
Securities Lending Report

SSTL - HITIF - EUROPEAN INDEX FUND

Report as at 01/07/2025

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) 6,146,882,404

Reference currency of the fund GBP

Securities lending data - as at 01/07/2025

Currently on loan in GBP (base currency) 969,609,844.12

Current percentage on loan (in % of the fund AuM) 15.77%

Collateral value (cash and securities) in  GBP (base currency) 1,046,403,092.20

Collateral value (cash and securities) in % of loan 108%

Collateral data - as at 01/07/2025

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

AU000000DOW2 DOWNER EDI ODSH DOWNER EDI COM AU AUD AAA 12.59 6.02 0.00%

AU000000IAG3 IAG AU ODSH IAG AU COM AU AUD AAA 8.95 4.28 0.00%

AU000000QAN2 QANTAS ODSH QANTAS COM AU AUD AAA 10.75 5.14 0.00%

AU000000QUB5 QUBE ODSH QUBE COM AU AUD AAA 4.29 2.05 0.00%

AU000000SFR8 SANDFIRE RSRCS ODSH SANDFIRE RSRCS COM AU AUD AAA 11.10 5.31 0.00%

AU000000TWE9 TREASURY WINE ODSH TREASURY WINE COM AU AUD AAA 7.86 3.76 0.00%

BE0003565737 KBC GROEP ODSH KBC GROEP COM BE EUR AA3 1,638,628.38 1,403,656.31 0.13%

BE0974259880 D IETEREN GROUP ODSH D IETEREN GROUP COM BE EUR AA3 1,022,534.39 875,907.48 0.08%

CA135087B949 CAGV 1.250 12/01/47 CANADA GOV CA CAD AAA 13,133,673.69 7,023,918.33 0.67%

CA135087YK42 CAGV 2.000 12/01/41 CANADA GOV CA CAD AAA 52,532,966.87 28,094,749.24 2.68%

Securities lending statistics

12-month average on loan in GBP (base currency) 912,866,986.76

12-month average on loan as a % of the fund AuM 18.61%

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) 1,554,214.17

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0317%

* 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 01/07/2025

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

CA7800871021 RBC ODSH RBC COM CA CAD AAA 1,011,851.84 541,140.65 0.05%

CA8672241079 SUNCOR ENERGY ODSH SUNCOR ENERGY COM CA CAD AAA 7,177,209.02 3,838,387.58 0.37%

CH0012005267 NOVARTIS ODSH NOVARTIS COM CH CHF 218,498.24 200,310.08 0.02%

CH0012221716 ABB ODSH ABB COM CH CHF 217,909.86 199,770.68 0.02%

CH0012549785 SONOVA HLDG ODSH SONOVA HLDG COM CH CHF 415,827.60 381,213.42 0.04%

CH0038863350 NESTLE ODSH NESTLE COM CH CHF 218,043.78 199,893.45 0.02%

CH0244767585 UBS GROUP ODSH UBS GROUP COM CH CHF 3,658,582.80 3,354,036.30 0.32%

CH1430134226 AMRIZE ODSH AMRIZE COM CH CHF 19,710.83 18,070.07 0.00%

CNE1000003W8 PETROCHINA ODSH PETROCHINA COM CN HKD 21,859,969.41 2,032,115.03 0.19%

DE0001102382 DEGV 1.000 08/15/25 GERMANY GOV DE EUR AAA 1,008,633.55 863,999.96 0.08%

DE0001108546 DEGV PO STR 07/04/40 GERMANY GOV DE EUR AAA 1,329,347.52 1,138,724.96 0.11%

DE0001135275 DEGV 4.000 01/04/37 GERMANY GOV DE EUR AAA 10,960,298.98 9,388,640.55 0.90%

DE0001135325 DEGV 4.250 07/04/39 GERMANY GOV DE EUR AAA 37,061,201.96 31,746,789.41 3.03%

DE0006599905 MERCK ODSH MERCK COM DE EUR AAA 22,690,842.00 19,437,075.55 1.86%

DE0007037129 RWE ODSH RWE COM DE EUR AAA 11,435,004.46 9,795,275.36 0.94%

DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 12,841,008.94 10,999,665.02 1.05%

DE000A1EWWW0 ADIDAS ODSH ADIDAS COM DE EUR AAA 1,091,063.99 934,610.24 0.09%

ES0177542018 ORD EUR0.5 (CREST LINE) INTERNATIONAL CONSOLIDATED AIRLINES CST GB GBP AA3 11,006,067.92 11,006,067.92 1.05%

FI4000552500 SAMPO ODSH SAMPO COM FI EUR AA1 18.26 15.64 0.00%

FR0000120073 AIR LIQUIDE ODSH AIR LIQUIDE COM FR EUR AA2 14,323,792.27 12,269,823.77 1.17%

FR0000120271 TOTALENERGIES ODSH TOTALENERGIES COM FR EUR AA2 2,766,926.79 2,370,161.72 0.23%

FR0000120578 SANOFI FR ODSH SANOFI FR COM FR EUR AA2 6,085,759.67 5,213,088.63 0.50%

FR0000120693 PERNOD RICARD ODSH PERNOD RICARD COM FR EUR AA2 1,660,206.91 1,422,140.58 0.14%

FR0000121014 LVMH ODSH LVMH COM FR EUR AA2 36,724,849.19 31,458,668.14 3.01%

FR0000121329 THALES ODSH THALES COM FR EUR AA2 11,385,004.79 9,752,445.43 0.93%

FR0000124141 VEOLIA ENVIRON ODSH VEOLIA ENVIRON COM FR EUR AA2 33,392,581.74 28,604,233.12 2.73%

FR0000125486 VINCI ODSH VINCI COM FR EUR AA2 37,655.09 32,255.52 0.00%

FR0000130809 SOCIETE GENERALE ODSH SOCIETE GENERALE COM FR EUR AA2 2,372,541.40 2,032,329.45 0.19%

FR0000130809 SOCIETE GENERALE ODSH SOCIETE GENERALE COM FR EUR AA2 13,499,995.87 11,564,156.13 1.11%

FR0014004J31 FRGV 0.750 05/25/53 FRANCE GOV FR EUR AA2 36,473,773.74 31,243,595.80 2.99%

FR0014009O62 FRGV 1.250 05/25/38 FRANCE GOV FR EUR AA2 641,345.84 549,379.68 0.05%

FR001400PM68 FRGV 2.750 02/25/30 FRANCE GOV FR EUR AA2 10,906,380.45 9,342,453.70 0.89%

GB0002634946 ORD 2.5P BAE SYSTEMS CST GB GBP AA3 1,351,658.38 1,351,658.38 0.13%

GB0003718474 GAMES WORKSHOP ODSH GAMES WORKSHOP CST GB GBP AA3 5,190.40 5,190.40 0.00%

GB0004893086 UKT 4 1/4 06/07/32 UK TREASURY GIL GB GBP AA3 2,192,651.70 2,192,651.70 0.21%

GB0006825383 ORD GBP0.10 PERSIMMON CST GB GBP AA3 517,985.28 517,985.28 0.05%

GB0007669376 ORD GBP0.15 ST.JAMES PLACE CAP CST GB GBP AA3 536,778.24 536,778.24 0.05%

GB0007669376 ORD GBP0.15 ST.JAMES PLACE CAP CST GB GBP AA3 424,310.08 424,310.08 0.04%

GB0007980591 ORD USD0.25 BP PLC CST GB GBP AA3 531,288.96 531,288.96 0.05%



Collateral data - as at 01/07/2025

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

GB0009697037 ORD GBP0.60 BABCOCK INTL CST GB GBP AA3 4,490,654.56 4,490,654.56 0.43%

GB0032089863 ORD GBP0.50 NEXT PLC CST GB GBP AA3 19,676,223.60 19,676,223.60 1.88%

GB00B0SWJX34 ORD GBP5 LONDON STOCK EXCHANGE CST GB GBP AA3 535,046.85 535,046.85 0.05%

GB00B1WY2338 ORD GBP0.375 BKDRYJ4 CST GB GBP AA3 2,560.44 2,560.44 0.00%

GB00B3MYD345 UKTI 0 5/8 11/22/42 UK TREASURY GIL GB GBP AA3 5,415,781.71 5,415,781.71 0.52%

GB00B63H8491 ROLLS ROYCE ODSH ROLLS ROYCE CST GB GBP AA3 520,336.57 520,336.57 0.05%

GB00BD6K4575 COMPASS GROUP ODSH COMPASS GROUP CST GB GBP AA3 385,764.79 385,764.79 0.04%

GB00BJQWYH73 UKT 1 1/4 10/22/41 UNITED KINGDOM GIL GB GBP AA3 8,770,607.99 8,770,607.99 0.84%

GB00BLGZ9862 TESCO ODSH TESCO CST GB GBP AA3 8,492,473.15 8,492,473.15 0.81%

IT0000062072 GENERALI ODSH GENERALI COM IT EUR 17,431,804.40 14,932,160.70 1.43%

IT0000062072 GENERALI ODSH GENERALI COM IT EUR 5,514,135.11 4,723,432.51 0.45%

IT0000062957 MEDIOBANCA ODSH MEDIOBANCA COM IT EUR 6,810,666.90 5,834,047.37 0.56%

IT0003128367 ENEL ODSH ENEL COM IT EUR 14,323,839.41 12,269,864.15 1.17%

IT0003856405 LEONARDO ODSH LEONARDO COM IT EUR 2,372,515.89 2,032,307.60 0.19%

IT0005239360 UNI CREDIT ODSH UNI CREDIT COM IT EUR 13,398,340.79 11,477,077.94 1.10%

IT0005495657 SAIPEM ODSH SAIPEM COM IT EUR 9,182,682.82 7,865,926.69 0.75%

JE00B8KF9B49 WPP ODSH WPP CST GB GBP AA3 25.63 25.63 0.00%

JP1024681R19 JPGV 0.600 01/01/27 JAPAN GOV JP JPY A1 1,735,221,658.92 8,766,393.38 0.84%

JP1120271N56 JPGV 0.005 03/10/32 JAPAN GOV JP JPY A1 1,735,334,910.40 8,766,965.53 0.84%

JP1120291Q59 JPGV 0.005 03/10/34 JAPAN GOV JP JPY A1 1,035,789,867.27 5,232,842.38 0.50%

JP1201371C64 JPGV 1.700 06/20/32 JAPAN GOV JP JPY A1 1,560,566.48 7,884.03 0.00%

JP1201621H91 JPGV 0.600 09/20/37 JAPAN GOV JP JPY A1 44,108.99 222.84 0.00%

JP1201671K12 JPGV 0.500 12/20/38 JAPAN GOV JP JPY A1 4,122,221.45 20,825.59 0.00%

JP1201681K44 JPGV 0.400 03/20/39 JAPAN GOV JP JPY A1 2,350,887,400.59 11,876,755.71 1.14%

JP1201791N14 JPGV 0.500 12/20/41 JAPAN GOV JP JPY A1 58,829,090.30 297,206.38 0.03%

JP1300251715 JPGV 2.300 12/20/36 JAPAN GOV JP JPY A1 81,582,720.09 412,158.42 0.04%

JP13002918A0 JPGV 2.400 09/20/38 JAPAN GOV JP JPY A1 107,590.40 543.55 0.00%

JP1300301940 JPGV 2.300 03/20/39 JAPAN GOV JP JPY A1 2,299,101,703.52 11,615,132.77 1.11%

JP1300761NA3 JPGV 1.400 09/20/52 JAPAN GOV JP JPY A1 34,325,099.07 173,411.46 0.02%

JP14000117B7 JPGV 2.400 03/20/48 JAPAN GOV JP JPY A1 6,558,012.19 33,131.28 0.00%

JP1400061D58 JPGV 1.900 03/20/53 JAPAN GOV JP JPY A1 673,165,152.84 3,400,851.13 0.33%

JP1400121K57 JPGV 0.500 03/20/59 JAPAN GOV JP JPY A1 751,178,658.79 3,794,977.77 0.36%

JP1400161P53 JPGV 1.300 03/20/63 JAPAN GOV JP JPY A1 1,736,034,708.18 8,770,500.93 0.84%

JP3122800000 AMADA ODSH AMADA COM JP JPY A1 53,850,148.03 272,052.61 0.03%

JP3137200006 ISUZU MOTORS ODSH ISUZU MOTORS COM JP JPY A1 613,186,198.23 3,097,835.60 0.30%

JP3143600009 ITOCHU ODSH ITOCHU COM JP JPY A1 272,332,599.80 1,375,832.70 0.13%

JP3224200000 KAWASAKI HEAVY ODSH KAWASAKI HEAVY COM JP JPY A1 9,908,999.24 50,060.57 0.00%

JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1 613,166,398.27 3,097,735.57 0.30%

JP3236200006 KEYENCE ODSH KEYENCE COM JP JPY A1 22,659,998.14 114,479.01 0.01%



Collateral data - as at 01/07/2025

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

JP3249600002 KYOCERA ODSH KYOCERA COM JP JPY A1 614,026,798.80 3,102,082.34 0.30%

JP3402600005 SUMITOMO MTL MIN ODSH SUMITOMO MTL MIN COM JP JPY A1 38,741,998.06 195,725.77 0.02%

JP3420600003 SEKISUIHOUSE ODSH SEKISUIHOUSE COM JP JPY A1 38,844,798.30 196,245.12 0.02%

JP3435000009 SONY GROUP ODSH SONY GROUP COM JP JPY A1 38,583,998.23 194,927.55 0.02%

JP3494600004 SCREEN HLDG ODSH SCREEN HLDG COM JP JPY A1 2,282,998.72 11,533.78 0.00%

JP3538800008 TDK ODSH TDK COM JP JPY A1 326,872,799.05 1,651,371.47 0.16%

JP3571400005 TOKYO ELECTRON ODSH TOKYO ELECTRON COM JP JPY A1 37,897,998.86 191,461.86 0.02%

JP3621000003 TORAY INDUSTRIES ODSH TORAY INDUSTRIES COM JP JPY A1 8,951,669.38 45,224.11 0.00%

JP3633400001 TOYOTA ODSH TOYOTA COM JP JPY A1 204,580,199.02 1,033,545.48 0.10%

JP3788600009 HITACHI ODSH HITACHI COM JP JPY A1 402,239,998.91 2,032,128.89 0.19%

JP3802300008 FAST RETAILING ODSH FAST RETAILING COM JP JPY A1 398,663,999.38 2,014,062.83 0.19%

JP3854600008 HONDA ODSH HONDA COM JP JPY A1 26,942,798.57 136,115.85 0.01%

JP3890350006 SMFG ODSH SMFG COM JP JPY A1 4,357,198.24 22,012.70 0.00%

JP3893200000 MITSUI FUDOSAN ODSH MITSUI FUDOSAN COM JP JPY A1 38,752,298.87 195,777.81 0.02%

JP3932000007 YASKAWA ELECTRIC ODSH YASKAWA ELECTRIC COM JP JPY A1 1,288,398.70 6,509.03 0.00%

JP3942400007 ASTELLAS PHARMA ODSH ASTELLAS PHARMA COM JP JPY A1 139,098.52 702.73 0.00%

KYG017191142 ALIBABA ODSH ALIBABA COM HK HKD 33,321,664.70 3,097,600.66 0.30%

KYG6427A1022 NETEASE ODSH NETEASE COM HK HKD 33,372,814.99 3,102,355.62 0.30%

KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 201,501,799.81 18,731,720.45 1.79%

NL0000235190 AIRBUS NL ODSH AIRBUS NL COM FR EUR AA2 33,392,476.35 28,604,142.84 2.73%

NL0009446418 NLGV 3.750 01/15/42 NETHERLANDS GOV NL EUR AAA 38,445,672.19 32,932,732.73 3.15%

NL0010071189 NLGV 2.500 01/15/33 NETHERLANDS GOV NL EUR AAA 9,604,299.47 8,227,085.38 0.79%

NL0010273215 ASML HOLDING ODSH ASML HOLDING COM NL EUR AAA 6,380,959.19 5,465,957.85 0.52%

NL0011821202 ING GROEP ODSH ING GROEP COM NL EUR AAA 12,947,582.94 11,090,956.78 1.06%

NL0013552060 NLGV 0.500 01/15/40 NETHERLANDS GOV NL EUR AAA 0.70 0.60 0.00%

NL0013654783 PROSUS ODSH PROSUS COM NL EUR AAA 6,381,487.03 5,466,410.00 0.52%

NL0015000B11 NLGV 01/15/38 NETHERLANDS GOV NL EUR AAA 7,679,539.37 6,578,327.37 0.63%

NL0015435975 DAVIDE CAMP MIL ODSH DAVIDE CAMP MIL COM IT EUR 170,300.74 145,880.37 0.01%

SE0000667925 TELIA COMPANY ODSH TELIA COMPANY COM SE SEK AAA 101.87 7.80 0.00%

SE0005190238 TELE2 ODSH TELE2 COM SE SEK AAA 100,977,523.47 7,731,846.10 0.74%

US0231351067 AMAZON.COM ODSH AMAZON.COM COM US USD AAA 32,019,751.10 23,366,111.65 2.23%

US0255371017 AEP INC ODSH AEP INC COM US USD AAA 2,151,152.31 1,569,783.13 0.15%

US0311621009 AMGEN ODSH AMGEN COM US USD AAA 233,140.35 170,131.97 0.02%

US0326541051 ANALOG DEVICES ODSH ANALOG DEVICES COM US USD AAA 7,293,884.88 5,322,643.76 0.51%

US0378331005 APPLE ODSH APPLE COM US USD AAA 43,928,743.52 32,056,586.65 3.06%

US0605051046 BOFAML ODSH BOFAML COM US USD AAA 32,072,029.08 23,404,261.01 2.24%

US1273871087 CADENCE DESIGN ODSH CADENCE DESIGN COM US USD AAA 4,100,243.90 2,992,114.35 0.29%

US1729674242 CITIGROUP ODSH CITIGROUP COM US USD AAA 21,424,533.76 15,634,351.63 1.49%

US2546871060 WALT DISNEY ODSH WALT DISNEY COM US USD AAA 8,887,176.64 6,485,333.41 0.62%



Collateral data - as at 01/07/2025

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

US2786421030 EBAY ODSH EBAY COM US USD AAA 229,411.25 167,410.70 0.02%

US2788651006 ECOLAB ODSH ECOLAB COM US USD AAA 32,895,390.72 24,005,101.41 2.29%

US2855121099 ELECTRONIC ARTS ODSH ELECTRONIC ARTS COM US USD AAA 50,784.60 37,059.58 0.00%

US3377381088 FISERV ODSH FISERV COM US USD AAA 2,782,007.75 2,030,143.94 0.19%

US4385161066 HONEYWELL INTL ODSH HONEYWELL INTL COM US USD AAA 10,595,341.35 7,731,850.51 0.74%

US4612021034 INTUIT ODSH INTUIT COM US USD AAA 10,595,198.75 7,731,746.45 0.74%

US5949181045 MICROSOFT ODSH MICROSOFT COM US USD AAA 42,769,301.43 31,210,494.71 2.98%

US6174464486 MORGAN STANLEY ODSH MORGAN STANLEY COM US USD AAA 12,149,456.71 8,865,951.55 0.85%

US64110L1061 NETFLIX ODSH NETFLIX COM US USD AAA 68,295.63 49,838.09 0.00%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 57,283,856.19 41,802,354.28 3.99%

US79466L3024 SALESFORCE ODSH SALESFORCE COM US USD AAA 8,235,237.98 6,009,587.32 0.57%

US8835561023 THERMO FISHER ODSH THERMO FISHER COM US USD AAA 16,814,007.43 12,269,863.49 1.17%

US9078181081 UNION PACIFIC ODSH UNION PACIFIC COM US USD AAA 7,490,714.55 5,466,278.36 0.52%

US912810QZ49 UST 3.125 02/15/43 US TREASURY GOV US USD AAA 13,862,285.41 10,115,872.16 0.97%

US912810RB61 UST 2.875 05/15/43 US TREASURY GOV US USD AAA 1,007.59 735.28 0.00%

US912810SR05 UST 1.125 05/15/40 US TREASURY GOV US USD AAA 62.41 45.54 0.00%

US912810SX72 UST 2.375 05/15/51 US TREASURY GOV US USD AAA 12,013,223.06 8,766,536.33 0.84%

US912810TM09 UST 4.000 11/15/42 US TREASURY GOV US USD AAA 28,065,796.17 20,480,750.30 1.96%

US912810TS78 UST 3.875 05/15/43 US TREASURY GOV US USD AAA 27,586,641.37 20,131,091.60 1.92%

US912828ZS21 UST 0.500 05/31/27 US TREASURY GOV US USD AAA 28,304,073.14 20,654,630.67 1.97%

US91282CFF32 UST 2.750 08/15/32 US TREASURY GOV US USD AAA 27,586,262.50 20,130,815.12 1.92%

US91282CFJ53 UST 3.125 08/31/29 US TREASURY GOV US USD AAA 27,586,556.43 20,131,029.61 1.92%

US91282CJN20 UST 4.375 11/30/28 US TREASURY GOV US USD AAA 3,004,682.29 2,192,638.59 0.21%

US91282CKD29 UST 4.250 02/28/29 US TREASURY GOV US USD AAA 27,586,704.63 20,131,137.76 1.92%

US91282CMD01 UST 4.375 12/31/29 US TREASURY GOV US USD AAA 12,967,318.96 9,462,778.82 0.90%

US91282CMT52 UST 4.125 03/31/32 US TREASURY GOV US USD AAA 27,586,289.25 20,130,834.64 1.92%

Total: 1,046,403,092.2 100.00%



Counterparts

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

No. Major Name Market Value

1 MERRILL LYNCH INTERNATIONAL (PAR 195,882,333.93

Top 5 borrowers in last Month

No. Counterparty Market Value

1 JP MORGAN SECS PLC (PARENT) 212,007,979.07

2 MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT) 168,485,145.91

3 MERRILL LYNCH INTERNATIONAL (PARENT) 153,298,803.43

4 NATIXIS (PARENT) 149,518,714.55

5 BARCLAYS CAPITAL SECURITIES LIMITED (PARENT) 126,992,322.81
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