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Securities Lending Report
SSTL - HITIF - UK GILT INDEX FUND
Report as at 15/07/2025

Summary of policy

% limit on maximum percentage of book on loan

30%

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) 341,550,828
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 15/07/2025

Currently on loan in GBP (base currency)

42,647,750.87

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

12.49%

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

44,781,450.05

Collateral value (cash and securities) in % of loan

105%

Securities lending statistics

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

18,586,390.60

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

7.48%

12-month maximum on loan in GBP

43,645,786.20

12-month maximum on loan as a % of the fund AuM 20.04%
Gross Return for the fund over the last 12 months in (base currency fund) 53,510.94
Gross Return for the fund over the last 12 months in % of the fund AuM 0.0215%

Collateral data - as at 15/07/2025

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

ATOO00A2NW83 ATGV 02/20/31 AUSTRIA GOV AT EUR AA1 1,746,400.50 1,517,421.58 3.39%
DEO0001030575 DEGV 0.100 04/15/46 GERMANY GOV DE EUR AAA 0.00 0.00 0.00%
DEO00BU2D004 DEGV 2.500 08/15/54 GERMANY GOV DE EUR AAA 6,984,038.32 6,068,327.67 13.55%
FR0000125486 VINCI ODSH VINCI COM FR EUR AA2 1,169,641.47 1,016,284.19 2.27%
FR001400NBC6 FRGV 2.500 09/24/27 FRANCE GOV FR EUR AA2 6,984,019.23 6,068,311.09 13.55%
GB00OBBJNQY21 UKT 3 1/2 07/22/68 UK TREASURY GIL GB GBP AA3 0.00 0.00 0.00%
GB00BPCJD880 UKT 3 1/2 10/22/25 UK Treasury GIL GB GBP AA3 6,068,324.68 6,068,324.68 13.55%
GBOOBPSNB460 UKT 3 34 03/07/27 UK treasury GIL GB GBP AA3 1,015,717.27 1,015,717.27 2.27%
GBOOBPSNBB36 UKT 4 3/8 07/31/54 UK Treasury GIL GB GBP AA3 1,016,346.89 1,016,346.89 2.27%
GBOOBPSNBF73 UKT 4 10/22/31 UK Tresury GIL GB GBP AA3 6,068,327.99 6,068,327.99 13.55%




Collateral data - as at 15/07/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
GB00BQC82D08 UKT 4 3/8 01/31/2040 UK TREASURY GIL GB GBP AA3 1,016,346.60 1,016,346.60 2.27%
GBO00BT7J0027 UKT 4 A% 03/07/35 Corp UK TREASURY GIL GB GBP AA3 670,808.71 670,808.71 1.50%
GBO0OBZ1NTB69 UKTI 0 1/8 08/10/28 UK TREASURY GIL GB GBP AA3 12,560.56 12,560.56 0.03%
JP1300371C98 JPGV 1.900 09/20/42 JAPAN GOV JP JPY A1 1,203,435,055.19 6,068,279.29 13.55%
US02079K3059 ALPHABET ODSH ALPHABET COM us USD AAA 10,136.12 7,538.11 0.02%
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us USD AAA 1,366,629.04 1,016,345.55 2.27%
US5949181045 MICROSOFT ODSH MICROSOFT COM us USD AAA 1,366,517.83 1,016,262.84 2.27%
US912810PS15 UST 2.375 01/15/27 US TREASURY GOV us USD AAA 16,855.95 12,535.57 0.03%
US912810PV44 UST 1.750 01/15/28 US TREASURY GOV us USD AAA 16,769.68 12,471.41 0.03%
UsS912810QW18 UST 3.000 05/15/42 US TREASURY GOV us USD AAA 4,385.59 3,261.51 0.01%
US912810Qz49 UST 3.125 02/15/43 US TREASURY GOV us USD AAA 16,891.36 12,561.90 0.03%
US912810RB61 UST 2.875 05/15/43 US TREASURY GOV us USD AAA 16,854.06 12,534.16 0.03%
US912810SD19 UST 3.000 08/15/48 US TREASURY GOV us USD AAA 73.16 54.41 0.00%
US912810TM09 UST 4.000 11/15/42 US TREASURY GOV us USD AAA 16,802.93 12,496.14 0.03%
UsS912810TQ13 UST 3.875 02/15/43 US TREASURY GOV us USD AAA 8,159,413.72 6,068,057.65 13.55%
US912810TW80 UST 4.750 11/15/43 US TREASURY GOV us USD AAA 97.53 72.53 0.00%
US912810UE6G3 UST 4.500 11/15/54 US TREASURY GOV us USD AAA 186.48 138.68 0.00%
US91282CAE12 UST 0.625 08/15/30 US TREASURY GOV us USD AAA 84.81 63.07 0.00%
Total: 44,781,450.05 100.00%
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Origin
18.25 % m AT 18.25 %
AU
BE 32.76 %
CA Currency
H CH H EUR
13.55 % DE 13.55 % GBP
H DK JPY
FI usD
B FR
GB
H HK
35.44% 35.44 %
Counterparts

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

No. | Major Name Market Value

1 | BANK OF NOVA SCOTIA (PARENT)

36,120,659.83

Top 5 borrowers in last Month

No. | Counterparty

Market Value

1 | BANK OF NOVA SCOTIA (PARENT)

14,176,261.26

2 | HSBC BANK PLC (PARENT)

6,477,727 .47




MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT)

74,560.23
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