
Securities Lending Report

SSTL - HITIF - 250 INDEX FUND

Report as at 01/10/2025

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) 1,349,897,525

Reference currency of the fund GBP

Securities lending data - as at 01/10/2025

Currently on loan in GBP (base currency) 293,561,796.27

Current percentage on loan (in % of the fund AuM) 21.75%

Collateral value (cash and securities) in  GBP (base currency) 311,812,279.69

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

Collateral data - as at 01/10/2025

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

AU000000ALL7 ARISTOCRAT LEIS ODSH ARISTOCRAT LEIS COM AU AUD AAA 2,459,015.55 1,210,562.47 0.39%

AU000000GMD9 GENESIS MINERALS ODSH GENESIS MINERALS COM AU AUD AAA 41,349.87 20,356.36 0.01%

AU000000RMS4 RAMELIUS RSRCS ODSH RAMELIUS RSRCS COM AU AUD AAA 4,744,833.60 2,335,860.58 0.75%

AU000000SUN6 SUNCORP ODSH SUNCORP COM AU AUD AAA 1,553,842.22 764,949.65 0.25%

AU0000390544 DYNO NOBEL AU ODSH DYNO NOBEL AU COM AU AUD AAA 364,032.48 179,211.58 0.06%

BE0974293251 A B I ODSH A B I COM BE EUR AA3 2,747,873.59 2,398,318.65 0.77%

BMG0450A1053 ARCH CAPITAL GRP ODSH ARCH CAPITAL GRP COM US USD AAA 2,153,204.35 1,599,408.99 0.51%

CA0636711016 BMO ODSH BMO COM CA CAD AAA 4,874,143.93 2,602,041.39 0.83%

CA56501R1064 MANULIFE FINANCI ODSH MANULIFE FINANCI COM CA CAD AAA 7,729,396.94 4,126,306.29 1.32%

CA7800871021 RBC ODSH RBC COM CA CAD AAA 1,700,239.67 907,665.85 0.29%

Securities lending statistics

12-month average on loan in GBP (base currency) 268,620,268.29

12-month average on loan as a % of the fund AuM 20.50%

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) 624,780.32

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0477%

* 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 01/10/2025

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

CA8911605092 TD ODSH TD COM CA CAD AAA 2,000,591.84 1,068,007.60 0.34%

CH0044328745 CHUBB LTD CH ODSH CHUBB LTD CH COM US USD AAA 3,144,547.24 2,335,782.54 0.75%

CNE1000003W8 PETROCHINA ODSH PETROCHINA COM CN HKD 268.98 25.68 0.00%

DE0001108504 DEGV PO STR 07/04/39 GERMANY GOV DE EUR AAA 646,398.29 564,170.45 0.18%

DE0001108595 DEGV PO STR 07/04/42 GERMANY GOV DE EUR AAA 161,591.80 141,035.83 0.05%

DE0001142685 DEGV IO STR 01/04/35 GERMANY GOV DE EUR AAA 99.70 87.02 0.00%

DE0005557508 DEUTSCHE TELEKOM ODSH DEUTSCHE TELEKOM COM DE EUR AAA 6,516,007.67 5,687,111.21 1.82%

DE000CBK1001 COMMERZBANK ODSH COMMERZBANK COM DE EUR AAA 2,931,795.89 2,558,844.33 0.82%

FI0009003727 WARTSILA ODSH WARTSILA COM FI EUR AA1 1,482,309.79 1,293,746.27 0.41%

FR0000073272 SAFRAN ODSH SAFRAN COM FR EUR AA2 645,815.20 563,661.53 0.18%

FR0000120073 AIR LIQUIDE ODSH AIR LIQUIDE COM FR EUR AA2 6,515,876.11 5,686,996.39 1.82%

FR0000121972 SCHNEIDER ODSH SCHNEIDER COM FR EUR AA2 3,432,844.80 2,996,155.18 0.96%

FR0000125338 CAPGEMINI ODSH CAPGEMINI COM FR EUR AA2 25,451.29 22,213.65 0.01%

FR0000125486 VINCI ODSH VINCI COM FR EUR AA2 1,702,608.24 1,486,020.72 0.48%

FR0006174348 BUREAU VERITAS ODSH BUREAU VERITAS COM FR EUR AA2 5,110,564.31 4,460,453.25 1.43%

GB0007980591 ORD USD0.25 BP PLC CST GB GBP AA3 4,899,816.25 4,899,816.25 1.57%

GB0008706128 ORD GBP0.25 LLOYDS BANKING GROUP CST GB GBP AA3 2,655,931.41 2,655,931.41 0.85%

GB00B033F229 ORD 6 14/81P CENTRICA PLC CST GB GBP AA3 5,687,110.91 5,687,110.91 1.82%

GB00B1L6W962 UKTI 1 1/8 11/22/37 UK TREASURY GIL GB GBP AA3 2,734,233.80 2,734,233.80 0.88%

GB00B24CGK77 ORD GBP0.10 RECKITT BENCKISER PLC CST GB GBP AA3 8,682,954.54 8,682,954.54 2.78%

GB00B24FFM16 UKTI 0 3/4 11/22/47 UK TREASURY GIL GB GBP AA3 3,166,564.61 3,166,564.61 1.02%

GB00B2B0DG97 RELX PLC GBP0.1444 RELX PLC CST GB GBP AA3 5,687,109.45 5,687,109.45 1.82%

GB00B63H8491 ROLLS ROYCE ODSH ROLLS ROYCE CST GB GBP AA3 2,398,349.80 2,398,349.80 0.77%

GB00B6460505 UKT 4 1/4 12/07/40 UK TREASURY GIL GB GBP AA3 599.84 599.84 0.00%

GB00BD6K4575 COMPASS GROUP ODSH COMPASS GROUP CST GB GBP AA3 494,748.27 494,748.27 0.16%

GB00BDCHBW80 UKT 1 1/2 07/22/47 UK TREASURY GIL GB GBP AA3 500,574.49 500,574.49 0.16%

GB00BGDYHF49 GBGV 0.125 08/10/41 UNITED KINGDOM GIL GB GBP AA3 1,539,549.25 1,539,549.25 0.49%

GB00BGXQNP29 PHOENIX GROUP ODSH PHOENIX GROUP CST GB GBP AA3 184,800.33 184,800.33 0.06%

GB00BL6K5J42 ENDEAVOUR MING ODSH ENDEAVOUR MING CST GB GBP AA3 16,461.00 16,461.00 0.01%

GB00BM8Z2W66 UKTI 0 1/8 03/22/73 UK Treasury GIL GB GBP AA3 0.63 0.63 0.00%

GB00BYMWG366 UKTI 0 1/8 03/22/46 UK TREASURY GIL GB GBP AA3 791,502.64 791,502.64 0.25%

HK0388045442 HKEX ODSH HKEX COM HK HKD 16,677,985.94 1,592,269.30 0.51%

IE0002424939 DCC ODSH DCC CST GB GBP AA3 6,294,792.92 6,294,792.92 2.02%

IE000S9YS762 LINDE ODSH LINDE COM US USD AAA 6,000,674.99 4,457,325.90 1.43%

IT0000062072 GENERALI ODSH GENERALI COM IT EUR 7,887,766.89 6,884,369.97 2.21%

IT0000066123 BPER BANCA ODSH BPER BANCA COM IT EUR 588,353.46 513,509.46 0.16%

IT0000072170 FINECOBANK ODSH FINECOBANK COM IT EUR 4,517,856.94 3,943,143.74 1.26%

IT0001347308 BUZZI ODSH BUZZI COM IT EUR 7,887,757.35 6,884,361.64 2.21%

IT0003261697 AZIMUT ODSH AZIMUT COM IT EUR 889,538.08 776,380.61 0.25%



Collateral data - as at 01/10/2025

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

IT0003497168 TELECOM IT ODSH TELECOM IT COM IT EUR 7,511,295.90 6,555,789.57 2.10%

IT0003856405 LEONARDO ODSH LEONARDO COM IT EUR 3,821,806.95 3,335,637.75 1.07%

IT0005218380 BANCO BPM ODSH BANCO BPM COM IT EUR 577,116.92 503,702.31 0.16%

IT0005495657 SAIPEM ODSH SAIPEM COM IT EUR 7,212,245.86 6,294,781.46 2.02%

IT0005541336 LOTTOMATICA GROU ODSH LOTTOMATICA GROU COM IT EUR 6,719,960.63 5,865,119.47 1.88%

JE00B4T3BW64 ORD USD0.01 GLENCORE INTERNATIONAL CST GB GBP AA3 2,997,307.71 2,997,307.71 0.96%

JP1120221H48 JPGV 0.100 03/10/27 JAPAN GOV JP JPY A1 99,454,181.81 500,219.83 0.16%

JP1120281P52 JPGV 0.005 03/10/33 JAPAN GOV JP JPY A1 99,435,683.51 500,126.79 0.16%

JP1120301R56 JPGV 0.005 03/10/35 JAPAN GOV JP JPY A1 46,146,927.03 232,102.94 0.07%

JP1300561H93 JPGV 0.800 09/20/47 JAPAN GOV JP JPY A1 111,516,853.63 560,890.86 0.18%

JP1300581J30 JPGV 0.800 03/20/48 JAPAN GOV JP JPY A1 775,240.66 3,899.19 0.00%

JP1300601JA9 JPGV 0.900 09/20/48 JAPAN GOV JP JPY A1 112,146,241.23 564,056.46 0.18%

JP1300711M79 JPGV 0.700 06/20/51 JAPAN GOV JP JPY A1 1,039,060.16 5,226.11 0.00%

JP1400041B55 JPGV 2.200 03/20/51 JAPAN GOV JP JPY A1 112,142,702.22 564,038.66 0.18%

JP1400051C51 JPGV 2.000 03/20/52 JAPAN GOV JP JPY A1 112,125,184.10 563,950.55 0.18%

JP1400061D58 JPGV 1.900 03/20/53 JAPAN GOV JP JPY A1 112,142,320.48 564,036.74 0.18%

JP1743201R72 JPGV 10/20/25 JAPAN GOV JP JPY A1 99,527,103.37 500,586.60 0.16%

KYG532631028 KUAISHOU TECH ODSH KUAISHOU TECH COM HK HKD 132,737.35 12,672.61 0.00%

KYG7170M1033 POP MART INTL ODSH POP MART INTL COM HK HKD 2,988,159.96 285,283.57 0.09%

NL0010273215 ASML HOLDING ODSH ASML HOLDING COM NL EUR AAA 6,255,467.40 5,459,714.07 1.75%

NL0015000LU4 IVECO GROUP ODSH IVECO GROUP COM IT EUR 682,971.19 596,090.94 0.19%

NL0015000RP1 NLGV 0.500 07/15/32 NETHERLANDS GOV NL EUR AAA 87.23 76.13 0.00%

US00206R1023 AT&T ODSH AT&T COM US USD AAA 2,823.99 2,097.67 0.00%

US0231351067 AMAZON.COM ODSH AMAZON.COM COM US USD AAA 3,228,557.27 2,398,185.53 0.77%

US03076C1062 AMERIPRISE FIN ODSH AMERIPRISE FIN COM US USD AAA 2,313,787.49 1,718,690.80 0.55%

US0378331005 APPLE ODSH APPLE COM US USD AAA 3,979,357.64 2,955,883.11 0.95%

US12503M1080 CBOE GLO MARKETS ODSH CBOE GLO MARKETS COM US USD AAA 3,121,051.49 2,318,329.80 0.74%

US12504L1098 CBRE GROUP ODSH CBRE GROUP COM US USD AAA 451,724.51 335,542.81 0.11%

US14149Y1082 CARDINAL HEALTH ODSH CARDINAL HEALTH COM US USD AAA 4,019,588.64 2,985,766.86 0.96%

US1746101054 CITIZNS FNCL ODSH CITIZNS FNCL COM US USD AAA 3,144,626.63 2,335,841.51 0.75%

US20030N1019 COMCAST ODSH COMCAST COM US USD AAA 26,551,848.03 19,722,821.19 6.33%

US30303M1027 META PLATFORMS ODSH META PLATFORMS COM US USD AAA 10,093,318.72 7,497,358.38 2.40%

US46120E6023 INTUITIVE ODSH INTUITIVE COM US USD AAA 750,899.17 557,770.97 0.18%

US46625H1005 JP MORGAN ODSH JP MORGAN COM US USD AAA 15,117,613.61 11,229,425.15 3.60%

US5717481023 MARSH MCLENNAN ODSH MARSH MCLENNAN COM US USD AAA 233,371.74 173,349.48 0.06%

US5949181045 MICROSOFT ODSH MICROSOFT COM US USD AAA 750,509.54 557,481.55 0.18%

US6200763075 MOTOROLA ODSH MOTOROLA COM US USD AAA 26,551,629.26 19,722,658.69 6.33%

US64110L1061 NETFLIX ODSH NETFLIX COM US USD AAA 750,523.91 557,492.23 0.18%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 42,221,188.18 31,362,071.07 10.06%



Collateral data - as at 01/10/2025

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

US67103H1077 OREILLY AUTO ODSH OREILLY AUTO COM US USD AAA 594,248.71 441,410.37 0.14%

US7185461040 PHILLIPS 66 ODSH PHILLIPS 66 COM US USD AAA 110,448.23 82,041.40 0.03%

US83088M1027 SKYWORKS SOLUTNS ODSH SKYWORKS SOLUTNS COM US USD AAA 1,308.65 972.07 0.00%

US8574771031 STATE STREET ODSH STATE STREET COM US USD AAA 8,771,284.07 6,515,345.64 2.09%

US87612G1013 TARGA RES ODSH TARGA RES COM US USD AAA 1,663,002.03 1,235,284.70 0.40%

US88160R1014 TESLA ODSH TESLA COM US USD AAA 26,551,562.88 19,722,609.38 6.33%

US912810RY64 UST 2.750 08/15/47 US TREASURY GOV US USD AAA 65,582.95 48,715.28 0.02%

US912828ZV59 UST 0.500 06/30/27 US TREASURY GOV US USD AAA 4,060,413.80 3,016,091.96 0.97%

US91282CCB54 UST 1.625 05/15/31 US TREASURY GOV US USD AAA 3,679,059.77 2,732,820.63 0.88%

US91282CDJ71 UST 1.375 11/15/31 US TREASURY GOV US USD AAA 3,680,936.80 2,734,214.89 0.88%

US91282CEB37 UST 1.875 02/28/29 US TREASURY GOV US USD AAA 3,680,896.53 2,734,184.98 0.88%

US91282CFB28 UST 2.750 07/31/27 US TREASURY GOV US USD AAA 648,096.58 481,408.79 0.15%

US91282CFV81 UST 4.125 11/15/32 US TREASURY GOV US USD AAA 174,084.58 129,310.74 0.04%

US91282CGM73 UST 3.500 02/15/33 US TREASURY GOV US USD AAA 4,884.87 3,628.50 0.00%

US91282CHJ36 UST 3.750 06/30/30 US TREASURY GOV US USD AAA 1,263,617.65 938,620.35 0.30%

US91282CLW90 UST 4.250 11/15/34 US TREASURY GOV US USD AAA 3,680,959.17 2,734,231.51 0.88%

US91282CME83 UST 4.250 12/31/26 US TREASURY GOV US USD AAA 3,680,936.82 2,734,214.91 0.88%

US92532F1003 VERTEX PHARMS ODSH VERTEX PHARMS COM US USD AAA 750,773.87 557,677.90 0.18%

US92826C8394 VISA ODSH VISA COM US USD AAA 2,345,280.60 1,742,084.01 0.56%

US9297401088 WESTINGHOUSE AIR ODSH WESTINGHOUSE AIR COM US USD AAA 750,760.14 557,667.70 0.18%

US9311421039 WALMART ODSH WALMART COM US USD AAA 704,105.91 523,012.75 0.17%

US94106L1098 WASTE MGMT ODSH WASTE MGMT COM US USD AAA 750,821.99 557,713.64 0.18%

US9497461015 WELLS FARGO ODSH WELLS FARGO COM US USD AAA 3,144,591.12 2,335,815.13 0.75%

US9581021055 WESTERN DIGITAL ODSH WESTERN DIGITAL COM US USD AAA 750,855.23 557,738.33 0.18%

Unknown Company Description UNK EUR 4,505.99 3,932.79 0.00%

Total: 311,812,279.69 100.00%

Counterparts



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

No. Major Name Market Value

1 BARCLAYS CAPITAL SECURITIES LIMIT 127,400,156.19

Top 5 borrowers in last Month

No. Counterparty Market Value

1 BARCLAYS CAPITAL SECURITIES LIMITED (PARENT) 118,111,291.38

2 MERRILL LYNCH INTERNATIONAL (PARENT) 49,889,246.87

3 NATIXIS (PARENT) 32,645,566.72

4 GOLDMAN SACHS INTERNATIONAL (PARENT) 19,721,380.29

5 HSBC BANK PLC (PARENT) 18,570,264.77
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