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Securities Lending Report
SSTL - HITIF - 250 INDEX FUND
Report as at 29/04/2025

Summary of policy

% limit on maximum percentage of book on loan

25%

Revenue Split

75/25*

Name of the Fund

SSTL - HITIF - 250 INDEX FUND

Replication Mode

Physical replication

ISIN Code

GB00B80QG052

Total net assets (AuM)

1,192,585,989

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 29/04/2025

Currently on loan in GBP (base currency)

258,886,751.26

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

21.711%

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

273,448,947.04

Collateral value (cash and securities) in % of loan

106%

Securities lending statistics

12-month average on loan in GBP (base currency)

248,179,992.08

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

18.69%

12-month maximum on loan in GBP

307,131,949.90

12-month maximum on loan as a % of the fund AuM 23.83%
Gross Return for the fund over the last 12 months in (base currency fund) 359,379.48
Gross Return for the fund over the last 12 months in % of the fund AuM 0.0271%

Collateral data - as at 29/04/2025

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

ATO000AOVRQ6 ATGV 3.150 06/20/44 AUSTRIA GOV AT EUR AA1 10,412,067.72 8,882,535.14 3.25%
AUOOO0OOOALL?7 ARISTOCRAT LEIS ODSH ARISTOCRAT LEIS COM AU AUD AAA 1,116,130.57 535,288.75 0.20%
AU000000QBE9 QBE INS GRP ODSH QBE INS GRP COM AU AUD AAA 145,367.58 69,717.32 0.03%
AUOO0O000RHCS8 RAMSAY LTD ODSH RAMSAY LTD COM AU AUD AAA 319,617.01 153,286.18 0.06%
AUOO0000SEK6 SEEK ODSH SEEK COM AU AUD AAA 2,088,699.07 1,001,726.09 0.37%
BMGO0450A1053 ARCH CAPITAL GRP ODSH ARCH CAPITAL GRP COM us uUsD AAA 1,405,663.82 1,055,887.79 0.39%
CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 2,105,299.94 1,136,372.19 0.42%
CA56501R1064 MANULIFE FINANCI ODSH MANULIFE FINANCI COM CA CAD AAA 12,576,682.99 6,788,482.98 2.48%
CA7800871021 RBC ODSH RBC COM CA CAD AAA 2,105,202.47 1,136,319.58 0.42%
CA8672241079 SUNCOR ENERGY ODSH SUNCOR ENERGY COM CA CAD AAA 10,471,379.09 5,652,108.65 2.07%




Collateral data - as at 29/04/2025

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

CA8911605092 TD ODSH TD COM CA CAD AAA 1,403,955.96 757,809.60 0.28%
CA92938W2022 WSP GLOBAL ODSH WSP GLOBAL COM CA CAD AAA 388,847.39 209,887.13 0.08%
CHO0012221716 ABB ODSH ABB COM CH CHF 6,247,856.27 5,652,122.55 2.07%
CH1216478797 DSM-FIRMENICH ODSH DSM-FIRMENICH COM NL EUR AAA 246,160.49 209,999.52 0.08%
CNE1000002H1 CCB ODSH CCB COM CN HKD 10,840,173.81 1,043,613.87 0.38%
DE0005140008 DEUTSCHE BANK ODSH DEUTSCHE BANK COM DE EUR AAA 246,145.44 209,986.68 0.08%
F10009014575 METSO ODSH METSO COM Fl EUR AA1 9.28 7.92 0.00%
FR0000073272 SAFRAN ODSH SAFRAN COM FR EUR AA2 1,146,396.73 977,991.07 0.36%
FR0010773192 FRGV 4.500 04/25/41 FRANCE GOV FR EUR AA2 10,412,607.02 8,882,995.22 3.25%
FR001400AJ45 MICHELIN ODSH MICHELIN COM FR EUR AA2 1,031,682.16 880,128.07 0.32%
FRO01400FYQ4 FRGV 2.500 09/24/26 FRANCE GOV FR EUR AA2 7,125,467.57 6,078,736.50 2.22%
GB0004544929 ORD GBPO0.10 IMPERIAL TOBACCO CST GB GBP AA3 5,845,730.04 5,845,730.04 2.14%
GB0006776081 ORD GBP0.25 PEARSON CST GB GBP AA3 2,424,714.60 2,424,714.60 0.89%
GB0006825383 ORD GBP0.10 PERSIMMON CST GB GBP AA3 1,136,372.04 1,136,372.04 0.42%
GB0007980591 ORD USDO0.25 BP PLC CST GB GBP AA3 4,871,281.96 4,871,281.96 1.78%
GB0031638363 ORD GBPO0.01 INTERTEK GROUP CST GB GBP AA3 5,652,121.28 5,652,121.28 2.07%
GB00OBOSWJX34 ORD GBP5 LONDON STOCK EXCHANGE CST GB GBP AA3 1,136,294.85 1,136,294.85 0.42%
GBOOB19NLV48 ORD USDO0.10 EXPERIAN GROUP LIMITED CST GB GBP AA3 978,002.10 978,002.10 0.36%
GB00OB1L6W962 UKTI 1 1/8 11/22/37 UK TREASURY GIL GB GBP AA3 8,882,903.81 8,882,903.81 3.25%
GB00B1XZS820 ORD USD0.54945054 ANGLO AMERICAN ORD CST GB GBP AA3 12,307.13 12,307.13 0.00%
GB00B3D4VD98 UKTI 1 1/4 11/22/32 UK TREASURY GIL GB GBP AA3 6,324,659.69 6,324,659.69 2.31%
GB00BGDT3G23 RIGHTMOVE ODSH RIGHTMOVE CST GB GBP AA3 4,994,272.95 4,994,272.95 1.83%
GB0OOBM8PJY71 NATWEST GRP ODSH NATWEST GRP CST GB GBP AA3 116,679.57 116,679.57 0.04%
GBOOBMF9LH90 UKTI 0.5/8 03/22/45 UK Treasury GIL GB GBP AA3 487,666.91 487,666.91 0.18%
GB00OBYQO0JC66 BEAZLEY ODSH BEAZLEY CST GB GBP AA3 1,055,911.20 1,055,911.20 0.39%
GBOOBYY5F 144 UKTI 018 03/22/26 UK TREASURY GIL GB GBP AA3 11.53 11.53 0.00%
HK0388045442 HKEX ODSH HKEX COM HK HKD 1,116,144.04 107,454.31 0.04%
IT0003242622 TERNA ODSH TERNA COM IT EUR 246,147.14 209,988.13 0.08%
ITO003796171 POSTE ITALIANE ODSH POSTE ITALIANE COM IT EUR 246,159.46 209,998.64 0.08%
JP1024711R47 JPGV 0.900 04/01/27 JAPAN GOV JP JPY A1l 1,280,223,578.55 6,692,079.47 2.45%
JP1051731QA0 JPGV 0.600 09/20/29 JAPAN GOV JP JPY A1l 1,280,255,476.63 6,692,246.21 2.45%
JP1051741QB7 JPGV 0.700 09/20/29 JAPAN GOV JP JPY A1l 1,280,249,871.42 6,692,216.91 2.45%
JP1103721PA1 JPGV 0.800 09/20/33 JAPAN GOV JP JPY A1l 1,056,567,974.81 5,522,970.34 2.02%
JP1103731Q12 JPGV 0.600 12/20/33 JAPAN GOV JP JPY A1l 1,056,595,895.68 5,523,116.29 2.02%
JP1103741Q44 JPGV 0.800 03/20/34 JAPAN GOV JP JPY A1l 1,056,590,900.72 5,523,090.18 2.02%
JP1103771R12 JPGV 1.200 12/20/34 JAPAN GOV JP JPY A1l 1,403,686,830.30 7,337,455.72 2.68%
JP1201321BC7 JPGV 1.700 12/20/31 JAPAN GOV JP JPY A1l 2,528,294.85 13,216.09 0.00%
JP1201371C64 JPGV 1.700 06/20/32 JAPAN GOV JP JPY A1l 715,643,556.39 3,740,864.98 1.37%
JP1201451D66 JPGV 1.700 06/20/33 JAPAN GOV JP JPY A1l 122,592,312.13 640,823.61 0.23%




Collateral data - as at 29/04/2025

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

JP1201681K44 JPGV 0.400 03/20/39 JAPAN GOV JP JPY A1l 1,162,123.88 6,074.74 0.00%
JP1201701KA5 JPGV 0.300 09/20/39 JAPAN GOV JP JPY A1l 212,197,627.82 1,109,215.15 0.41%
JP1201751M13 JPGV 0.500 12/20/40 JAPAN GOV JP JPY A1l 28,508,872.70 149,023.69 0.05%
JP1201771M76 JPGV 0.400 06/20/41 JAPAN GOV JP JPY A1l 1,056,586,519.85 5,523,067.28 2.02%
JP1201781MA3 JPGV 0.500 09/20/41 JAPAN GOV JP JPY A1l 276,113.32 1,443.32 0.00%
JP1201791N14 JPGV 0.500 12/20/41 JAPAN GOV JP JPY A1l 124,619,466.24 651,420.10 0.24%
JP1201831P14 JPGV 1.400 12/20/42 JAPAN GOV JP JPY A1l 89,616.50 468.45 0.00%
JP1201841P46 JPGV 1.100 03/20/43 JAPAN GOV JP JPY A1l 1,129,471,407.37 5,904,056.56 2.16%
JP1201861PA6 JPGV 1.500 09/20/43 JAPAN GOV JP JPY A1l 2,567,605.97 13,421.58 0.00%
JP1201881Q46 JPGV 1.600 03/20/44 JAPAN GOV JP JPY A1l 264,277,283.15 1,381,449.78 0.51%
JP1201891Q77 JPGV 1.900 06/20/44 JAPAN GOV JP JPY A1l 1,056,601,533.41 5,523,145.76 2.02%
JP13000611B1 JPGV 2.400 11/20/31 JAPAN GOV JP JPY A1l 55,105.20 288.05 0.00%
JP1300251715 JPGV 2.300 12/20/36 JAPAN GOV JP JPY A1l 466,570,911.36 2,438,894.01 0.89%
JP13002717A6 JPGV 2.500 09/20/37 JAPAN GOV JP JPY A1l 1,101,428,219.08 5,757,467.13 211%
JP13002918A0 JPGV 2.400 09/20/38 JAPAN GOV JP JPY A1l 1,129,463,936.94 5,904,017.51 2.16%
JP1300341B39 JPGV 2.200 03/20/41 JAPAN GOV JP JPY A1l 516,362.83 2,699.17 0.00%
JP1300371C98 JPGV 1.900 09/20/42 JAPAN GOV JP JPY A1l 759,910,424.46 3,972,260.03 1.45%
JP1300431E60 JPGV 1.700 06/20/44 JAPAN GOV JP JPY A1l 570,750,680.09 2,983,470.21 1.09%
JP1300671L78 JPGV 0.600 06/20/50 JAPAN GOV JP JPY A1l 4,205,580.17 21,983.72 0.01%
JP1400031A58 JPGV 2.200 03/20/50 JAPAN GOV JP JPY A1l 1,280,218,853.34 6,692,054.77 2.45%
JP1400051C51 JPGV 2.000 03/20/52 JAPAN GOV JP JPY A1l 446,443,898.82 2,333,684.60 0.85%
JP1400061D58 JPGV 1.900 03/20/53 JAPAN GOV JP JPY A1l 385,761,030.86 2,016,478.62 0.74%
JP1400131L54 JPGV 0.500 03/20/60 JAPAN GOV JP JPY A1l 620,638.98 3,244.25 0.00%
JP3143600009 ITOCHU ODSH ITOCHU COM JP JPY A1l 143,317,498.78 749,159.84 0.27%
JP3201200007 OLYMPUS ODSH OLYMPUS COM JP JPY A1l 143,968,998.96 752,565.41 0.28%
JP3381000003 NIPPON STEEL ODSH NIPPON STEEL COM JP JPY A1l 143,906,398.46 752,238.18 0.28%
JP3407400005 SUMITOMO EI ODSH SUMITOMO EI COM JP JPY A1l 1,081,089,149.55 5,651,149.24 2.07%
JP3436100006 SOFTBANK GROUP ODSH SOFTBANK GROUP COM JP JPY A1l 98,945,998.74 517,217.85 0.19%
JP3505000004 DAIWA HOUSE ODSH DAIWA HOUSE COM JP JPY A1l 570,136,899.38 2,980,261.81 1.09%
JP3753000003 NIPPON YUSEN ODSH NIPPON YUSEN COM JP JPY A1l 143,546,998.90 750,359.50 0.27%
JP3756600007 NINTENDO ODSH NINTENDO COM JP JPY A1l 142,937,499.57 747,173.48 0.27%
JP3888400003 MITSUI MIN & SML ODSH MITSUI MIN & SML COM JP JPY A1l 7,347,297.99 38,406.34 0.01%
JP3902400005 MITSUBISHI ELEC ODSH MITSUBISHI ELEC COM JP JPY A1l 143,575,998.71 750,511.09 0.27%
LU2598331598 TENARIS ODSH TENARIS COM IT EUR 246,145.14 209,986.42 0.08%
NL0011585146 FERRARI ODSH FERRARI COM IT EUR 10,353.69 8,832.73 0.00%
US0378331005 APPLE ODSH APPLE COM us usD AAA 6,484,953.79 4,871,281.05 1.78%
US30303M1027 META PLATFORMS ODSH META PLATFORMS COM us uUsD AAA 991,354.75 744,672.63 0.27%
US36828A1016 GE VERNOVA ODSH GE VERNOVA COM us uUsD AAA 227,350.07 170,777.79 0.06%
US45866F 1049 INTERCONTI EXC ODSH INTERCONTI EXC COM us uUsD AAA 1,405,610.52 1,055,847.75 0.39%




Collateral data - as at 29/04/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
US5324571083 LILLY ODSH LILLY COM us usD AAA 6,484,233.19 4,870,739.76 1.78%
US5949181045 MICROSOFT ODSH MICROSOFT COM us usD AAA 6,484,953.08 4,871,280.52 1.78%
US5951121038 MICRON TECH ODSH MICRON TECH COM us usD AAA 252,566.62 189,719.62 0.07%
US6081901042 MOHAWK INDS ODSH MOHAWK INDS COM us usD AAA 6,484,904.75 4,871,244 .21 1.78%
US6516391066 NEWMONT CORP ODSH NEWMONT CORP COM us usD AAA 1,236,285.21 928,656.23 0.34%
US6541061031 NIKE ODSH NIKE COM us usD AAA 2,026,396.03 1,522,161.13 0.56%
US67066G 1040 NVIDIA ODSH NVIDIA COM us usD AAA 2,814,652.85 2,114,273.37 0.77%
US8085131055 CHARLES SCHWAB ODSH CHARLES SCHWAB COM us usD AAA 1,405,646.09 1,055,874.47 0.39%
US912810QA97 UST 3.500 02/15/39 US TREASURY GOV us usD AAA 1,5639,882.57 1,156,708.44 0.42%
US912810QC53 UST 4.500 08/15/39 US TREASURY GOV us usD AAA 867,371.16 651,540.29 0.24%
US912810QQ40 UST 4.375 05/15/41 US TREASURY GOV us usD AAA 11,825,601.75 8,882,997.72 3.25%
US912810Qz49 UST 3.125 02/15/43 US TREASURY GOV us usD AAA 8,608,955.03 6,466,759.96 2.36%
US912810RC45 UST 3.625 08/15/43 US TREASURY GOV us uUsD AAA 2,295,494.93 1,724,299.25 0.63%
US91282CCF68 UST 0.750 05/31/26 US TREASURY GOV us uUsD AAA 11,823,082.28 8,881,105.18 3.25%
US91282CCY57 UST 1.250 09/30/28 US TREASURY GOV us uUsD AAA 1,373.58 1,031.79 0.00%
US91282CKC46 UST 4.250 02/28/31 US TREASURY GOV us uUsD AAA 7,861,122.70 5,905,013.25 2.16%
US91282CKJ98 UST 4.500 04/15/27 US TREASURY GOV us uUsD AAA 212,735.77 159,800.02 0.06%
US91282CKP58 UST 4.625 04/30/29 US TREASURY GOV us uUsD AAA 422,716.11 317,530.25 0.12%
US91282CLP40 UST 3.500 09/30/26 US TREASURY GOV us uUsD AAA 1,319,746.79 991,349.78 0.36%
US9497461015 WELLS FARGO ODSH WELLS FARGO COM us uUsD AAA 808,926.84 607,638.87 0.22%
Total: 273,448,947.04 100.00%
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Counterparts

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

No. | Major Name Market Value

3 | BARCLAYS CAPITAL SECURITIES LIMIT 39,055,005.51

1 | GOLDMAN SACHS INTERNATIONAL (P4 55,518,755.71

2 | MORGAN STANLEY & CO INTERNATIO 39,834,934.17




Top 5 borrowers in last Month

No. | Counterparty

Market Value

1 | GOLDMAN SACHS INTERNATIONAL (PARENT)

60,266,044.13

BARCLAYS CAPITAL SECURITIES LIMITED (PARENT)

44,576,965.61

MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT)

44,559,635.48

NATIXIS (PARENT)

37,380,729.36

(2 I I~ I GV I B V)

MERRILL LYNCH INTERNATIONAL (PARENT)

30,628,827.72
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