
Securities Lending Report

SSTL - HITIF - 250 INDEX FUND

Report as at 21/07/2025

Summary of policy

% limit on maximum percentage of book on loan 30%

Revenue Split 75/25 *

Name of the Fund SSTL - HITIF - 250 INDEX FUND

Replication Mode Physical replication

ISIN Code GB00B80QG052

Total net assets (AuM) 1,374,085,889

Reference currency of the fund GBP

Securities lending data - as at 21/07/2025

Currently on loan in GBP (base currency) 312,568,746.78

Current percentage on loan (in % of the fund AuM) 22.75%

Collateral value (cash and securities) in  GBP (base currency) 331,605,568.16

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

Collateral data - as at 21/07/2025

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

AT0000383864 ATGV 6.250 07/15/27 AUSTRIA GOV AT EUR AA1 3,488,835.06 3,022,991.99 0.91%

AU000000BEN6 BENDIGO ODSH BENDIGO COM AU AUD AAA 12.47 6.05 0.00%

AU000000BXB1 BRAMBLES ODSH BRAMBLES COM AU AUD AAA 23.65 11.48 0.00%

AU000000FMG4 FORTESCUE ODSH FORTESCUE COM AU AUD AAA 17.25 8.37 0.00%

AU000000LYC6 LYNAS RARE ODSH LYNAS RARE COM AU AUD AAA 25,213.55 12,237.51 0.00%

AU000000ORI1 ORICA ODSH ORICA COM AU AUD AAA 2,149,670.21 1,043,351.96 0.31%

BE0000291972 BEGV 5.500 03/28/28 BELGIUM GOV BE EUR AA3 3,488,834.88 3,022,991.84 0.91%

BE0000336454 BEGV 1.900 06/22/38 BELGIUM GOV BE EUR AA3 183.44 158.95 0.00%

BE0003739530 UCB SA ODSH UCB SA COM BE EUR AA3 7,191,405.65 6,231,180.70 1.88%

BE0974293251 A B I ODSH A B I COM BE EUR AA3 1,567,269.47 1,358,001.45 0.41%

Securities lending statistics

12-month average on loan in GBP (base currency) 253,719,595.61

12-month average on loan as a % of the fund AuM 19.34%

12-month maximum on loan in GBP 307,131,949.90

12-month maximum on loan as a % of the fund AuM 25.47%

Gross Return for the fund over the last 12 months in  (base currency fund) 507,128.19

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0386%

* 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 21/07/2025

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

BMG0450A1053 ARCH CAPITAL GRP ODSH ARCH CAPITAL GRP COM US USD AAA 1,399,375.65 1,041,008.48 0.31%

CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 2,997,876.17 1,625,614.06 0.49%

CA7392391016 POWER CORP CA ODSH POWER CORP CA COM CA CAD AAA 2,997,794.40 1,625,569.72 0.49%

CA8672241079 SUNCOR ENERGY ODSH SUNCOR ENERGY COM CA CAD AAA 1,148,777.19 622,930.45 0.19%

CA8911605092 TD ODSH TD COM CA CAD AAA 2,997,875.78 1,625,613.85 0.49%

CH0012005267 NOVARTIS ODSH NOVARTIS COM CH CHF 7,946,076.70 7,387,575.96 2.23%

CH0012221716 ABB ODSH ABB COM CH CHF 7,706,026.88 7,164,398.36 2.16%

CH0013841017 LONZA GROUP ODSH LONZA GROUP COM CH CHF 4,250,138.20 3,951,411.49 1.19%

CH0025751329 LOGITECH INTL ODSH LOGITECH INTL COM CH CHF 8,787,784.49 8,170,123.18 2.46%

CH0044328745 CHUBB LTD CH ODSH CHUBB LTD CH COM US USD AAA 1,825,431.67 1,357,955.49 0.41%

CH0210483332 CMPNE FINANCIERE ODSH CMPNE FINANCIERE COM CH CHF 8,036,231.40 7,471,394.01 2.25%

CH0418792922 SIKA ODSH SIKA COM CH CHF 8,222,665.20 7,644,724.06 2.31%

CNE1000002H1 CCB ODSH CCB COM CN HKD 10,981,816.64 1,040,989.69 0.31%

DE0001102481 DEGV 08/15/50 GERMANY GOV DE EUR AAA 1,031,973.84 894,180.61 0.27%

DE0001102523 DEGV 11/15/27 GERMANY GOV DE EUR AAA 567,974.85 492,136.60 0.15%

DE0001108793 DEGV PO STR 02/15/26 GERMANY GOV DE EUR AAA 1,091,052.36 945,370.73 0.29%

DE0007037129 RWE ODSH RWE COM DE EUR AAA 7,610,709.47 6,594,497.42 1.99%

DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 7,230,572.55 6,265,117.88 1.89%

DE0008404005 ALLIANZ ODSH ALLIANZ COM DE EUR AAA 2,360,520.79 2,045,334.71 0.62%

DE0008430026 MUNICH RE GROUP ODSH MUNICH RE GROUP COM DE EUR AAA 7,191,435.40 6,231,206.48 1.88%

DE000BU22023 DEGV 3.100 09/18/25 GERMANY GOV DE EUR AAA 16,816.59 14,571.17 0.00%

DE000BU27006 DEGV 2.400 11/15/30 GERMANY GOV DE EUR AAA 11,763.15 10,192.49 0.00%

ES0177542018 ORD EUR0.5 (CREST LINE) INTERNATIONAL CONSOLIDATED AIRLINES CST GB GBP AA3 571,391.23 571,391.23 0.17%

FR0000120578 SANOFI FR ODSH SANOFI FR COM FR EUR AA2 1,678,857.75 1,454,690.02 0.44%

FR0000121014 LVMH ODSH LVMH COM FR EUR AA2 6,361,324.00 5,511,934.84 1.66%

FR0000133308 ORANGE ODSH ORANGE COM FR EUR AA2 4,332,558.87 3,754,058.46 1.13%

FR0014001NN8 FRGV 0.500 05/25/72 FRANCE GOV FR EUR AA2 4,048,902.02 3,508,276.60 1.06%

GB0002634946 ORD 2.5P BAE SYSTEMS CST GB GBP AA3 6,231,202.40 6,231,202.40 1.88%

GB0003718474 GAMES WORKSHOP ODSH GAMES WORKSHOP CST GB GBP AA3 4,183,099.20 4,183,099.20 1.26%

GB0004052071 ORD GBP0.10 HALMA CST GB GBP AA3 49,625.52 49,625.52 0.01%

GB0006776081 ORD GBP0.25 PEARSON CST GB GBP AA3 2,926,185.50 2,926,185.50 0.88%

GB0007188757 ORD GBP0.10(REGD) RIO TINTO CST GB GBP AA3 4,735,299.75 4,735,299.75 1.43%

GB0007980591 ORD USD0.25 BP PLC CST GB GBP AA3 4,735,335.87 4,735,335.87 1.43%

GB0008706128 ORD GBP0.25 LLOYDS BANKING GROUP CST GB GBP AA3 4,587,451.32 4,587,451.32 1.38%

GB0009465807 ORD GBP0.125 WEIR GROUP CST GB GBP AA3 4,450,505.04 4,450,505.04 1.34%

GB0009697037 ORD GBP0.60 BABCOCK INTL CST GB GBP AA3 765,271.36 765,271.36 0.23%

GB0032089863 ORD GBP0.50 NEXT PLC CST GB GBP AA3 654,442.50 654,442.50 0.20%

GB00B0SWJX34 ORD GBP5 LONDON STOCK EXCHANGE CST GB GBP AA3 1,625,583.00 1,625,583.00 0.49%

GB00B1L6W962 UKTI 1 1/8 11/22/37 UK TREASURY GIL GB GBP AA3 5,358,009.28 5,358,009.28 1.62%



Collateral data - as at 21/07/2025

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

GB00B1VWPJ53 UKT 4 1/2 12/07/42 UK TREASURY GIL GB GBP AA3 21,241.52 21,241.52 0.01%

GB00B1YW4409 ORD GBP73 19/22P 3I GROUP PLC CST GB GBP AA3 1,083,958.40 1,083,958.40 0.33%

GB00B3KJDS62 UKT 4 1/4 09/07/39 UK TREASURY GIL GB GBP AA3 2,710,497.77 2,710,497.77 0.82%

GB00B3MYD345 UKTI 0 5/8 11/22/42 UK TREASURY GIL GB GBP AA3 9,523,010.71 9,523,010.71 2.87%

GB00BGLP8L22 IMI ODSH IMI CST GB GBP AA3 21.90 21.90 0.00%

GB00BM8Z2V59 UKT 1 1/2 07/31/53 UK Treasury GIL GB GBP AA3 3,022,874.26 3,022,874.26 0.91%

GB00BN65R313 UKT 3 1/2 01/22/45 UK TREASURY GIL GB GBP AA3 476,366.30 476,366.30 0.14%

GB00BSQNRD01 UKT 4 3/8 03/07/30 Corp UK TREASURY GIL GB GBP AA3 279,499.41 279,499.41 0.08%

IE000S9YS762 LINDE ODSH LINDE COM US USD AAA 312,951.72 232,807.68 0.07%

IE00BDB6Q211 WILLIS TOWERS ODSH WILLIS TOWERS COM US USD AAA 1,825,325.87 1,357,876.79 0.41%

IT0000062072 GENERALI ODSH GENERALI COM IT EUR 7,610,726.07 6,594,511.80 1.99%

IT0000066123 BPER BANCA ODSH BPER BANCA COM IT EUR 7,610,740.19 6,594,524.04 1.99%

IT0001347308 BUZZI ODSH BUZZI COM IT EUR 7,610,711.03 6,594,498.77 1.99%

IT0003497168 TELECOM IT ODSH TELECOM IT COM IT EUR 31,643.84 27,418.63 0.01%

IT0005278236 PIRELLI AND C ODSH PIRELLI AND C COM IT EUR 6,323,344.06 5,479,026.13 1.65%

JP1051671Q49 JPGV 0.400 03/20/29 JAPAN GOV JP JPY A1 33,231,446.01 166,478.20 0.05%

JP1103791R75 JPGV 1.500 06/20/35 JAPAN GOV JP JPY A1 602,373,017.37 3,017,683.18 0.91%

JP1120261M59 JPGV 0.005 03/10/31 JAPAN GOV JP JPY A1 89,459,295.30 448,160.53 0.14%

JP1201651J76 JPGV 0.500 06/20/38 JAPAN GOV JP JPY A1 70,992,957.17 355,650.48 0.11%

JP1201771M76 JPGV 0.400 06/20/41 JAPAN GOV JP JPY A1 1,473,331.93 7,380.89 0.00%

JP1201791N14 JPGV 0.500 12/20/41 JAPAN GOV JP JPY A1 85,159,323.66 426,619.14 0.13%

JP1201801N46 JPGV 0.800 03/20/42 JAPAN GOV JP JPY A1 376,003,734.43 1,883,650.35 0.57%

JP1300251715 JPGV 2.300 12/20/36 JAPAN GOV JP JPY A1 60,718,526.54 304,179.09 0.09%

JP1300261748 JPGV 2.400 03/20/37 JAPAN GOV JP JPY A1 1,900,943,594.94 9,523,078.47 2.87%

JP1300671L78 JPGV 0.600 06/20/50 JAPAN GOV JP JPY A1 2,649,990.95 13,275.55 0.00%

JP1300711M79 JPGV 0.700 06/20/51 JAPAN GOV JP JPY A1 959,612.29 4,807.33 0.00%

JP1300821Q49 JPGV 1.800 03/20/54 JAPAN GOV JP JPY A1 7,776,288.35 38,956.55 0.01%

JP1400051C51 JPGV 2.000 03/20/52 JAPAN GOV JP JPY A1 61,307,309.18 307,128.69 0.09%

JP1400131L54 JPGV 0.500 03/20/60 JAPAN GOV JP JPY A1 107,807,503.62 540,078.79 0.16%

JP1470011Q24 JPGV 0.300 12/20/28 JAPAN GOV JP JPY A1 362,979,457.74 1,818,403.17 0.55%

JP3126400005 ALPS ALPINE ODSH ALPS ALPINE COM JP JPY A1 48,401,547.55 242,475.23 0.07%

JP3811000003 FUJIKURA ODSH FUJIKURA COM JP JPY A1 718,756,498.56 3,600,724.69 1.09%

JP3827200001 FURUKAWA ELEC ODSH FURUKAWA ELEC COM JP JPY A1 4,607,996.62 23,084.49 0.01%

KYG3777B1032 GEELY AUTOMOBILE ODSH GEELY AUTOMOBILE COM HK HKD 728,877.88 69,091.88 0.02%

KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 119,644,615.87 11,341,366.89 3.42%

NL0000102234 NLGV 4.000 01/15/37 NETHERLANDS GOV NL EUR AAA 162,535.67 140,833.26 0.04%

NL0000395903 WOLTERS KLUWER ODSH WOLTERS KLUWER COM NL EUR AAA 7,191,320.89 6,231,107.26 1.88%

NL0009446418 NLGV 3.750 01/15/42 NETHERLANDS GOV NL EUR AAA 2,154,763.92 1,867,051.31 0.56%

NL0015001RG8 NLGV 3.250 01/15/44 NETHERLANDS GOV NL EUR AAA 85,501.22 74,084.76 0.02%



Collateral data - as at 21/07/2025

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

NL0015001XZ6 NLGV 2.500 07/15/34 NETHERLANDS GOV NL EUR AAA 316,790.43 274,491.32 0.08%

NZFAPE0001S2 F&P HEALTHCARE ODSH F&P HEALTHCARE COM AU AUD AAA 33.89 16.45 0.00%

US00287Y1091 ABBVIE ODSH ABBVIE COM US USD AAA 2,050,253.57 1,525,202.58 0.46%

US0231351067 AMAZON.COM ODSH AMAZON.COM COM US USD AAA 1,825,321.36 1,357,873.43 0.41%

US0326541051 ANALOG DEVICES ODSH ANALOG DEVICES COM US USD AAA 5,046,200.24 3,753,915.00 1.13%

US0378331005 APPLE ODSH APPLE COM US USD AAA 2,185,079.45 1,625,500.80 0.49%

US1255231003 CIGNA GROUP ODSH CIGNA GROUP COM US USD AAA 5,048,952.54 3,755,962.46 1.13%

US1491231015 CATERPILLAR ODSH CATERPILLAR COM US USD AAA 413.71 307.76 0.00%

US29364G1031 ENTERGY ODSH ENTERGY COM US USD AAA 2,185,228.80 1,625,611.90 0.49%

US3635761097 ARTHUR J. GALLAG ODSH ARTHUR J. GALLAG COM US USD AAA 609,057.29 453,083.35 0.14%

US4165151048 HARTFORD INSUR ODSH HARTFORD INSUR COM US USD AAA 9,921,927.87 7,381,013.85 2.23%

US4461501045 HUNTINGTON BANC ODSH HUNTINGTON BANC COM US USD AAA 2,261,447.84 1,682,311.95 0.51%

US45866F1049 INTERCONTI EXC ODSH INTERCONTI EXC COM US USD AAA 1,825,452.72 1,357,971.15 0.41%

US46120E6023 INTUITIVE ODSH INTUITIVE COM US USD AAA 1,104,141.97 821,381.42 0.25%

US46625H1005 JP MORGAN ODSH JP MORGAN COM US USD AAA 1,399,261.08 1,040,923.25 0.31%

US48251W1045 KKR & CO ODSH KKR & CO COM US USD AAA 993,101.94 738,777.71 0.22%

US49177J1025 KENVUE ODSH KENVUE COM US USD AAA 2,103,310.00 1,564,671.75 0.47%

US5951121038 MICRON TECH ODSH MICRON TECH COM US USD AAA 1,637,836.01 1,218,401.35 0.37%

US6200763075 MOTOROLA ODSH MOTOROLA COM US USD AAA 747,157.42 555,817.31 0.17%

US6311031081 NASDAQ ODSH NASDAQ COM US USD AAA 2,860,197.48 2,127,727.34 0.64%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 20,490,411.26 15,243,006.33 4.60%

US7443201022 PRUDENTIAL FINL ODSH PRUDENTIAL FINL COM US USD AAA 690,050.13 513,334.67 0.15%

US8243481061 SHERWIN-WILLIAMS ODSH SHERWIN-WILLIAMS COM US USD AAA 783,181.21 582,615.74 0.18%

US88160R1014 TESLA ODSH TESLA COM US USD AAA 80,104.95 59,590.81 0.02%

US89832Q1094 TRUIST FINANCIAL ODSH TRUIST FINANCIAL COM US USD AAA 1,217,627.24 905,804.16 0.27%

US912810QQ40 UST 4.375 05/15/41 US TREASURY GOV US USD AAA 610,207.64 453,939.10 0.14%

US912810SL35 UST 2.000 02/15/50 US TREASURY GOV US USD AAA 4,060,447.03 3,020,604.08 0.91%

US912810SP49 UST 1.375 08/15/50 US TREASURY GOV US USD AAA 24,239.72 18,032.15 0.01%

US912810TA60 UST 1.750 08/15/41 US TREASURY GOV US USD AAA 12,801,549.06 9,523,190.67 2.87%

US912810TU25 UST 4.375 08/15/43 US TREASURY GOV US USD AAA 12,800,500.58 9,522,410.70 2.87%

US912810UD80 UST 4.125 08/15/44 US TREASURY GOV US USD AAA 12,801,519.03 9,523,168.33 2.87%

US91282CFV81 UST 4.125 11/15/32 US TREASURY GOV US USD AAA 2,533,251.56 1,884,509.25 0.57%

US91282CHE49 UST 3.625 05/31/28 US TREASURY GOV US USD AAA 12,801,469.95 9,523,131.82 2.87%

US91282CKT70 UST 4.500 05/31/29 US TREASURY GOV US USD AAA 1,013,881.15 754,235.56 0.23%

US91282CNC19 UST 4.250 05/15/35 US TREASURY GOV US USD AAA 887.43 660.17 0.00%

US91324P1021 UNITEDHEALTH ODSH UNITEDHEALTH COM US USD AAA 5,047,846.34 3,755,139.55 1.13%

US92338C1036 VERALTO ODSH VERALTO COM US USD AAA 4,036,150.37 3,002,529.57 0.91%

Total: 331,605,568.16 100.00%



Counterparts

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

No. Major Name Market Value

1 BARCLAYS CAPITAL SECURITIES LIMIT 76,157,842.64

2 GOLDMAN SACHS INTERNATIONAL (PA 59,519,556.09

3 MERRILL LYNCH INTERNATIONAL (PAR 41,474,032.42

Top 5 borrowers in last Month

No. Counterparty Market Value

1 MERRILL LYNCH INTERNATIONAL (PARENT) 51,162,050.33

2 BARCLAYS CAPITAL SECURITIES LIMITED (PARENT) 49,498,811.86

3 GOLDMAN SACHS INTERNATIONAL (PARENT) 46,064,247.80

4 NATIXIS (PARENT) 31,106,616.56

5 JP MORGAN SECS PLC (PARENT) 29,181,133.80
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