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Securities Lending Report
SSTL - HITIF - EUROPEAN INDEX FUND
Report as at 09/09/2025

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)

6,572,062,647

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 09/09/2025

Currently on loan in GBP (base currency)

721,483,136.41

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

10.98%

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

763,758,108.74

Collateral value (cash and securities) in % of loan

106%

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%

Collateral data - as at 09/09/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
ATO000A2EJ08 ATGV 0.750 03/20/51 AUSTRIA GOV AT EUR AA1 434,987.00 0.06%
BE0003797140 GBL ODSH GBL COM BE EUR AA3 602,831.69 0.08%
BE0003822393 ELIA GROUP ODSH ELIA GROUP COM BE EUR AA3 426,086.42 0.06%
BE0974293251 ABIODSHABI COM BE EUR AA3 14,582,699.52 12,654,199.51 1.66%
BE0974400328 AZELIS GROUP ODSH AZELIS GROUP COM BE EUR AA3 218,884.48 0.03%
CA0636711016 BMO ODSH BMO COM CA CAD AAA 1,035,268.13 553,353.00 0.07%
CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 3,995,044.01 2,135,359.46 0.28%
CA6330671034 NATL BK CANADA ODSH NATL BK CANADA COM CA CAD AAA 3,536,860.59 1,890,459.45 0.25%
CA7800871021 RBC ODSH RBC COM CA CAD AAA 2,076,009.84 1,109,631.64 0.15%
CH0012005267 NOVARTIS ODSH NOVARTIS COM CH CHF 9,330,929.58 8,684,781.81 1.14%




Collateral data - as at 09/09/2025

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

CHO0012214059 HOLCIM ODSH HOLCIM COM CH CHF 8,911,978.40 8,294,842.14 1.09%
CHO0012221716 ABB ODSH ABB COM CH CHF 727.22 676.86 0.00%
CHO0044328745 CHUBB LTD CH ODSH CHUBB LTD CH COM us usD AAA 6,412,886.64 4,738,177.72 0.62%
CHO0244767585 UBS GROUP ODSH UBS GROUP COM CH CHF 32.25 30.02 0.00%
CHO0418792922 SIKA ODSH SIKA COM CH CHF 32,572.80 30,317.20 0.00%
DE0001108504 DEGV PO STR 07/04/39 GERMANY GOV DE EUR AAA 8,074,612.68 7,006,779.49 0.92%
DE0001135366 DEGV 4.750 07/04/40 GERMANY GOV DE EUR AAA 55,376.29 48,053.01 0.01%
DE0001142263 DEGV PO STR 01/04/37 GERMANY GOV DE EUR AAA 2,260,992.68 1,961,986.01 0.26%
DE0005140008 DEUTSCHE BANK ODSH DEUTSCHE BANK COM DE EUR AAA 19,294,472.92 16,742,860.92 2.19%
DE0005557508 DEUTSCHE TELEKOM ODSH DEUTSCHE TELEKOM COM DE EUR AAA 19,294,499.83 16,742,884.27 2.19%
DE0006047004 HEIDELBERG MATER ODSH HEIDELBERG MATER COM DE EUR AAA 9,558,901.50 8,294,777.42 1.09%
DE0007037129 RWE ODSH RWE COM DE EUR AAA 178.84 155.19 0.00%
DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 19,294,665.59 16,743,028.11 2.19%
DE0007236101 SIEMENS ODSH SIEMENS COM DE EUR AAA 39,639,946.05 34,397,731.73 4.50%
DE0008404005 ALLIANZ ODSH ALLIANZ COM DE EUR AAA 819,455.99 711,086.42 0.09%
DEO00BU2D004 DEGV 2.500 08/15/54 GERMANY GOV DE EUR AAA 3,312.84 2,874.73 0.00%
ES0177542018 ORD EURO0.5 (CREST LINE) INTERNATIONAL CONSOLIDATED AIRLINES CST GB GBP AA3 SIESS 31.53 0.00%
F10009000681 NOKIA ODSH NOKIA COM Fl EUR AA1 202.03 175.31 0.00%
FR0000073272 SAFRAN ODSH SAFRAN COM FR EUR AA2 2,241,346.79 1,944,938.21 0.25%
FR0000120321 L OREAL ODSH L OREAL COM FR EUR AA2 10,007,059.73 8,683,668.63 1.14%
FR0000120404 ACCOR ODSH ACCOR COM FR EUR AA2 2,124,793.31 1,843,798.43 0.24%
FR0000120578 SANOFI FR ODSH SANOFI FR COM FR EUR AA2 683,050.16 592,719.68 0.08%
FR0000121014 LVMH ODSH LVMH COM FR EUR AA2 24,228,989.08 21,024,808.30 2.75%
FR0000121329 THALES ODSH THALES COM FR EUR AA2 9,128,522.76 7,921,314.44 1.04%
FR0000124141 VEOLIA ENVIRON ODSH VEOLIA ENVIRON COM FR EUR AA2 10,008,368.21 8,684,804.07 1.14%
FR0000131104 BNP ODSH BNP COM FR EUR AA2 581,922.90 504,966.07 0.07%
FR0006174348 BUREAU VERITAS ODSH BUREAU VERITAS COM FR EUR AA2 2,289.39 1,986.63 0.00%
FR0014003TT8 DASSAULT SYSTEM ODSH DASSAULT SYSTEM COM FR EUR AA2 1,326,013.39 1,150,653.76 0.15%
GB0002634946 ORD 2.5P BAE SYSTEMS CST GB GBP AA3 15,926.08 15,926.08 0.00%
GB0003718474 GAMES WORKSHOP ODSH GAMES WORKSHOP CST GB GBP AA3 29,332.80 29,332.80 0.00%
GB0007669376 ORD GBPO0.15 ST.JAMES PLACE CAP CST GB GBP AA3 1,740,960.10 1,740,960.10 0.23%
GB0007980591 ORD USDO0.25 BP PLC CST GB GBP AA3 2,135,308.94 2,135,308.94 0.28%
GB0008706128 ORD GBPO0.25 LLOYDS BANKING GROUP CST GB GBP AA3 8,527.17 8,527.17 0.00%
GB0OB3LZBF68 UKTI 0 5/8 03/22/40 UK TREASURY GIL GB GBP AA3 311,552.99 311,552.99 0.04%
GB00B3MYD345 UKTI 0 5/8 11/22/42 UK TREASURY GIL GB GBP AA3 312,299.64 312,299.64 0.04%
GB00B63H8491 ROLLS ROYCE ODSH ROLLS ROYCE CST GB GBP AA3 41,449.45 41,449.45 0.01%
GB00B6460505 UKT 4 1/4 12/07/40 UK TREASURY GIL GB GBP AA3 4,261,543.22 4,261,543.22 0.56%
GBOOBLPK7334 UKT 1 1/8 01/31/39 UK Treasury GIL GB GBP AA3 311,575.91 311,575.91 0.04%
GBOOBMF9LJ15 UKTI 0 3/4 11/22/33 UK Treasury GIL GB GBP AA3 177,877.56 177,877.56 0.02%




Collateral data - as at 09/09/2025

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

GBOOBN7SWP63 GSK ODSH GSK CST GB GBP AA3 4,526,212.99 4,526,212.99 0.59%
GBOOBPJJKP77 UKT 43/4 10/22/43 UK Treasury GIL GB GBP AA3 1,065,463.09 1,065,463.09 0.14%
GBO0BPQY8M80 AVIVA ORD GBP0.33 AVIVA ORD GBPO0.33 CST GB GBP AA3 1,038,201.20 1,038,201.20 0.14%
GB0OOBTK05J60 ANGLO AMERCN ODSH ANGLO AMERCN CST GB GBP AA3 33,840,886.17 33,840,886.17 4.43%
GBOOBVYVFW23 AUTO TRADER ODSH AUTO TRADER CST GB GBP AA3 11,100,865.05 11,100,865.05 1.45%
GB00OBYQO0JC66 BEAZLEY ODSH BEAZLEY CST GB GBP AA3 7,658.98 7,658.98 0.00%
HK0388045442 HKEX ODSH HKEX COM HK HKD 1,916,243.32 181,697.30 0.02%
IEO00IVNQZ81 TE CONNECTITY ODSH TE CONNECTITY COM us usD AAA 10,606,566.74 7,836,689.01 1.03%
IMOOB5VQMV65 GVC HOLDINGS ODSH GVC HOLDINGS CST GB GBP AA3 1,738,818.90 1,738,818.90 0.23%
IT0O000062072 GENERALI ODSH GENERALI COM IT EUR 4,934,210.88 4,281,682.47 0.56%
IT0O003153415 SNAM IT ODSH SNAM IT COM IT EUR 709.61 615.77 0.00%
IT0003242622 TERNA ODSH TERNA COM IT EUR 8.49 7.37 0.00%
JP1051741QB7 JPGV 0.700 09/20/29 JAPAN GOV JP JPY A1l 62,488,833.98 312,476.98 0.04%
JP1103761QA5 JPGV 0.900 09/20/34 JAPAN GOV JP JPY A1l 5,863,227,804.43 29,319,217.54 3.84%
JP1120231J51 JPGV 0.100 03/10/28 JAPAN GOV JP JPY A1l 5,859,543,135.36 29,300,792.26 3.84%
JP1120241K56 JPGV 0.100 03/10/29 JAPAN GOV JP JPY A1l 5,862,266,071.42 29,314,408.37 3.84%
JP1120281P52 JPGV 0.005 03/10/33 JAPAN GOV JP JPY A1l 2,829,369,329.02 14,148,332.22 1.85%
JP1201001839 JPGV 2.200 03/20/28 JAPAN GOV JP JPY A1l 62,478,835.03 312,426.98 0.04%
JP1201111968 JPGV 2.200 06/20/29 JAPAN GOV JP JPY A1l 1,131,234,437.91 5,656,766.15 0.74%
JP1201561G37 JPGV 0.400 03/20/36 JAPAN GOV JP JPY A1l 881,491,849.64 4,407,922.08 0.58%
JP1201871Q14 JPGV 1.300 12/20/43 JAPAN GOV JP JPY A1l 62,481,420.76 312,439.91 0.04%
JP1201881Q46 JPGV 1.600 03/20/44 JAPAN GOV JP JPY A1l 62,025,432.65 310,159.73 0.04%
JP1300671L78 JPGV 0.600 06/20/50 JAPAN GOV JP JPY A1l 1,442,646,106.25 7,213,988.00 0.94%
JP1300771P16 JPGV 1.600 12/20/52 JAPAN GOV JP JPY A1l 89,505,782.91 447,575.91 0.06%
JP1300821Q49 JPGV 1.800 03/20/54 JAPAN GOV JP JPY A1l 3,969,553,671.10 19,849,852.59 2.60%
JP1400031A58 JPGV 2.200 03/20/50 JAPAN GOV JP JPY A1l 4,392,229,415.48 21,963,453.24 2.88%
JP1480011Q23 JPGV 0.700 12/20/33 JAPAN GOV JP JPY A1l 567,511,559.03 2,837,855.77 0.37%
JP3116000005 ASAHI GROUP ODSH ASAHI GROUP COM JP JPY A1l 105,242,398.39 526,267.25 0.07%
JP3142500002 IDEMITSU ODSH IDEMITSU COM JP JPY A1l 342,157,499.69 1,710,967.15 0.22%
JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1l 347,481,748.59 1,737,591.19 0.23%
JP3300600008 KONICA MINOLTA ODSH KONICA MINOLTA COM JP JPY A1l 347,726,398.89 1,738,814.57 0.23%
JP3386450005 ENEOS HOLDINGS ODSH ENEOS HOLDINGS COM JP JPY A1l 105,257,598.79 526,343.26 0.07%
JP3475350009 DAIICHI SANKYO ODSH DAIICHI SANKYO COM JP JPY A1l 105,615,999.16 528,135.45 0.07%
JP3476480003 DAI-ICHILIFEHLDG ODSH DAI-ICHILIFEHLDG COM JP JPY A1l 105,293,199.05 526,521.28 0.07%
JP3726800000 JAPAN TOBACCO ODSH JAPAN TOBACCO COM JP JPY A1l 220,657,498.53 1,103,403.35 0.14%
JP3735400008 NTT ODSH NTT COM JP JPY A1l 189,838.06 949.29 0.00%
JP3805010000 FUKUOKA FINCL ODSH FUKUOKA FINCL COM JP JPY A1l 68,314,398.23 341,607.86 0.04%
JP3820000002 FUJI ELECTRIC ODSH FUJI ELECTRIC COM JP JPY A1l 63,201,599.14 316,041.18 0.04%
JP3854600008 HONDA ODSH HONDA COM JP JPY A1l 27,499,498.25 137,511.93 0.02%




Collateral data - as at 09/09/2025

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

JP3866800000 PANASONIC HD ODSH PANASONIC HD COM JP JPY A1l 255,436,798.32 1,277,318.11 0.17%
JP3890310000 MS&AD INSURANCE ODSH MS&AD INSURANCE COM JP JPY A1l 105,229,599.73 526,203.25 0.07%
JP3893200000 MITSUI FUDOSAN ODSH MITSUI FUDOSAN COM JP JPY A1l 163,398.84 817.08 0.00%
JP3902900004 MUFG ODSH MUFG COM JP JPY A1l 105,315,998.66 526,635.29 0.07%
KYG7800X1079 SANDS CHINA ODSH SANDS CHINA COM HK HKD 17,324,753.75 1,642,725.09 0.22%
KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 98,963,171.86 9,383,641.91 1.23%
NL0000395903 WOLTERS KLUWER ODSH WOLTERS KLUWER COM NL EUR AAA 30,731,682.59 26,667,548.24 3.49%
NL0000395903 WOLTERS KLUWER ODSH WOLTERS KLUWER COM NL EUR AAA 8,032,399.29 6,970,148.64 0.91%
NL0010273215 ASML HOLDING ODSH ASML HOLDING COM NL EUR AAA 4,933,767.19 4,281,297.46 0.56%
NL0010801007 IMCD ODSH IMCD COM NL EUR AAA 1,766,724.41 1,533,082.62 0.20%
NL0011821202 ING GROEP ODSH ING GROEP COM NL EUR AAA 37,954,252.70 32,934,964.16 4.31%
NL0012969182 ADYEN ODSH ADYEN COM NL EUR AAA 8,314,697.58 7,215,114.18 0.94%
NL0013654783 PROSUS ODSH PROSUS COM NL EUR AAA 10,008,349.92 8,684,788.20 1.14%
NLO0015000LU4 IVECO GROUP ODSH IVECO GROUP COM IT EUR 4,934,211.83 4,281,683.30 0.56%
NL00150012X2 NLGV 2.000 01/15/54 NETHERLANDS GOV NL EUR AAA 2,081,671.37 1,806,379.18 0.24%
NLO015002F72 NLGV 2.500 07/15/35 NETHERLANDS GOV NL EUR AAA 8,312,642.29 7,213,330.69 0.94%
NL0015435975 DAVIDE CAMP MIL ODSH DAVIDE CAMP MIL COM IT EUR 4,934,241.20 4,281,708.78 0.56%
SE0000108656 ERICSSON ODSH ERICSSON COM SE SEK AAA 298.42 23.53 0.00%
SE0015658109 EPIROC ODSH EPIROC COM SE SEK AAA 5,464.70 430.89 0.00%
US0079031078 AMD ODSH AMD COM us uUsD AAA 1,159,497.77 856,697.90 0.11%
US02079K1079 ALPHABET ODSH ALPHABET COM us uUsD AAA 493,609.28 364,704.48 0.05%
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us uUsD AAA 14,091,204.15 10,411,322.29 1.36%
US03076C1062 AMERIPRISE FIN ODSH AMERIPRISE FIN COM us usD AAA 9,617,845.64 7,106,169.89 0.93%
US0320951017 AMPHENOL ODSH AMPHENOL COM us usD AAA 1,437.01 1,061.74 0.00%
US0378331005 APPLE ODSH APPLE COM us usD AAA 76,981,536.18 56,878,005.23 7.45%
US0527691069 AUTODESK ODSH AUTODESK COM us usD AAA 8,242,297.37 6,089,842.53 0.80%
US11135F1012 BROADCOM ODSH BROADCOM COM us usD AAA 4,066,917.89 3,004,852.70 0.39%
US20030N1019 COMCAST ODSH COMCAST COM us usD AAA 10,832,773.98 8,003,822.81 1.05%
US2193501051 CORNING ODSH CORNING COM us usD AAA 2,254,471.05 1,665,721.71 0.22%
US30231G1022 EXXON MOBIL ODSH EXXON MOBIL COM us usD AAA 4,473,531.39 3,305,280.13 0.43%
US3666511072 GARTNER ODSH GARTNER COM us usD AAA 4,473,312.89 3,305,118.69 0.43%
US3755581036 GILEAD SCIENCES ODSH GILEAD SCIENCES COM us usD AAA 4,473,315.64 3,305,120.72 0.43%
US4364401012 HOLOGIC ODSH HOLOGIC COM us usD AAA 6,899,000.26 5,097,344.02 0.67%
US4370761029 HOME DEPOT ODSH HOME DEPOT COM us usD AAA 9,617,885.81 7,106,199.57 0.93%
US4385161066 HONEYWELL INTL ODSH HONEYWELL INTL COM us usD AAA 1,158,790.99 856,175.69 0.11%
US4448591028 HUMANA DE ODSH HUMANA DE COM us usD AAA 78,836.51 58,248.56 0.01%
US5949181045 MICROSOFT ODSH MICROSOFT COM us uUsD AAA 8,905,324.98 6,579,722.18 0.86%
US6311031081 NASDAQ ODSH NASDAQ COM us uUsD AAA 9,617,927.47 7,106,230.35 0.93%
US67066G 1040 NVIDIA ODSH NVIDIA COM us uUsD AAA 10,082,610.51 7,449,562.61 0.98%




Collateral data - as at 09/09/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
US68389X1054 ORACLE ODSH ORACLE COM us UsD AAA 96,584.40 71,361.63 0.01%
US68389X1054 ORACLE ODSH ORACLE COM us uUsD AAA 476.96 352.40 0.00%
US7443201022 PRUDENTIAL FINL ODSH PRUDENTIAL FINL COM us uUsD AAA 939,012.47 693,791.77 0.09%
US7475251036 QUALCOMM ODSH QUALCOMM COM us uUsD AAA 6,354,156.95 4,694,785.14 0.61%
US7591EP1005 REGIONS FINCL ODSH REGIONS FINCL COM us uUsD AAA 157,372.79 116,275.29 0.02%
US8326964058 J M SMUCKER ODSH J M SMUCKER COM us uUsD AAA 111.58 82.44 0.00%
US8447411088 SOUTHWEST ODSH SOUTHWEST COM us uUsD AAA 2,770,661.25 2,047,110.16 0.27%
US8936411003 TRANSDIGM GROUP ODSH TRANSDIGM GROUP COM us uUsD AAA 1,452,308.52 1,073,041.87 0.14%
US912810UE6G3 UST 4.500 11/15/54 US TREASURY GOV us uUsD AAA 1,074,069.21 793,578.79 0.10%
US91282CCS89 UST 1.250 08/15/31 US TREASURY GOV us uUsD AAA 2,444,700.35 1,806,273.12 0.24%
US91282CDP32 UST 1.375 12/31/28 US TREASURY GOV us uUsD AAA 642,547.88 474,748.15 0.06%
US91282CKL45 UST 2.125 04/15/29 US TREASURY GOV us uUsD AAA 5,493,250.38 4,058,702.12 0.53%
US91282CKT70 UST 4.500 05/31/29 US TREASURY GOV us uUsD AAA 5,052,356.44 3,732,946.50 0.49%
US91282CLV18 UST 1.625 10/15/29 US TREASURY GOV us uUsD AAA 4,887,601.65 3,611,217.00 0.47%
US91282CLW90 UST 4.250 11/15/34 US TREASURY GOV us uUsD AAA 9,763,011.61 7,213,426.14 0.94%
US91282CMW81 UST 3.750 04/15/28 US TREASURY GOV us uUsD AAA 39,173,847.26 28,943,697.41 3.79%
Total: 763,758,108.74 100.00%
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Counterparts

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

No. | Major Name

Market Value

1 | NATIXIS (PARENT)

240,074,754.93

Top 5 borrowers in last Month

No. | Counterparty

Market Value

1 | MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT)

213,386,692.88

NATIXIS (PARENT)

208,862,753.53

CREDIT AGRICOLE CORPORATE AND INVESTMENT BANK (PARENT)

86,242,757.74

AW DN

BARCLAYS CAPITAL SECURITIES LIMITED (PARENT)

83,381,861.39




SKANDINAVISKA ENSKILDA BANKEN AB (PARENT)

59,319,400.88
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