04/12/2025

Currently on loan in GBP (base currency) 277,688,685.17

Current percentage on loan (in % of the fund AuM) 20.73%

Collateral value (cash and securities) in  GBP (base currency) 293,796,290.49

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

Collateral data - as at 04/12/2025

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

AT0000A2EJ08 ATGV 0.750 03/20/51 AUSTRIA GOV AT EUR AA1 5,398,213.63 4,722,020.32 1.61%

AT0000A2HLC4 ATGV 0.850 06/30/20 AUSTRIA GOV AT EUR AA1 411,081.53 359,588.46 0.12%

AT0000A33SK7 ATGV 3.150 10/20/53 AUSTRIA GOV AT EUR AA1 938,647.00 821,069.80 0.28%

AT0000A3EPP2 ATGV 2.500 10/20/29 AUSTRIA GOV AT EUR AA1 201.56 176.31 0.00%

AU000000ASX7 ASX ODSH ASX COM AU AUD AAA 2,972,879.91 1,471,212.90 0.50%

BE0000304130 BEGV 5.000 03/28/35 BELGIUM GOV BE EUR AA3 5,398,546.52 4,722,311.51 1.61%

BE0000349580 BEGV 0.100 06/22/30 BELGIUM GOV BE EUR AA3 224,310.64 196,212.95 0.07%

BE0000356650 BEGV 2.750 04/22/39 BELGIUM GOV BE EUR AA3 1,125,325.85 984,364.81 0.34%

BE0974293251 A B I ODSH A B I COM BE EUR AA3 3,629,951.52 3,175,255.00 1.08%

CA0636711016 BMO ODSH BMO COM CA CAD AAA 781,720.31 420,370.14 0.14%

Securities lending statistics

12-month average on loan in GBP (base currency) 276,508,805.98

12-month average on loan as a % of the fund AuM 21.14%

12-month maximum on loan in GBP 324,702,997.70

12-month maximum on loan as a % of the fund AuM 25.47%

Gross Return for the fund over the last 12 months in  (base currency fund) 695,142.98

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0531%

* 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 04/12/2025

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

CA135087N266 CAGV 1.500 12/01/31 CANADA GOV CA CAD AAA 431,081.52 231,814.11 0.08%

CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 4,110,689.18 2,210,523.33 0.75%

CA29250N1050 ENBRIDGE INC ODSH ENBRIDGE INC COM CA CAD AAA 533.04 286.64 0.00%

CA56501R1064 MANULIFE FINANCI ODSH MANULIFE FINANCI COM CA CAD AAA 1,721,802.52 925,899.40 0.32%

CA6330671034 NATL BK CANADA ODSH NATL BK CANADA COM CA CAD AAA 755,779.19 406,420.30 0.14%

CA7392391016 POWER CORP CA ODSH POWER CORP CA COM CA CAD AAA 4,551,402.15 2,447,516.75 0.83%

CA7800871021 RBC ODSH RBC COM CA CAD AAA 3,053,307.59 1,641,916.32 0.56%

CH0013841017 LONZA GROUP ODSH LONZA GROUP COM CH CHF 363,715.19 340,748.73 0.12%

CNE1000048K8 HAIER SMART HOME ODSH HAIER SMART HOME COM CN HKD 532,950.52 51,356.35 0.02%

DE0001135176 DEGV 5.500 01/04/31 GERMANY GOV DE EUR AAA 41.99 36.73 0.00%

DE0008430026 MUNICH RE GROUP ODSH MUNICH RE GROUP COM DE EUR AAA 1,645,988.39 1,439,807.90 0.49%

DE000BASF111 BASF ODSH BASF COM DE EUR AAA 2,342,403.84 2,048,988.66 0.70%

DE000BAY0017 BAYER ODSH BAYER COM DE EUR AAA 793,757.77 694,329.75 0.24%

DK0009923807 DKGV 0.500 11/15/29 DENMARK GOV DK DKK AAA 8,535.08 999.60 0.00%

DK0009924029 DKGV 0.250 11/15/52 DENMARK GOV DK DKK AAA 1,716.92 201.08 0.00%

FR0000073272 SAFRAN ODSH SAFRAN COM FR EUR AA2 5,318,347.49 4,652,158.41 1.58%

FR0000120271 TOTALENERGIES ODSH TOTALENERGIES COM FR EUR AA2 5,318,352.56 4,652,162.84 1.58%

FR0000120644 DANONE ODSH DANONE COM FR EUR AA2 5,318,347.44 4,652,158.36 1.58%

FR0000121485 KERING ODSH KERING COM FR EUR AA2 2,368,833.99 2,072,108.11 0.71%

FR0000125486 VINCI ODSH VINCI COM FR EUR AA2 7,660,703.99 6,701,105.66 2.28%

FR0000130809 SOCIETE GENERALE ODSH SOCIETE GENERALE COM FR EUR AA2 5,318,316.03 4,652,130.89 1.58%

FR0000133308 ORANGE ODSH ORANGE COM FR EUR AA2 641,980.20 561,564.21 0.19%

FR0010070060 FRGV 4.750 04/25/35 FRANCE GOV FR EUR AA2 5,398,546.30 4,722,311.32 1.61%

FR0010870956 FRGV 4.000 04/25/60 FRANCE GOV FR EUR AA2 1,349,637.34 1,180,578.50 0.40%

GB0002404191 UKT 6 12/07/28 UK TREASURY GIL GB GBP AA3 2,123,482.68 2,123,482.68 0.72%

GB0003718474 GAMES WORKSHOP ODSH GAMES WORKSHOP CST GB GBP AA3 198.40 198.40 0.00%

GB0004544929 ORD GBP0.10 IMPERIAL TOBACCO CST GB GBP AA3 1,297,278.60 1,297,278.60 0.44%

GB0007669376 ORD GBP0.15 ST.JAMES PLACE CAP CST GB GBP AA3 2,230,637.91 2,230,637.91 0.76%

GB0009697037 ORD GBP0.60 BABCOCK INTL CST GB GBP AA3 633.92 633.92 0.00%

GB00B10RZP78 ORD SHARES OF 3 1/9 PENCE UNILEVER PLC CST GB GBP AA3 4,652,138.16 4,652,138.16 1.58%

GB00B1YW4409 ORD GBP73 19/22P 3I GROUP PLC CST GB GBP AA3 3,101,685.76 3,101,685.76 1.06%

GB00B24CGK77 ORD GBP0.10 RECKITT BENCKISER PLC CST GB GBP AA3 2,048,993.12 2,048,993.12 0.70%

GB00B63H8491 ROLLS ROYCE ODSH ROLLS ROYCE CST GB GBP AA3 2,135,248.10 2,135,248.10 0.73%

GB00B73ZYW09 UKTI 0 1/4 03/22/52 UK TREASURY GIL GB GBP AA3 2,165,015.19 2,165,015.19 0.74%

GB00BGDYHF49 GBGV 0.125 08/10/41 UNITED KINGDOM GIL GB GBP AA3 2,123,423.06 2,123,423.06 0.72%

GB00BM8PJY71 NATWEST GRP ODSH NATWEST GRP CST GB GBP AA3 62.20 62.20 0.00%

GB00BMF9LJ15 UKTI 0 3/4 11/22/33 UK Treasury GIL GB GBP AA3 541,242.38 541,242.38 0.18%

GB00BNNGP882 UKTI 01/8 03/22/51 UK Treasury GIL GB GBP AA3 4,722,311.74 4,722,311.74 1.61%

GB00BPSNBG80 UKTI 1 1/4 11/22/2054 UK Treasury GIL GB GBP AA3 1,180,578.15 1,180,578.15 0.40%



Collateral data - as at 04/12/2025

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

GB00BSQNRC93 UKT 43/8 03/07/28 UK Treasury GIL GB GBP AA3 1,196,282.32 1,196,282.32 0.41%

IM00B5VQMV65 GVC HOLDINGS ODSH GVC HOLDINGS CST GB GBP AA3 1,537,401.98 1,537,401.98 0.52%

JP1024731R68 JPGV 0.800 06/01/27 JAPAN GOV JP JPY A1 49,920.85 241.22 0.00%

JP1051681Q54 JPGV 0.600 03/20/29 JAPAN GOV JP JPY A1 439,422,759.20 2,123,312.24 0.72%

JP1051791R76 JPGV 1.000 06/20/30 JAPAN GOV JP JPY A1 439,449,373.17 2,123,440.84 0.72%

JP1103571L10 JPGV 0.100 12/20/29 JAPAN GOV JP JPY A1 143,020.08 691.08 0.00%

JP1103761QA5 JPGV 0.900 09/20/34 JAPAN GOV JP JPY A1 46,369.56 224.06 0.00%

JP1103781R44 JPGV 1.400 03/20/35 JAPAN GOV JP JPY A1 48,151.42 232.67 0.00%

JP1120261M59 JPGV 0.005 03/10/31 JAPAN GOV JP JPY A1 96,298,215.12 465,317.68 0.16%

JP12011419C6 JPGV 2.100 12/20/29 JAPAN GOV JP JPY A1 11,398,628.55 55,078.73 0.02%

JP1201511EC7 JPGV 1.200 12/20/34 JAPAN GOV JP JPY A1 476,230.70 2,301.17 0.00%

JP1201541F90 JPGV 1.200 09/20/35 JAPAN GOV JP JPY A1 101,609,479.71 490,981.97 0.17%

JP1201681K44 JPGV 0.400 03/20/39 JAPAN GOV JP JPY A1 96,119,597.31 464,454.59 0.16%

JP1201781MA3 JPGV 0.500 09/20/41 JAPAN GOV JP JPY A1 807,307.65 3,900.95 0.00%

JP1201831P14 JPGV 1.400 12/20/42 JAPAN GOV JP JPY A1 41,665.56 201.33 0.00%

JP1201861PA6 JPGV 1.500 09/20/43 JAPAN GOV JP JPY A1 41,514.48 200.60 0.00%

JP1300011W09 JPGV 2.800 09/20/29 JAPAN GOV JP JPY A1 53,109.98 256.63 0.00%

JP1300021001 JPGV 2.400 02/20/30 JAPAN GOV JP JPY A1 367,810.85 1,777.28 0.00%

JP13002918A0 JPGV 2.400 09/20/38 JAPAN GOV JP JPY A1 204,095.62 986.20 0.00%

JP1300301940 JPGV 2.300 03/20/39 JAPAN GOV JP JPY A1 1,504,819.22 7,271.36 0.00%

JP1300341B39 JPGV 2.200 03/20/41 JAPAN GOV JP JPY A1 1,543,217.01 7,456.90 0.00%

JP1300501G30 JPGV 0.800 03/20/46 JAPAN GOV JP JPY A1 67,907.01 328.13 0.00%

JP1300561H93 JPGV 0.800 09/20/47 JAPAN GOV JP JPY A1 32,392.06 156.52 0.00%

JP1300601JA9 JPGV 0.900 09/20/48 JAPAN GOV JP JPY A1 193,334.14 934.20 0.00%

JP1300681LA7 JPGV 0.600 09/20/50 JAPAN GOV JP JPY A1 27,628.03 133.50 0.00%

JP1300691M16 JPGV 0.700 12/20/50 JAPAN GOV JP JPY A1 56,576.41 273.38 0.00%

JP14000117B7 JPGV 2.400 03/20/48 JAPAN GOV JP JPY A1 97,353,260.33 470,415.71 0.16%

JP1400031A58 JPGV 2.200 03/20/50 JAPAN GOV JP JPY A1 83,666.37 404.28 0.00%

JP1400041B55 JPGV 2.200 03/20/51 JAPAN GOV JP JPY A1 1,553,477.67 7,506.48 0.00%

JP1400061D58 JPGV 1.900 03/20/53 JAPAN GOV JP JPY A1 37,265.77 180.07 0.00%

JP1400101H56 JPGV 0.900 03/20/57 JAPAN GOV JP JPY A1 26,940.95 130.18 0.00%

JP1400131L54 JPGV 0.500 03/20/60 JAPAN GOV JP JPY A1 43,397.74 209.70 0.00%

JP1400171Q50 JPGV 2.200 03/20/64 JAPAN GOV JP JPY A1 96,339,317.77 465,516.29 0.16%

JP1400181R57 JPGV 3.100 03/20/65 JAPAN GOV JP JPY A1 227,272,749.76 1,098,193.03 0.37%

JP1742811R19 JPGV 01/20/26 JAPAN GOV JP JPY A1 1,506,789,347.56 7,280,879.74 2.48%

JP3500610005 RESONA ODSH RESONA COM JP JPY A1 560,179,199.72 2,706,813.26 0.92%

JP3752900005 JAPAN POST ODSH JAPAN POST COM JP JPY A1 561,623,949.18 2,713,794.36 0.92%

JP3890350006 SMFG ODSH SMFG COM JP JPY A1 489,999.18 2,367.70 0.00%

JP3893200000 MITSUI FUDOSAN ODSH MITSUI FUDOSAN COM JP JPY A1 273,334,498.45 1,320,765.65 0.45%



Collateral data - as at 04/12/2025

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

KYG017191142 ALIBABA ODSH ALIBABA COM HK HKD 1,955,321.60 188,419.33 0.06%

NL0000395903 WOLTERS KLUWER ODSH WOLTERS KLUWER COM NL EUR AAA 4,751,084.51 4,155,952.16 1.41%

NL0009446418 NLGV 3.750 01/15/42 NETHERLANDS GOV NL EUR AAA 5,398,547.04 4,722,311.97 1.61%

NL0010071189 NLGV 2.500 01/15/33 NETHERLANDS GOV NL EUR AAA 1,349,636.55 1,180,577.81 0.40%

NL0011585146 FERRARI ODSH FERRARI COM IT EUR 391,455.09 342,420.48 0.12%

US00130H1059 AES CORP ODSH AES CORP COM US USD AAA 2,837.97 2,128.77 0.00%

US0028241000 ABBOTT ODSH ABBOTT COM US USD AAA 401,429.16 301,113.27 0.10%

US0079031078 AMD ODSH AMD COM US USD AAA 458,048.00 343,583.24 0.12%

US02079K1079 ALPHABET ODSH ALPHABET COM US USD AAA 19,391,097.60 14,545,323.18 4.95%

US02079K3059 ALPHABET ODSH ALPHABET COM US USD AAA 6,170,137.50 4,628,239.51 1.58%

US0231351067 AMAZON.COM ODSH AMAZON.COM COM US USD AAA 10,017,204.64 7,513,936.65 2.56%

US0268747849 AIG ODSH AIG COM US USD AAA 3,222,450.83 2,417,170.48 0.82%

US0378331005 APPLE ODSH APPLE COM US USD AAA 13,250,198.63 9,939,015.59 3.38%

US1011371077 BOSTON ODSH BOSTON COM US USD AAA 1,428,870.70 1,071,800.40 0.36%

US11135F1012 BROADCOM ODSH BROADCOM COM US USD AAA 20,509,550.44 15,384,278.17 5.24%

US12572Q1058 CME GRP ODSH CME GRP COM US USD AAA 3,568,889.05 2,677,034.88 0.91%

US14040H1059 CAPITAL ONE FIN ODSH CAPITAL ONE FIN COM US USD AAA 2,104,924.12 1,578,910.19 0.54%

US1729674242 CITIGROUP ODSH CITIGROUP COM US USD AAA 3,569,783.99 2,677,706.18 0.91%

US1746101054 CITIZNS FNCL ODSH CITIZNS FNCL COM US USD AAA 1,140,994.56 855,863.60 0.29%

US1924461023 COGNIZANT TECH ODSH COGNIZANT TECH COM US USD AAA 87,639.43 65,738.61 0.02%

US22788C1053 CROWDSTRIKE HLDG ODSH CROWDSTRIKE HLDG COM US USD AAA 2,659,114.40 1,994,610.06 0.68%

US30303M1027 META PLATFORMS ODSH META PLATFORMS COM US USD AAA 25,560,334.78 19,172,887.36 6.53%

US31428X1063 FEDEX ODSH FEDEX COM US USD AAA 925,479.89 694,205.37 0.24%

US35671D8570 FREEPORT MCMORAN ODSH FREEPORT MCMORAN COM US USD AAA 4,230.34 3,173.19 0.00%

US4370761029 HOME DEPOT ODSH HOME DEPOT COM US USD AAA 19,391,205.89 14,545,404.41 4.95%

US4581401001 INTEL ODSH INTEL COM US USD AAA 580,345.11 435,318.69 0.15%

US4612021034 INTUIT ODSH INTUIT COM US USD AAA 8,601,190.39 6,451,779.91 2.20%

US4878361082 KELLANOVA ODSH KELLANOVA COM US USD AAA 2,809,716.29 2,107,577.01 0.72%

US49177J1025 KENVUE ODSH KENVUE COM US USD AAA 1,968,486.06 1,476,567.57 0.50%

US5324571083 LILLY ODSH LILLY COM US USD AAA 4,521,824.98 3,391,835.11 1.15%

US5926881054 METTLER-TOLEDO ODSH METTLER-TOLEDO COM US USD AAA 589,735.66 442,362.57 0.15%

US5949181045 MICROSOFT ODSH MICROSOFT COM US USD AAA 4,743,858.88 3,558,383.44 1.21%

US5951121038 MICRON TECH ODSH MICRON TECH COM US USD AAA 4,233,144.48 3,175,294.96 1.08%

US6558441084 NORFOLK SOUTHERN ODSH NORFOLK SOUTHERN COM US USD AAA 2,823,468.09 2,117,892.28 0.72%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 20,316,837.10 15,239,723.29 5.19%

US69331C1080 PG&E US ODSH PG&E US COM US USD AAA 481,207.08 360,954.94 0.12%

US69608A1088 PALANTIR TECH ODSH PALANTIR TECH COM US USD AAA 5,596,350.62 4,197,840.17 1.43%

US7010941042 PARKER-HANNIFIN ODSH PARKER-HANNIFIN COM US USD AAA 2,773,617.19 2,080,498.96 0.71%

US7234841010 PINNACLE WEST ODSH PINNACLE WEST COM US USD AAA 71,161.85 53,378.73 0.02%



Collateral data - as at 04/12/2025

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

US80004C2008 SANDISK US ODSH SANDISK US COM US USD AAA 3,569,788.70 2,677,709.71 0.91%

US8085131055 CHARLES SCHWAB ODSH CHARLES SCHWAB COM US USD AAA 11,092,229.85 8,320,316.43 2.83%

US8725401090 TJX ODSH TJX COM US USD AAA 2,787,664.62 2,091,035.98 0.71%

US88160R1014 TESLA ODSH TESLA COM US USD AAA 703,168.74 527,449.08 0.18%

US8825081040 TEXAS INSTRUMENT ODSH TEXAS INSTRUMENT COM US USD AAA 2,731,513.39 2,048,916.77 0.70%

US912810FB99 UST 6.125 11/15/27 US TREASURY GOV US USD AAA 315.74 236.84 0.00%

US912810QD37 UST 4.375 11/15/39 US TREASURY GOV US USD AAA 85,440.78 64,089.40 0.02%

US912810RF75 UST 1.375 02/15/44 US TREASURY GOV US USD AAA 10,115.49 7,587.66 0.00%

US912810RT79 UST 2.250 08/15/46 US TREASURY GOV US USD AAA 67.46 50.60 0.00%

US912810RY64 UST 2.750 08/15/47 US TREASURY GOV US USD AAA 404,847.34 303,677.26 0.10%

US912810SF66 UST 3.000 02/15/49 US TREASURY GOV US USD AAA 620,707.49 465,594.64 0.16%

US912810SH23 UST 2.875 05/15/49 US TREASURY GOV US USD AAA 32,935.42 24,704.96 0.01%

US912810SK51 UST 2.375 11/15/49 US TREASURY GOV US USD AAA 65.48 49.12 0.00%

US912810SL35 UST 2.000 02/15/50 US TREASURY GOV US USD AAA 60.46 45.35 0.00%

US912810SP49 UST 1.375 08/15/50 US TREASURY GOV US USD AAA 152.19 114.16 0.00%

US912810SQ22 UST 1.125 08/15/40 US TREASURY GOV US USD AAA 2,829,206.20 2,122,196.45 0.72%

US912810SS87 UST 1.625 11/15/50 US TREASURY GOV US USD AAA 107.31 80.49 0.00%

US912810SX72 UST 2.375 05/15/51 US TREASURY GOV US USD AAA 128.97 96.74 0.00%

US912810SY55 UST 2.250 05/15/41 US TREASURY GOV US USD AAA 74.64 55.99 0.00%

US912810TB44 UST 1.875 11/15/51 US TREASURY GOV US USD AAA 56.51 42.39 0.00%

US912810UE63 UST 4.500 11/15/54 US TREASURY GOV US USD AAA 200,832.93 150,645.41 0.05%

US912810UN62 UST 4.875 08/15/45 US TREASURY GOV US USD AAA 1,140.83 855.74 0.00%

US9128286S43 UST 2.375 04/30/26 US TREASURY GOV US USD AAA 398.75 299.10 0.00%

US91282CAV37 UST 0.875 11/15/30 US TREASURY GOV US USD AAA 3,066.47 2,300.17 0.00%

US91282CCR07 UST 1.000 07/31/28 US TREASURY GOV US USD AAA 1,504.46 1,128.50 0.00%

US91282CCS89 UST 1.250 08/15/31 US TREASURY GOV US USD AAA 7,812.74 5,860.36 0.00%

US91282CCY57 UST 1.250 09/30/28 US TREASURY GOV US USD AAA 7,629.36 5,722.81 0.00%

US91282CDJ71 UST 1.375 11/15/31 US TREASURY GOV US USD AAA 437.49 328.16 0.00%

US91282CDY49 UST 1.875 02/15/32 US TREASURY GOV US USD AAA 54,559.83 40,925.50 0.01%

US91282CFV81 UST 4.125 11/15/32 US TREASURY GOV US USD AAA 465,720.31 349,338.27 0.12%

US91282CGB19 UST 3.875 12/31/29 US TREASURY GOV US USD AAA 205.43 154.09 0.00%

US91282CGC91 UST 3.875 12/31/27 US TREASURY GOV US USD AAA 204.76 153.59 0.00%

US91282CHA27 UST 3.500 04/30/28 US TREASURY GOV US USD AAA 900.00 675.09 0.00%

US91282CJJ18 UST 4.500 11/15/33 US TREASURY GOV US USD AAA 2,830,893.87 2,123,462.38 0.72%

US91282CKL45 UST 2.125 04/15/29 US TREASURY GOV US USD AAA 216.25 162.21 0.00%

US91282CMM00 UST 4.625 02/15/35 US TREASURY GOV US USD AAA 2,512.43 1,884.58 0.00%

US91282CNP22 UST 3.875 07/31/27 US TREASURY GOV US USD AAA 444,582.22 333,482.52 0.11%

Total: 293,796,290.49 100.00%



Counterparts

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

No. Major Name Market Value

1 BARCLAYS CAPITAL SECURITIES LIMIT 95,846,849.30

2 JP MORGAN SECS PLC (PARENT) 40,821,098.47

Top 5 borrowers in last Month

No. Counterparty Market Value

1 BARCLAYS CAPITAL SECURITIES LIMITED (PARENT) 114,699,092.84

2 NATIXIS (PARENT) 30,342,395.17

3 MERRILL LYNCH INTERNATIONAL (PARENT) 29,424,543.48

4 JP MORGAN SECS PLC (PARENT) 24,117,631.01

5 UBS AG 16,643,034.30
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