
Securities Lending Report

SSTL - HITIF - FTSE 100 INDEX FUND

Report as at 02/07/2025

Summary of policy

% limit on maximum percentage of book on loan 30%

Revenue Split 75/25 *

Name of the Fund SSTL - HITIF - FTSE 100 INDEX FUND

Replication Mode Physical replication

ISIN Code GB00B80QFR50

Total net assets (AuM) 1,984,891,564

Reference currency of the fund GBP

Securities lending data - as at 02/07/2025

Currently on loan in GBP (base currency) 129,221,442.64

Current percentage on loan (in % of the fund AuM) 6.51%

Collateral value (cash and securities) in  GBP (base currency) 136,913,607.52

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

Collateral data - as at 02/07/2025

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

BE0003739530 UCB SA ODSH UCB SA COM BE EUR AA3 4,923,910.34 4,227,802.64 3.09%

CA7800871021 RBC ODSH RBC COM CA CAD AAA 2,759,351.24 1,473,107.46 1.08%

CA8672241079 SUNCOR ENERGY ODSH SUNCOR ENERGY COM CA CAD AAA 221,689.46 118,351.15 0.09%

CH0010645932 GIVAUDAN ODSH GIVAUDAN COM CH CHF 957,865.99 881,039.36 0.64%

CH0012005267 NOVARTIS ODSH NOVARTIS COM CH CHF 13,526,451.40 12,441,548.38 9.09%

CH0012221716 ABB ODSH ABB COM CH CHF 9,583,682.78 8,815,013.59 6.44%

DE0001030740 DEGV 1.300 10/15/27 GERMANY GOV DE EUR AAA 307,478.79 264,009.61 0.19%

DE0001102481 DEGV 08/15/50 GERMANY GOV DE EUR AAA 0.00 0.00 0.00%

DE0001108546 DEGV PO STR 07/04/40 GERMANY GOV DE EUR AAA 89,361.53 76,728.23 0.06%

DE0001135432 DEGV 3.250 07/04/42 GERMANY GOV DE EUR AAA 1,109,594.16 952,727.57 0.70%

Securities lending statistics

12-month average on loan in GBP (base currency) 203,794,780.11

12-month average on loan as a % of the fund AuM 10.80%

12-month maximum on loan in GBP 336,465,376.43

12-month maximum on loan as a % of the fund AuM 17.75%

Gross Return for the fund over the last 12 months in  (base currency fund) 213,501.53

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0113%

* 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 02/07/2025

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

DE0001135481 DEGV 2.500 07/04/44 GERMANY GOV DE EUR AAA 277,398.65 238,181.99 0.17%

DE0007030009 RHEINMETALL ODSH RHEINMETALL COM DE EUR AAA 4,923,453.00 4,227,409.95 3.09%

DE0007100000 MERCEDES BENZ GR ODSH MERCEDES BENZ GR COM DE EUR AAA 3,043,564.38 2,613,286.72 1.91%

DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 5,318,874.54 4,566,929.58 3.34%

DE0008404005 ALLIANZ ODSH ALLIANZ COM DE EUR AAA 4,923,711.99 4,227,632.33 3.09%

ES0177542018 ORD EUR0.5 (CREST LINE) INTERNATIONAL CONSOLIDATED AIRLINES CST GB GBP AA3 1,064,505.49 1,064,505.49 0.78%

FR0000120172 CARREFOUR ODSH CARREFOUR COM FR EUR AA2 1,578,792.16 1,355,593.66 0.99%

FR0000121014 LVMH ODSH LVMH COM FR EUR AA2 1,441,859.69 1,238,019.74 0.90%

FR0000124141 VEOLIA ENVIRON ODSH VEOLIA ENVIRON COM FR EUR AA2 3,584,874.71 3,078,070.42 2.25%

FR001400NBC6 FRGV 2.500 09/24/27 FRANCE GOV FR EUR AA2 1,109,561.97 952,699.93 0.70%

FR001400OHF4 FRGV 3.250 05/25/55 FRANCE GOV FR EUR AA2 277,398.93 238,182.23 0.17%

GB0007980591 ORD USD0.25 BP PLC CST GB GBP AA3 1,473,132.57 1,473,132.57 1.08%

GB0031274896 ORD GBP0.25 MARKS & SPENCER CST GB GBP AA3 982,490.12 982,490.12 0.72%

GB00B0SWJX34 ORD GBP5 LONDON STOCK EXCHANGE CST GB GBP AA3 1,473,108.00 1,473,108.00 1.08%

GB00B63H8491 ROLLS ROYCE ODSH ROLLS ROYCE CST GB GBP AA3 1,473,133.06 1,473,133.06 1.08%

GB00BKDRYJ47 AIRTEL AFRICA ODSH AIRTEL AFRICA CST GB GBP AA3 137,988.83 137,988.83 0.10%

GB00BYQ0JC66 BEAZLEY ODSH BEAZLEY CST GB GBP AA3 1,473,131.02 1,473,131.02 1.08%

IE00BTN1Y115 MEDTRONIC ODSH MEDTRONIC COM US USD AAA 114,753.75 83,655.00 0.06%

JP1024741R74 JPGV 0.700 07/01/27 JAPAN GOV JP JPY A1 218,799,191.80 1,111,640.19 0.81%

JP1051671Q49 JPGV 0.400 03/20/29 JAPAN GOV JP JPY A1 147,605.38 749.93 0.00%

JP1051711Q82 JPGV 0.400 06/20/29 JAPAN GOV JP JPY A1 218,768,284.28 1,111,483.16 0.81%

JP1103741Q44 JPGV 0.800 03/20/34 JAPAN GOV JP JPY A1 218,574,627.62 1,110,499.26 0.81%

JP1103761QA5 JPGV 0.900 09/20/34 JAPAN GOV JP JPY A1 17,875,131.56 90,817.13 0.07%

JP1120231J51 JPGV 0.100 03/10/28 JAPAN GOV JP JPY A1 218,759,460.59 1,111,438.33 0.81%

JP1120281P52 JPGV 0.005 03/10/33 JAPAN GOV JP JPY A1 218,759,543.26 1,111,438.75 0.81%

JP1201111968 JPGV 2.200 06/20/29 JAPAN GOV JP JPY A1 105,124.53 534.10 0.00%

JP1201131990 JPGV 2.100 09/20/29 JAPAN GOV JP JPY A1 218,801,846.98 1,111,653.68 0.81%

JP1201271B58 JPGV 1.900 03/20/31 JAPAN GOV JP JPY A1 123,494,280.42 627,430.13 0.46%

JP1201791N14 JPGV 0.500 12/20/41 JAPAN GOV JP JPY A1 14,612,293.40 74,239.82 0.05%

JP14000117B7 JPGV 2.400 03/20/48 JAPAN GOV JP JPY A1 4,661,665.53 23,684.25 0.02%

JP1400131L54 JPGV 0.500 03/20/60 JAPAN GOV JP JPY A1 360,706.44 1,832.62 0.00%

JP1742811R19 JPGV 01/20/26 JAPAN GOV JP JPY A1 1,396,477.28 7,095.00 0.01%

JP3818000006 FUJITSU ODSH FUJITSU COM JP JPY A1 239,828,198.89 1,218,481.03 0.89%

NL0009446418 NLGV 3.750 01/15/42 NETHERLANDS GOV NL EUR AAA 1,109,594.57 952,727.92 0.70%

NL0010071189 NLGV 2.500 01/15/33 NETHERLANDS GOV NL EUR AAA 277,398.71 238,182.04 0.17%

NL0011585146 FERRARI ODSH FERRARI COM IT EUR 350,597.59 301,032.58 0.22%

US02079K3059 ALPHABET ODSH ALPHABET COM US USD AAA 15,554,806.39 11,339,388.66 8.28%

US0378331005 APPLE ODSH APPLE COM US USD AAA 60,475.62 44,086.47 0.03%

US11135F1012 BROADCOM ODSH BROADCOM COM US USD AAA 15,286,087.59 11,143,493.78 8.14%



Collateral data - as at 02/07/2025

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

US20030N1019 COMCAST ODSH COMCAST COM US USD AAA 1,118,491.70 815,375.76 0.60%

US2358511028 DANAHER ODSH DANAHER COM US USD AAA 6,905,773.99 5,034,280.29 3.68%

US4581401001 INTEL ODSH INTEL COM US USD AAA 15,992,669.30 11,658,588.88 8.52%

US46625H1005 JP MORGAN ODSH JP MORGAN COM US USD AAA 515,187.34 375,569.41 0.27%

US5949181045 MICROSOFT ODSH MICROSOFT COM US USD AAA 1,959,835.14 1,428,711.60 1.04%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 22,935,519.59 16,719,897.64 12.21%

US7433151039 PROGRESSIVE ODSH PROGRESSIVE COM US USD AAA 669,736.20 488,234.88 0.36%

US88160R1014 TESLA ODSH TESLA COM US USD AAA 8,060,230.83 5,875,874.49 4.29%

US912810RF75 UST 1.375 02/15/44 US TREASURY GOV US USD AAA 242,928.54 177,093.89 0.13%

US912810RM27 UST 3.000 05/15/45 US TREASURY GOV US USD AAA 75,258.14 54,862.87 0.04%

US912810SM18 UST 0.250 02/15/50 US TREASURY GOV US USD AAA 294,763.74 214,881.53 0.16%

US912810SR05 UST 1.125 05/15/40 US TREASURY GOV US USD AAA 326,761.43 238,207.71 0.17%

US91282CDJ71 UST 1.375 11/15/31 US TREASURY GOV US USD AAA 1,306,758.01 952,621.11 0.70%

Total: 136,913,607.52 100.00%

Counterparts

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

No. Major Name Market Value

1 BARCLAYS CAPITAL SECURITIES LIMIT 80,748,962.33

Top 5 borrowers in last Month

No. Counterparty Market Value

1 BARCLAYS CAPITAL SECURITIES LIMITED (PARENT) 81,212,696.93

2 NATIXIS (PARENT) 26,052,462.49

3 BANK OF NOVA SCOTIA (PARENT) 10,020,057.22

4 MERRILL LYNCH INTERNATIONAL (PARENT) 5,213,157.56

5 GOLDMAN SACHS INTERNATIONAL (PARENT) 4,424,339.82
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