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SSTL - HITIF - UK GILT INDEX FUND
Report as at 19/06/2025

Summary of policy

% limit on maximum percentage of book on loan

25%

Revenue Split

75/25*

Name of the Fund

SSTL - HITIF - UK GILT INDEX FUND

Replication Mode

Physical replication

ISIN Code GB00B80QG383
Total net assets (AuM) 359,426,650
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 19/06/2025

Currently on loan in GBP (base currency)

14,421,979.94

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

4.01%

Collateral value (cash and securities) in GBP (base currency)

15,144,181.47

Collateral value (cash and securities) in % of loan

105%

Securities lending statistics

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

19,991,639.88

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

8.46%

12-month maximum on loan in GBP

41,898,147.71

12-month maximum on loan as a % of the fund AuM 20.44%
Gross Return for the fund over the last 12 months in (base currency fund) 54,301.62
Gross Return for the fund over the last 12 months in % of the fund AuM 0.0230%

Collateral data - as at 19/06/2025

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

ATOO00A2NW83 ATGV 02/20/31 AUSTRIA GOV AT EUR AA1 1,543,823.50 1,320,805.49 8.72%
BE0000355645 BEGV 1.400 06/22/53 BELGIUM GOV BE EUR AA3 235,254.07 201,269.68 1.33%
BE0000364738 BEGV 3.450 06/22/42 BELGIUM GOV BE EUR AA3 0.22 0.19 0.00%
DEO0001030575 DEGV 0.100 04/15/46 GERMANY GOV DE EUR AAA 1,544,424.87 1,321,319.99 8.72%
DE0001102416 DEGV 0.250 02/15/27 GERMANY GOV DE EUR AAA 0.05 0.04 0.00%
DEO000BU22056 DEGV 2.900 06/18/26 GERMANY GOV DE EUR AAA 6,282.80 5,375.20 0.04%
DEOOOBU2F009 DEGV 2.600 05/15/41 GERMANY GOV DE EUR AAA 1,544,424.88 1,321,320.00 8.72%
FR0011883966 FRGV 2.500 05/25/30 FRANCE GOV FR EUR AA2 157,569.61 134,807.38 0.89%
FR0013410552 FRGV 0.100 03/01/29 FRANCE GOV FR EUR AA2 286,597.16 245,195.84 1.62%
FR0014004J31 FRGV 0.750 05/25/53 FRANCE GOV FR EUR AA2 1,544,424.50 1,321,319.67 8.72%




Collateral data - as at 19/06/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
GBOOBOCNHZ09 UKTI 1 1/4 11/22/55 UK TREASURY GIL GB GBP AA3 102,589.46 102,589.46 0.68%
GB00B3Y1JG82 UKTI 0 1/8 03/22/29 UK TREASURY GIL GB GBP AA3 12,599.98 12,599.98 0.08%
GB00OBBJNQY21 UKT 3 1/2 07/22/68 UK TREASURY GIL GB GBP AA3 12,595.57 12,595.57 0.08%
GB00OBDOXH204 UKT 1T 07/22/57 UK TREASURY GIL GB GBP AA3 0.00 0.00 0.00%
GB00BD9MZZ71 UKTI 018 11/22/65 UK TREASURY GIL GB GBP AA3 12,599.99 12,599.99 0.08%
GBOOBDRHNPO05 UKT 1Q 07/22/27 UK TREASURY GIL GB GBP AA3 50,510.85 50,510.85 0.33%
GBOOBNNGP551 UKTI 0 1/8 08/10/31 UK Treasury GIL GB GBP AA3 862,271.93 862,271.93 5.69%
GBOOBPJJKN53 UKT 45/8 01/31/34 UK Treasury GIL GB GBP AA3 1,020,914.53 1,020,914.53 6.74%
GBOOBPJJKP77 UKT 43/4 10/22/43 UK Treasury GIL GB GBP AA3 0.96 0.96 0.00%
GBOOBPJJKP77 UKT 43/4 10/22/43 UK Treasury GIL GB GBP AA3 1,020,914.82 1,020,914.82 6.74%
GBOOBPSNB460 UKT 3 34 03/07/27 UK treasury GIL GB GBP AA3 1,020,914.10 1,020,914.10 6.74%
GBOOBPSNBB36 UKT 4 3/8 07/31/54 UK Treasury GIL GB GBP AA3 1,020,914.77 1,020,914.77 6.74%
GBOOBPSNBF73 UKT 4 10/22/31 UK Tresury GIL GB GBP AA3 3,227.84 3,227.84 0.02%
GBOOBPSNBGS80 UKTI 1 1/4 11/22/2054 UK Treasury GIL GB GBP AA3 12,592.20 12,592.20 0.08%
GB0O0BQC4R999 UKT 3 3/4 01/29/38 UK Treasury GIL GB GBP AA3 62,117.10 62,117.10 0.41%
GB00BQC82B83 UKT 41/8 07/22/29 Corp UK Treasury GIL GB GBP AA3 1,020,914.95 1,020,914.95 6.74%
GB00BQC82D08 UKT 4 3/8 01/31/2040 UK TREASURY GIL GB GBP AA3 1,020,914.33 1,020,914.33 6.74%
GBOOBSQNRC93 UKT 43/8 03/07/28 UK Treasury GIL GB GBP AA3 1.01 1.01 0.00%
GB00OBT7J0027 UKT 4 A, 03/07/35 Corp UK TREASURY GIL GB GBP AA3 664,195.92 664,195.92 4.39%
GBOOBZ1NTB69 UKTI 0 1/8 08/10/28 UK TREASURY GIL GB GBP AA3 12,599.98 12,599.98 0.08%
JP1300371C98 JPGV 1.900 09/20/42 JAPAN GOV JP JPY A1l 48,081.17 246.86 0.00%
NL0015000LS8 NLGV 01/15/29 NETHERLANDS GOV NL EUR AAA 186.62 159.66 0.00%
NLO015002F72 NLGV 2.500 07/15/35 NETHERLANDS GOV NL EUR AAA 185.39 158.61 0.00%
US0846707026 BERKSHIRE ODSH BERKSHIRE COM us usD AAA 1,454.87 1,081.57 0.01%
US5949181045 MICROSOFT ODSH MICROSOFT COM us usD AAA 22,082.83 16,416.63 0.11%
US912810TC27 UST 2.000 11/15/41 US TREASURY GOV us usD AAA 1,777,366.02 1,321,314.37 8.72%
Total: 15,144,181.47 100.00%
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Counterparts

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

No.

Major Name Market Value

Top 5 borrowers in last Month

No. | Counterparty Market Value
1 | HSBC BANK PLC (PARENT) 6,459,569.09
2 | BANK OF NOVA SCOTIA (PARENT) 5,916,737.41
3 | MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT) 74,362.83
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