
Securities Lending Report

SSTL - HITIF - 250 INDEX FUND

Report as at 24/07/2025

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) 1,378,553,565

Reference currency of the fund GBP

Securities lending data - as at 24/07/2025

Currently on loan in GBP (base currency) 301,199,944.92

Current percentage on loan (in % of the fund AuM) 21.85%

Collateral value (cash and securities) in  GBP (base currency) 318,578,844.97

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

Collateral data - as at 24/07/2025

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

AU000000APA1 APA UNIT APA COM AU AUD AAA 8.32 4.04 0.00%

AU000000BXB1 BRAMBLES ODSH BRAMBLES COM AU AUD AAA 23.12 11.23 0.00%

AU000000HUB4 HUB24 ODSH HUB24 COM AU AUD AAA 2,511,787.49 1,219,995.38 0.38%

AU000000WHC8 WHITEHAVEN COAL ODSH WHITEHAVEN COAL COM AU AUD AAA 2,511,804.93 1,220,003.85 0.38%

BE0000291972 BEGV 5.500 03/28/28 BELGIUM GOV BE EUR AA3 2,617,594.85 2,265,041.19 0.71%

BE0974293251 A B I ODSH A B I COM BE EUR AA3 1,518,038.82 1,313,580.08 0.41%

BE0974320526 UM ODSH UM COM BE EUR AA3 153.60 132.91 0.00%

CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 3,003,055.18 1,626,393.99 0.51%

CA33767E2024 FIRSTSERVICE ODSH FIRSTSERVICE REI CA CAD AAA 2,248,548.06 1,217,768.18 0.38%

CA56501R1064 MANULIFE FINANCI ODSH MANULIFE FINANCI COM CA CAD AAA 3,003,039.65 1,626,385.58 0.51%

Securities lending statistics

12-month average on loan in GBP (base currency) 253,719,595.61

12-month average on loan as a % of the fund AuM 19.34%

12-month maximum on loan in GBP 307,131,949.90

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) 507,128.19

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0386%

* 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 24/07/2025

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

CA6330671034 NATL BK CANADA ODSH NATL BK CANADA COM CA CAD AAA 3,003,020.21 1,626,375.05 0.51%

CA8667961053 SUN LIFE ODSH SUN LIFE COM CA CAD AAA 2,002,723.39 1,084,634.51 0.34%

CA8672241079 SUNCOR ENERGY ODSH SUNCOR ENERGY COM CA CAD AAA 26,656.24 14,436.48 0.00%

CH0025751329 LOGITECH INTL ODSH LOGITECH INTL COM CH CHF 77.01 71.54 0.00%

CH0044328745 CHUBB LTD CH ODSH CHUBB LTD CH COM US USD AAA 13,937,038.50 10,277,673.02 3.23%

CH0114405324 GARMIN ODSH GARMIN COM US USD AAA 1,681,767.99 1,240,196.15 0.39%

CH0210483332 CMPNE FINANCIERE ODSH CMPNE FINANCIERE COM CH CHF 1,437,933.44 1,335,748.67 0.42%

DE0001102481 DEGV 08/15/50 GERMANY GOV DE EUR AAA 2,042,905.04 1,767,754.11 0.55%

DE0001102572 DEGV 08/15/52 GERMANY GOV DE EUR AAA 510,757.86 441,965.87 0.14%

DE0001108546 DEGV PO STR 07/04/40 GERMANY GOV DE EUR AAA 1,091.27 944.29 0.00%

DE0001142073 DEGV PO STR 07/04/28 GERMANY GOV DE EUR AAA 0.52 0.45 0.00%

DE0005785604 FRESENIUS ODSH FRESENIUS COM DE EUR AAA 6,090,328.01 5,270,045.44 1.65%

DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 7,408,528.60 6,410,702.72 2.01%

DE0008404005 ALLIANZ ODSH ALLIANZ COM DE EUR AAA 7,408,652.39 6,410,809.84 2.01%

DE0008430026 MUNICH RE GROUP ODSH MUNICH RE GROUP COM DE EUR AAA 3,762,806.40 3,256,008.65 1.02%

DE000BAY0017 BAYER ODSH BAYER COM DE EUR AAA 1,311,145.68 1,134,552.57 0.36%

DE000BU22080 DEGV 2.200 03/11/27 GERMANY GOV DE EUR AAA 107.89 93.36 0.00%

DE000BU27006 DEGV 2.400 11/15/30 GERMANY GOV DE EUR AAA 230,323.02 199,301.71 0.06%

ES0177542018 ORD EUR0.5 (CREST LINE) INTERNATIONAL CONSOLIDATED AIRLINES CST GB GBP AA3 3.77 3.77 0.00%

FR0013410552 FRGV 0.100 03/01/29 FRANCE GOV FR EUR AA2 3,483,812.46 3,014,591.32 0.95%

GB0000536739 ORD GBP0.10 ASHTEAD GROUP CST GB GBP AA3 4,830,092.22 4,830,092.22 1.52%

GB0002374006 ORD 28 101/108P DIAGEO CST GB GBP AA3 7,089,414.30 7,089,414.30 2.23%

GB0002634946 ORD 2.5P BAE SYSTEMS CST GB GBP AA3 6,410,873.04 6,410,873.04 2.01%

GB0003718474 GAMES WORKSHOP ODSH GAMES WORKSHOP CST GB GBP AA3 3,751,367.60 3,751,367.60 1.18%

GB0005603997 ORD GBP0.025 LEGAL & GENERAL GROUP PLC CST GB GBP AA3 2,296,274.48 2,296,274.48 0.72%

GB0006776081 ORD GBP0.25 PEARSON CST GB GBP AA3 2,941,527.75 2,941,527.75 0.92%

GB0007188757 ORD GBP0.10(REGD) RIO TINTO CST GB GBP AA3 3,760,170.36 3,760,170.36 1.18%

GB0007980591 ORD USD0.25 BP PLC CST GB GBP AA3 8,446,283.90 8,446,283.90 2.65%

GB0008706128 ORD GBP0.25 LLOYDS BANKING GROUP CST GB GBP AA3 4,830,100.86 4,830,100.86 1.52%

GB0009465807 ORD GBP0.125 WEIR GROUP CST GB GBP AA3 666,578.64 666,578.64 0.21%

GB0009697037 ORD GBP0.60 BABCOCK INTL CST GB GBP AA3 750,886.56 750,886.56 0.24%

GB0009895292 ORD USD0.25 ASTRAZENECA CST GB GBP AA3 4,830,091.74 4,830,091.74 1.52%

GB0032089863 ORD GBP0.50 NEXT PLC CST GB GBP AA3 6,410,856.00 6,410,856.00 2.01%

GB00B0SWJX34 ORD GBP5 LONDON STOCK EXCHANGE CST GB GBP AA3 1,651,803.75 1,651,803.75 0.52%

GB00B10RZP78 ORD SHARES OF 3 1/9 PENCE UNILEVER PLC CST GB GBP AA3 1,584,686.95 1,584,686.95 0.50%

GB00B1L6W962 UKTI 1 1/8 11/22/37 UK TREASURY GIL GB GBP AA3 8,224,104.31 8,224,104.31 2.58%

GB00B3D4VD98 UKTI 1 1/4 11/22/32 UK TREASURY GIL GB GBP AA3 5,103,503.62 5,103,503.62 1.60%

GB00B3LZBF68 UKTI 0 5/8 03/22/40 UK TREASURY GIL GB GBP AA3 1,275,875.99 1,275,875.99 0.40%

GB00B3MYD345 UKTI 0 5/8 11/22/42 UK TREASURY GIL GB GBP AA3 8,800,815.87 8,800,815.87 2.76%



Collateral data - as at 24/07/2025

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

GB00BLGZ9862 TESCO ODSH TESCO CST GB GBP AA3 63.91 63.91 0.00%

GB00BM8Z2T38 UKT 1 01/31/32 UK Treasury GIL GB GBP AA3 3,014,549.20 3,014,549.20 0.95%

GB00BPSNBG80 UKTI 1 1/4 11/22/2054 UK Treasury GIL GB GBP AA3 753,648.00 753,648.00 0.24%

IE00B4BNMY34 ACCENTURE ODSH ACCENTURE COM US USD AAA 9,096,644.07 6,708,192.23 2.11%

IT0000062072 GENERALI ODSH GENERALI COM IT EUR 5,896,481.40 5,102,307.27 1.60%

IT0000072170 FINECOBANK ODSH FINECOBANK COM IT EUR 5,896,466.26 5,102,294.17 1.60%

IT0001347308 BUZZI ODSH BUZZI COM IT EUR 5,896,482.03 5,102,307.82 1.60%

IT0003492391 DIASORIN ODSH DIASORIN COM IT EUR 397,829.91 344,247.75 0.11%

IT0004176001 PRYSMIAN ODSH PRYSMIAN COM IT EUR 5,896,427.01 5,102,260.21 1.60%

IT0005090300 INWIT ODSH INWIT COM IT EUR 5,896,481.44 5,102,307.31 1.60%

IT0005239360 UNI CREDIT ODSH UNI CREDIT COM IT EUR 3,525,870.01 3,050,984.30 0.96%

IT0005278236 PIRELLI AND C ODSH PIRELLI AND C COM IT EUR 4,681,897.80 4,051,311.21 1.27%

JP1103761QA5 JPGV 0.900 09/20/34 JAPAN GOV JP JPY A1 595,549,250.63 2,999,449.52 0.94%

JP1120241K56 JPGV 0.100 03/10/29 JAPAN GOV JP JPY A1 598,540,842.45 3,014,516.50 0.95%

JP1201111968 JPGV 2.200 06/20/29 JAPAN GOV JP JPY A1 109,587,343.99 551,930.35 0.17%

JP1201321BC7 JPGV 1.700 12/20/31 JAPAN GOV JP JPY A1 247,939,752.17 1,248,734.29 0.39%

JP1201881Q46 JPGV 1.600 03/20/44 JAPAN GOV JP JPY A1 1,747,415,773.67 8,800,758.96 2.76%

JP13000611B1 JPGV 2.400 11/20/31 JAPAN GOV JP JPY A1 19,471,351.30 98,066.34 0.03%

JP1300261748 JPGV 2.400 03/20/37 JAPAN GOV JP JPY A1 960,127,599.82 4,835,627.39 1.52%

JP13002918A0 JPGV 2.400 09/20/38 JAPAN GOV JP JPY A1 87,917,790.27 442,792.89 0.14%

JP1300341B39 JPGV 2.200 03/20/41 JAPAN GOV JP JPY A1 136,816,294.13 689,067.39 0.22%

JP1300601JA9 JPGV 0.900 09/20/48 JAPAN GOV JP JPY A1 147,667,697.80 743,719.86 0.23%

JP1300781P48 JPGV 1.400 03/20/53 JAPAN GOV JP JPY A1 147,638,383.46 743,572.22 0.23%

JP1300821Q49 JPGV 1.800 03/20/54 JAPAN GOV JP JPY A1 38,519.25 194.00 0.00%

JP1742811R19 JPGV 01/20/26 JAPAN GOV JP JPY A1 522,436,559.57 2,631,221.66 0.83%

JP3116000005 ASAHI GROUP ODSH ASAHI GROUP COM JP JPY A1 3,138,399.81 15,806.37 0.00%

JP3300600008 KONICA MINOLTA ODSH KONICA MINOLTA COM JP JPY A1 2,250,358.29 11,333.80 0.00%

JP3496400007 KDDI ODSH KDDI COM JP JPY A1 16,076,798.45 80,969.87 0.03%

JP3511800009 CHIBA BANK ODSH CHIBA BANK COM JP JPY A1 4,327,499.08 21,795.20 0.01%

KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 54,947,492.89 5,161,812.39 1.62%

NL0000102234 NLGV 4.000 01/15/37 NETHERLANDS GOV NL EUR AAA 2,041,858.65 1,766,848.66 0.55%

NL0000334118 ASM INTL ODSH ASM INTL COM NL EUR AAA 1,184,063.39 1,024,586.50 0.32%

NL0015001XZ6 NLGV 2.500 07/15/34 NETHERLANDS GOV NL EUR AAA 511,930.50 442,980.57 0.14%

SE0000106270 HENNES & MAURITZ ODSH HENNES & MAURITZ COM SE SEK AAA 144.84 11.22 0.00%

US00724F1012 ADOBE ODSH ADOBE COM US USD AAA 1,781,103.71 1,313,449.88 0.41%

US0090661010 AIRBNB ODSH AIRBNB COM US USD AAA 5,865,309.17 4,325,289.75 1.36%

US0200021014 ALLSTATE ODSH ALLSTATE COM US USD AAA 1,651,229.15 1,217,675.71 0.38%

US0378331005 APPLE ODSH APPLE COM US USD AAA 3,986,616.40 2,939,874.19 0.92%

US1011371077 BOSTON ODSH BOSTON COM US USD AAA 1,781,165.03 1,313,495.10 0.41%



Collateral data - as at 24/07/2025

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

US31428X1063 FEDEX ODSH FEDEX COM US USD AAA 1,781,157.29 1,313,489.39 0.41%

US3377381088 FISERV ODSH FISERV COM US USD AAA 2,521,804.99 1,859,669.62 0.58%

US38141G1040 GOLDMAN SACHS ODSH GOLDMAN SACHS COM US USD AAA 1,651,013.51 1,217,516.69 0.38%

US4165151048 HARTFORD INSUR ODSH HARTFORD INSUR COM US USD AAA 4,642,320.55 3,423,414.00 1.07%

US4385161066 HONEYWELL INTL ODSH HONEYWELL INTL COM US USD AAA 2,786,059.88 2,054,540.67 0.64%

US4461501045 HUNTINGTON BANC ODSH HUNTINGTON BANC COM US USD AAA 7,193,695.34 5,304,889.45 1.67%

US46120E6023 INTUITIVE ODSH INTUITIVE COM US USD AAA 1,068,651.54 788,062.05 0.25%

US49456B1017 KINDER MORGAN DE ODSH KINDER MORGAN DE COM US USD AAA 6,728,988.27 4,962,197.76 1.56%

US56585A1025 MARATHON PTRLUM ODSH MARATHON PTRLUM COM US USD AAA 4,480,044.36 3,303,745.70 1.04%

US5717481023 MARSH MCLENNAN ODSH MARSH MCLENNAN COM US USD AAA 818,849.40 603,848.97 0.19%

US6153691059 MOODY S ODSH MOODY S COM US USD AAA 2,269,207.83 1,673,395.40 0.53%

US6658591044 NORTHERN TRUST ODSH NORTHERN TRUST COM US USD AAA 1,651,265.15 1,217,702.26 0.38%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 24,987,334.11 18,426,558.10 5.78%

US69331C1080 PG&E US ODSH PG&E US COM US USD AAA 1,057,484.59 779,827.14 0.24%

US7433151039 PROGRESSIVE ODSH PROGRESSIVE COM US USD AAA 58,417.06 43,078.84 0.01%

US78409V1044 S&P GLOBAL ODSH S&P GLOBAL COM US USD AAA 1,780,936.07 1,313,326.26 0.41%

US8545021011 STANLEY BLACK ODSH STANLEY BLACK COM US USD AAA 20,819.29 15,352.89 0.00%

US912797PW16 UST BILL 09/11/25 US TREASURY GOV US USD AAA 519,945.60 383,426.57 0.12%

US912797PY71 UST BILL 09/25/25 US TREASURY GOV US USD AAA 342,288.12 252,415.56 0.08%

US912810QK79 UST 3.875 08/15/40 US TREASURY GOV US USD AAA 11,934,528.11 8,800,949.90 2.76%

US912810TD00 UST 2.250 02/15/52 US TREASURY GOV US USD AAA 79,536.01 58,652.71 0.02%

US912810TH14 UST 3.250 05/15/42 US TREASURY GOV US USD AAA 470,530.81 346,986.33 0.11%

US912810TU25 UST 4.375 08/15/43 US TREASURY GOV US USD AAA 11,932,366.47 8,799,355.83 2.76%

US91282CFV81 UST 4.125 11/15/32 US TREASURY GOV US USD AAA 3,076,943.72 2,269,048.87 0.71%

US91282CLV18 UST 1.625 10/15/29 US TREASURY GOV US USD AAA 4,087,747.81 3,014,452.13 0.95%

US91282CMD01 UST 4.375 12/31/29 US TREASURY GOV US USD AAA 337,676.51 249,014.79 0.08%

US91282CNC19 UST 4.250 05/15/35 US TREASURY GOV US USD AAA 11,934,081.06 8,800,620.23 2.76%

US92343E1029 VERISIGN ODSH VERISIGN COM US USD AAA 1,188,980.23 876,796.75 0.28%

US98419M1009 XYLM ODSH XYLM COM US USD AAA 12,103,996.88 8,925,922.26 2.80%

Total: 318,578,844.97 100.00%



Counterparts

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

No. Major Name Market Value

1 BARCLAYS CAPITAL SECURITIES LIMIT 75,652,639.83

2 GOLDMAN SACHS INTERNATIONAL (PA 55,005,892.77

Top 5 borrowers in last Month

No. Counterparty Market Value

1 MERRILL LYNCH INTERNATIONAL (PARENT) 51,162,050.33

2 BARCLAYS CAPITAL SECURITIES LIMITED (PARENT) 49,498,811.86

3 GOLDMAN SACHS INTERNATIONAL (PARENT) 46,064,247.80

4 NATIXIS (PARENT) 31,106,616.56

5 JP MORGAN SECS PLC (PARENT) 29,181,133.80
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