
Securities Lending Report

SSTL - HITIF - EUROPEAN INDEX FUND

Report as at 10/09/2025

Summary of policy

% limit on maximum percentage of book on loan 30%

Revenue Split 75/25 *

Name of the Fund SSTL - HITIF - EUROPEAN INDEX FUND

Replication Mode Physical replication

ISIN Code GB00B80QGH28

Total net assets (AuM) 6,538,409,090

Reference currency of the fund GBP

Securities lending data - as at 10/09/2025

Currently on loan in GBP (base currency) 717,086,000.73

Current percentage on loan (in % of the fund AuM) 10.97%

Collateral value (cash and securities) in  GBP (base currency) 759,811,601.65

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

Collateral data - as at 10/09/2025

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

BE0000304130 BEGV 5.000 03/28/35 BELGIUM GOV BE EUR AA3 0.60 0.52 0.00%

BE0003604155 LOTUS BAKERIES ODSH LOTUS BAKERIES COM BE EUR AA3 212,250.00 183,901.57 0.02%

BE0974293251 A B I ODSH A B I COM BE EUR AA3 9,473,973.81 8,208,615.70 1.08%

BE0974320526 UM ODSH UM COM BE EUR AA3 5,414,492.51 4,691,324.79 0.62%

CA0636711016 BMO ODSH BMO COM CA CAD AAA 1,034,795.90 552,997.14 0.07%

CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 3,995,762.46 2,135,344.00 0.28%

CA6330671034 NATL BK CANADA ODSH NATL BK CANADA COM CA CAD AAA 3,572,985.63 1,909,411.16 0.25%

CA7800871021 RBC ODSH RBC COM CA CAD AAA 1,927,504.40 1,030,062.47 0.14%

CA8672241079 SUNCOR ENERGY ODSH SUNCOR ENERGY COM CA CAD AAA 4,693,264.44 2,508,090.55 0.33%

CH0012032048 ROCHE HLDG PART ROCHE HLDG COM CH CHF 6,346,310.69 5,893,676.35 0.78%

Securities lending statistics

12-month average on loan in GBP (base currency) 949,133,040.69

12-month average on loan as a % of the fund AuM 18.16%

12-month maximum on loan in GBP 1,366,691,542.74

12-month maximum on loan as a % of the fund AuM 24.25%

Gross Return for the fund over the last 12 months in  (base currency fund) 1,618,702.90

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0310%

* 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 10/09/2025

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

CH0044328745 CHUBB LTD CH ODSH CHUBB LTD CH COM US USD AAA 11,113,946.75 8,208,535.58 1.08%

DE0005140008 DEUTSCHE BANK ODSH DEUTSCHE BANK COM DE EUR AAA 19,362,652.83 16,776,547.96 2.21%

DE0005557508 DEUTSCHE TELEKOM ODSH DEUTSCHE TELEKOM COM DE EUR AAA 20,356,925.40 17,638,024.00 2.32%

DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 19,362,482.39 16,776,400.29 2.21%

DE0007236101 SIEMENS ODSH SIEMENS COM DE EUR AAA 34,378,239.59 29,786,630.50 3.92%

DE000BU27006 DEGV 2.400 11/15/30 GERMANY GOV DE EUR AAA 20.56 17.81 0.00%

DE000SHL1006 SIEMENS HEALTH ODSH SIEMENS HEALTH COM DE EUR AAA 47.24 40.93 0.00%

FR0000120271 TOTALENERGIES ODSH TOTALENERGIES COM FR EUR AA2 9,971,686.89 8,639,853.48 1.14%

FR0000120321 L OREAL ODSH L OREAL COM FR EUR AA2 9,971,217.51 8,639,446.79 1.14%

FR0000120578 SANOFI FR ODSH SANOFI FR COM FR EUR AA2 19,362,669.01 16,776,561.98 2.21%

FR0000121014 LVMH ODSH LVMH COM FR EUR AA2 44,023,667.99 38,143,801.06 5.02%

FR0000121329 THALES ODSH THALES COM FR EUR AA2 8,477,378.12 7,345,126.82 0.97%

FR0000133308 ORANGE ODSH ORANGE COM FR EUR AA2 164.04 142.13 0.00%

FR001400PM68 FRGV 2.750 02/25/30 FRANCE GOV FR EUR AA2 750.99 650.69 0.00%

GB0002374006 ORD 28 101/108P DIAGEO CST GB GBP AA3 19.46 19.46 0.00%

GB0002634946 ORD 2.5P BAE SYSTEMS CST GB GBP AA3 15,899.47 15,899.47 0.00%

GB0003718474 GAMES WORKSHOP ODSH GAMES WORKSHOP CST GB GBP AA3 29,313.40 29,313.40 0.00%

GB0003718474 GAMES WORKSHOP ODSH GAMES WORKSHOP CST GB GBP AA3 151.10 151.10 0.00%

GB0005576813 ORD GBP0.10 GALIFORM PLC CST GB GBP AA3 93,514.30 93,514.30 0.01%

GB0007669376 ORD GBP0.15 ST.JAMES PLACE CAP CST GB GBP AA3 1,772,613.92 1,772,613.92 0.23%

GB0007980591 ORD USD0.25 BP PLC CST GB GBP AA3 6,151,465.33 6,151,465.33 0.81%

GB0008706128 ORD GBP0.25 LLOYDS BANKING GROUP CST GB GBP AA3 8,673.58 8,673.58 0.00%

GB0031790826 UKTI 2 01/26/35 UK TREASURY GIL GB GBP AA3 312,315.49 312,315.49 0.04%

GB00B10RZP78 ORD SHARES OF 3 1/9 PENCE UNILEVER PLC CST GB GBP AA3 8,639,980.20 8,639,980.20 1.14%

GB00B24FF097 UKT 4 3/4 12/07/30 UK TREASURY GIL GB GBP AA3 4,243,436.07 4,243,436.07 0.56%

GB00B3LZBF68 UKTI 0 5/8 03/22/40 UK TREASURY GIL GB GBP AA3 177,246.06 177,246.06 0.02%

GB00B3MYD345 UKTI 0 5/8 11/22/42 UK TREASURY GIL GB GBP AA3 312,312.96 312,312.96 0.04%

GB00B46CGH68 UKTI 0 3/4 03/22/34 UK TREASURY GIL GB GBP AA3 313.00 313.00 0.00%

GB00B63H8491 ROLLS ROYCE ODSH ROLLS ROYCE CST GB GBP AA3 15,350,929.23 15,350,929.23 2.02%

GB00BGDYHF49 GBGV 0.125 08/10/41 UNITED KINGDOM GIL GB GBP AA3 311,105.49 311,105.49 0.04%

GB00BMF9LJ15 UKTI 0 3/4 11/22/33 UK Treasury GIL GB GBP AA3 312,265.05 312,265.05 0.04%

GB00BPQY8M80 AVIVA ORD GBP0.33  AVIVA ORD GBP0.33 CST GB GBP AA3 1,047,077.42 1,047,077.42 0.14%

GB00BSQNRC93 UKT 43/8 03/07/28 UK Treasury GIL GB GBP AA3 312,314.13 312,314.13 0.04%

GB00BT7HZZ68 UKTI 1 1/8 09/22/35 COR UK TREASURY GIL GB GBP AA3 892.35 892.35 0.00%

GB00BTK05J60 ANGLO AMERCN ODSH ANGLO AMERCN CST GB GBP AA3 38,099,241.00 38,099,241.00 5.01%

GB00BVYVFW23 AUTO TRADER ODSH AUTO TRADER CST GB GBP AA3 10,889,002.06 10,889,002.06 1.43%

GB00BYMWG366 UKTI 0 1/8 03/22/46 UK TREASURY GIL GB GBP AA3 236.99 236.99 0.00%

GB00BYQ0JC66 BEAZLEY ODSH BEAZLEY CST GB GBP AA3 7,639.70 7,639.70 0.00%

GB00BYT1DJ19 INTERMEDIATE CAP ODSH INTERMEDIATE CAP CST GB GBP AA3 21.90 21.90 0.00%



Collateral data - as at 10/09/2025

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

GB00BYY5F144 UKTI 018 03/22/26 UK TREASURY GIL GB GBP AA3 1,060,896.67 1,060,896.67 0.14%

IE00BKVD2N49 SEAGATE ODSH SEAGATE COM US USD AAA 1,562,799.62 1,154,252.09 0.15%

IM00B5VQMV65 GVC HOLDINGS ODSH GVC HOLDINGS CST GB GBP AA3 1,733,262.30 1,733,262.30 0.23%

IT0000062072 GENERALI ODSH GENERALI COM IT EUR 4,490,284.27 3,890,555.19 0.51%

IT0000062072 GENERALI ODSH GENERALI COM IT EUR 4,664,953.70 4,041,895.51 0.53%

IT0003856405 LEONARDO ODSH LEONARDO COM IT EUR 7,466,976.58 6,469,676.02 0.85%

IT0004965148 MONCLER ODSH MONCLER COM IT EUR 285.31 247.20 0.00%

IT0005211237 ITALGAS ODSH ITALGAS COM IT EUR 235.13 203.73 0.00%

JP1103761QA5 JPGV 0.900 09/20/34 JAPAN GOV JP JPY A1 5,379,742,719.35 27,010,428.73 3.55%

JP1120231J51 JPGV 0.100 03/10/28 JAPAN GOV JP JPY A1 1,839,866,240.85 9,237,537.66 1.22%

JP1120241K56 JPGV 0.100 03/10/29 JAPAN GOV JP JPY A1 5,483,871,966.11 27,533,237.30 3.62%

JP1120281P52 JPGV 0.005 03/10/33 JAPAN GOV JP JPY A1 5,483,894,074.29 27,533,348.30 3.62%

JP1300821Q49 JPGV 1.800 03/20/54 JAPAN GOV JP JPY A1 4,261,469,136.09 21,395,838.87 2.82%

JP1400031A58 JPGV 2.200 03/20/50 JAPAN GOV JP JPY A1 4,403,379,142.63 22,108,335.79 2.91%

JP1480011Q23 JPGV 0.700 12/20/33 JAPAN GOV JP JPY A1 567,553,067.35 2,849,551.08 0.38%

JP3142500002 IDEMITSU ODSH IDEMITSU COM JP JPY A1 339,759,998.40 1,705,855.41 0.22%

JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1 347,656,998.76 1,745,504.40 0.23%

JP3300600008 KONICA MINOLTA ODSH KONICA MINOLTA COM JP JPY A1 343,934,399.38 1,726,814.10 0.23%

JP3866800000 PANASONIC HD ODSH PANASONIC HD COM JP JPY A1 254,605,298.99 1,278,313.60 0.17%

JP3890310000 MS&AD INSURANCE ODSH MS&AD INSURANCE COM JP JPY A1 1,318,780,199.69 6,621,286.64 0.87%

KYG7800X1079 SANDS CHINA ODSH SANDS CHINA COM HK HKD 17,249,261.25 1,636,102.14 0.22%

KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 94,561,277.89 8,969,190.44 1.18%

NL0000009165 HEINEKEN ODSH HEINEKEN COM NL EUR AAA 134.03 116.13 0.00%

NL0000395903 WOLTERS KLUWER ODSH WOLTERS KLUWER COM NL EUR AAA 22,990,810.25 19,920,123.25 2.62%

NL0010273215 ASML HOLDING ODSH ASML HOLDING COM NL EUR AAA 4,489,990.39 3,890,300.56 0.51%

NL0011585146 FERRARI ODSH FERRARI COM IT EUR 4,490,163.19 3,890,450.28 0.51%

NL0011872643 ASR NEDERLAND ODSH ASR NEDERLAND COM NL EUR AAA 4,490,246.39 3,890,522.37 0.51%

NL0012969182 ADYEN ODSH ADYEN COM NL EUR AAA 9,971,361.56 8,639,571.60 1.14%

NL0013654783 PROSUS ODSH PROSUS COM NL EUR AAA 1,516,992.50 1,314,380.71 0.17%

SE0017486889 ATLAS COPCO ODSH ATLAS COPCO COM SE SEK AAA 315.18 24.83 0.00%

US00724F1012 ADOBE ODSH ADOBE COM US USD AAA 152,599.86 112,707.16 0.01%

US0079031078 AMD ODSH AMD COM US USD AAA 1,193,269.55 881,324.68 0.12%

US00971T1016 AKAMAI TECH ODSH AKAMAI TECH COM US USD AAA 218,222.72 161,174.87 0.02%

US0231351067 AMAZON.COM ODSH AMAZON.COM COM US USD AAA 15,625,446.86 11,540,638.03 1.52%

US0255371017 AEP INC ODSH AEP INC COM US USD AAA 9,723,142.80 7,181,316.00 0.95%

US03076C1062 AMERIPRISE FIN ODSH AMERIPRISE FIN COM US USD AAA 11,113,963.51 8,208,547.96 1.08%

US0311001004 AMETEK ODSH AMETEK COM US USD AAA 23,997.44 17,724.02 0.00%

US0320951017 AMPHENOL ODSH AMPHENOL COM US USD AAA 1,518.27 1,121.36 0.00%

US0378331005 APPLE ODSH APPLE COM US USD AAA 69,594,450.77 51,401,049.35 6.76%



Collateral data - as at 10/09/2025

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

US09062X1037 BIOGEN ODSH BIOGEN COM US USD AAA 11,348,277.19 8,381,607.29 1.10%

US1264081035 CSX ODSH CSX COM US USD AAA 147,958.99 109,279.51 0.01%

US20030N1019 COMCAST ODSH COMCAST COM US USD AAA 101.00 74.60 0.00%

US21037T1097 CONSTELLATION PA ODSH CONSTELLATION PA COM US USD AAA 225,314.18 166,412.48 0.02%

US2172041061 COPART ODSH COPART COM US USD AAA 249,675.57 184,405.31 0.02%

US2193501051 CORNING ODSH CORNING COM US USD AAA 3,751,684.13 2,770,917.78 0.36%

US29364G1031 ENTERGY ODSH ENTERGY COM US USD AAA 4,511,468.50 3,332,079.10 0.44%

US30034W1062 EVERGY ODSH EVERGY COM US USD AAA 2,519,712.89 1,861,008.82 0.24%

US30161N1019 EXELON ODSH EXELON COM US USD AAA 722,274.58 533,457.35 0.07%

US30231G1022 EXXON MOBIL ODSH EXXON MOBIL COM US USD AAA 4,511,421.80 3,332,044.61 0.44%

US30303M1027 META PLATFORMS ODSH META PLATFORMS COM US USD AAA 11,347,673.99 8,381,161.78 1.10%

US3119001044 FASTENAL ODSH FASTENAL COM US USD AAA 4,511,509.39 3,332,109.30 0.44%

US3167731005 FIFTH THIRD ODSH FIFTH THIRD COM US USD AAA 140,393.21 103,691.58 0.01%

US3377381088 FISERV ODSH FISERV COM US USD AAA 4,511,487.93 3,332,093.45 0.44%

US35671D8570 FREEPORT MCMORAN ODSH FREEPORT MCMORAN COM US USD AAA 4,511,277.54 3,331,938.06 0.44%

US3695501086 GENERAL DYNAMICS ODSH GENERAL DYNAMICS COM US USD AAA 760,588.10 561,754.94 0.07%

US3755581036 GILEAD SCIENCES ODSH GILEAD SCIENCES COM US USD AAA 149,214.63 110,206.90 0.01%

US4370761029 HOME DEPOT ODSH HOME DEPOT COM US USD AAA 11,114,083.05 8,208,636.25 1.08%

US45337C1027 INCYTE ODSH INCYTE COM US USD AAA 399,409.59 294,995.82 0.04%

US45784P1012 INSULET ODSH INSULET COM US USD AAA 5,743,556.77 4,242,074.50 0.56%

US4581401001 INTEL ODSH INTEL COM US USD AAA 2,675,153.51 1,975,814.11 0.26%

US45866F1049 INTERCONTI EXC ODSH INTERCONTI EXC COM US USD AAA 2,499,211.67 1,845,867.03 0.24%

US4612021034 INTUIT ODSH INTUIT COM US USD AAA 13,496,294.13 9,968,089.02 1.31%

US4824801009 KLA CORP ODSH KLA CORP COM US USD AAA 1,450,931.12 1,071,628.29 0.14%

US48251W1045 KKR & CO ODSH KKR & CO COM US USD AAA 4,911,005.55 3,627,169.06 0.48%

US4943681035 KIMBERLY CLARK ODSH KIMBERLY CLARK COM US USD AAA 721,120.81 532,605.20 0.07%

US5949181045 MICROSOFT ODSH MICROSOFT COM US USD AAA 29,961,418.71 22,128,895.98 2.91%

US5949181045 MICROSOFT ODSH MICROSOFT COM US USD AAA 11,698,027.29 8,639,925.62 1.14%

US5950171042 MICROCHIP TECH ODSH MICROCHIP TECH COM US USD AAA 1,011,939.75 747,398.17 0.10%

US5951121038 MICRON TECH ODSH MICRON TECH COM US USD AAA 13,438,257.83 9,925,224.59 1.31%

US6200763075 MOTOROLA ODSH MOTOROLA COM US USD AAA 5,433,108.23 4,012,783.51 0.53%

US65339F1012 NEXTERA ENERGY ODSH NEXTERA ENERGY COM US USD AAA 4,511,456.95 3,332,070.57 0.44%

US6658591044 NORTHERN TRUST ODSH NORTHERN TRUST COM US USD AAA 728,043.11 537,717.87 0.07%

US6795801009 OLD DOMINION ODSH OLD DOMINION COM US USD AAA 800,980.87 591,588.22 0.08%

US6821891057 ON SEMICONDUCTOR ODSH ON SEMICONDUCTOR COM US USD AAA 270,862.00 200,053.18 0.03%

US69331C1080 PG&E US ODSH PG&E US COM US USD AAA 1,168,258.79 862,852.24 0.11%

US6934751057 PNC FINL SVC ODSH PNC FINL SVC COM US USD AAA 2,532,581.16 1,870,513.06 0.25%

US6937181088 PACCAR DE ODSH PACCAR DE COM US USD AAA 850,071.47 627,845.54 0.08%

US6974351057 PALO ALTO ODSH PALO ALTO COM US USD AAA 19,557.44 14,444.73 0.00%



Collateral data - as at 10/09/2025

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

US7043261079 PAYCHEX ODSH PAYCHEX COM US USD AAA 49,597.29 36,631.55 0.00%

US7427181091 PROCTER GAMBLE ODSH PROCTER GAMBLE COM US USD AAA 2,180,137.11 1,610,205.04 0.21%

US7445731067 PSEG ODSH PSEG COM US USD AAA 79.98 59.07 0.00%

US7739031091 ROCKWELL AUTOMAT ODSH ROCKWELL AUTOMAT COM US USD AAA 2,278,559.79 1,682,898.03 0.22%

US8085131055 CHARLES SCHWAB ODSH CHARLES SCHWAB COM US USD AAA 93.67 69.18 0.00%

US8581191009 STEEL DYNAMICS ODSH STEEL DYNAMICS COM US USD AAA 8,965,645.77 6,621,844.06 0.87%

US9078181081 UNION PACIFIC ODSH UNION PACIFIC COM US USD AAA 46,666.80 34,467.15 0.00%

US912810RY64 UST 2.750 08/15/47 US TREASURY GOV US USD AAA 30,974.56 22,877.18 0.00%

US91282CFZ95 UST 3.875 11/30/27 US TREASURY GOV US USD AAA 5,471,335.20 4,041,017.17 0.53%

US91282CKL45 UST 2.125 04/15/29 US TREASURY GOV US USD AAA 1,710,313.43 1,263,202.80 0.17%

US91282CKV27 UST 4.625 06/15/27 US TREASURY GOV US USD AAA 37,234,142.76 27,500,382.41 3.62%

US91282CLV18 UST 1.625 10/15/29 US TREASURY GOV US USD AAA 9,364,854.10 6,916,691.24 0.91%

US91282CNA52 UST 4.000 04/30/32 US TREASURY GOV US USD AAA 422,488.67 312,041.56 0.04%

US912834DV73 UST IO STR 05/15/39 US TREASURY GOV US USD AAA 229.54 169.53 0.00%

Total: 759,811,601.65 100.00%

Counterparts

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

No. Major Name Market Value

1 NATIXIS (PARENT) 239,617,121.43

Top 5 borrowers in last Month

No. Counterparty Market Value

1 MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT) 213,386,692.88

2 NATIXIS (PARENT) 208,862,753.53

3 CREDIT AGRICOLE CORPORATE AND INVESTMENT BANK (PARENT) 86,242,757.74

4 BARCLAYS CAPITAL SECURITIES LIMITED (PARENT) 83,381,861.39

5 SKANDINAVISKA ENSKILDA BANKEN AB (PARENT) 59,319,400.88
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