
Securities Lending Report

SSTL - HITIF - 250 INDEX FUND

Report as at 18/07/2025

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) 1,367,970,636

Reference currency of the fund GBP

Securities lending data - as at 18/07/2025

Currently on loan in GBP (base currency) 310,388,863.44

Current percentage on loan (in % of the fund AuM) 22.69%

Collateral value (cash and securities) in  GBP (base currency) 328,522,537.66

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

Collateral data - as at 18/07/2025

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 3,476,971.50 3,004,511.99 0.91%

AU000000AZJ1 AURIZON ODSH AURIZON COM AU AUD AAA 385,004.74 185,992.63 0.06%

AU000000NST8 NORTHERN STAR ODSH NORTHERN STAR COM AU AUD AAA 2,143,783.87 1,035,644.38 0.32%

AU000000QAN2 QANTAS ODSH QANTAS COM AU AUD AAA 11.10 5.36 0.00%

AU000000SEK6 SEEK ODSH SEEK COM AU AUD AAA 1,566,402.55 756,716.21 0.23%

AU000000TNE8 TECHNOLOGYONE ODSH TECHNOLOGYONE COM AU AUD AAA 41.03 19.82 0.00%

AU000000WTC3 WISETECH GLOBAL ODSH WISETECH GLOBAL COM AU AUD AAA 1,489,162.20 719,402.03 0.22%

BE0003470755 SOLVAY ODSH SOLVAY COM BE EUR AA3 3,918,689.53 3,386,208.28 1.03%

BE0003739530 UCB SA ODSH UCB SA COM BE EUR AA3 3,774,581.99 3,261,682.43 0.99%

BE0974293251 A B I ODSH A B I COM BE EUR AA3 1,554,068.43 1,342,897.76 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 18/07/2025

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

CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 2,985,315.67 1,618,452.02 0.49%

CA56501R1064 MANULIFE FINANCI ODSH MANULIFE FINANCI COM CA CAD AAA 2,293,027.91 1,243,136.76 0.38%

CA6330671034 NATL BK CANADA ODSH NATL BK CANADA COM CA CAD AAA 2,985,264.36 1,618,424.20 0.49%

CA8672241079 SUNCOR ENERGY ODSH SUNCOR ENERGY COM CA CAD AAA 1,149,179.15 623,013.28 0.19%

CH0012005267 NOVARTIS ODSH NOVARTIS COM CH CHF 8,036,854.01 7,444,978.24 2.27%

CH0012221716 ABB ODSH ABB COM CH CHF 7,685,427.30 7,119,432.42 2.17%

CH0013841017 LONZA GROUP ODSH LONZA GROUP COM CH CHF 4,251,630.00 3,938,517.83 1.20%

CH0025751329 LOGITECH INTL ODSH LOGITECH INTL COM CH CHF 8,838,328.61 8,187,428.08 2.49%

CH0044328745 CHUBB LTD CH ODSH CHUBB LTD CH COM US USD AAA 1,800,682.01 1,342,840.53 0.41%

CH0210483332 CMPNE FINANCIERE ODSH CMPNE FINANCIERE COM CH CHF 8,180,747.55 7,578,274.71 2.31%

CH0418792922 SIKA ODSH SIKA COM CH CHF 8,275,531.00 7,666,077.81 2.33%

DE0001102481 DEGV 08/15/50 GERMANY GOV DE EUR AAA 1,039,493.04 898,244.15 0.27%

DE0001102523 DEGV 11/15/27 GERMANY GOV DE EUR AAA 568,152.67 490,950.68 0.15%

DE0001108793 DEGV PO STR 02/15/26 GERMANY GOV DE EUR AAA 1,091,052.63 942,797.69 0.29%

DE0005785604 FRESENIUS ODSH FRESENIUS COM DE EUR AAA 10,038,798.89 8,674,702.00 2.64%

DE0006599905 MERCK ODSH MERCK COM DE EUR AAA 7,255,405.60 6,269,523.09 1.91%

DE0007037129 RWE ODSH RWE COM DE EUR AAA 12,650,565.99 10,931,575.71 3.33%

DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 39,529.69 34,158.30 0.01%

DE000BU22023 DEGV 3.100 09/18/25 GERMANY GOV DE EUR AAA 16,817.54 14,532.33 0.00%

ES0177542018 ORD EUR0.5 (CREST LINE) INTERNATIONAL CONSOLIDATED AIRLINES CST GB GBP AA3 576,894.72 576,894.72 0.18%

FR0000120693 PERNOD RICARD ODSH PERNOD RICARD COM FR EUR AA2 7,255,395.00 6,269,513.93 1.91%

FR0000121014 LVMH ODSH LVMH COM FR EUR AA2 7,813,187.24 6,751,511.98 2.06%

FR0000130809 SOCIETE GENERALE ODSH SOCIETE GENERALE COM FR EUR AA2 2,978,995.67 2,574,202.35 0.78%

FR0014004J31 FRGV 0.750 05/25/53 FRANCE GOV FR EUR AA2 1,622,091.53 1,401,677.71 0.43%

GB0002634946 ORD 2.5P BAE SYSTEMS CST GB GBP AA3 6,269,510.52 6,269,510.52 1.91%

GB0003718474 GAMES WORKSHOP ODSH GAMES WORKSHOP CST GB GBP AA3 4,302,721.20 4,302,721.20 1.31%

GB0004052071 ORD GBP0.10 HALMA CST GB GBP AA3 49,503.44 49,503.44 0.02%

GB0006776081 ORD GBP0.25 PEARSON CST GB GBP AA3 2,937,343.50 2,937,343.50 0.89%

GB0007188757 ORD GBP0.10(REGD) RIO TINTO CST GB GBP AA3 4,735,312.68 4,735,312.68 1.44%

GB0007669376 ORD GBP0.15 ST.JAMES PLACE CAP CST GB GBP AA3 1,532,121.45 1,532,121.45 0.47%

GB0007980591 ORD USD0.25 BP PLC CST GB GBP AA3 4,735,335.20 4,735,335.20 1.44%

GB0008706128 ORD GBP0.25 LLOYDS BANKING GROUP CST GB GBP AA3 4,735,332.96 4,735,332.96 1.44%

GB0009465807 ORD GBP0.125 WEIR GROUP CST GB GBP AA3 4,735,333.12 4,735,333.12 1.44%

GB0009697037 ORD GBP0.60 BABCOCK INTL CST GB GBP AA3 766,709.84 766,709.84 0.23%

GB0032089863 ORD GBP0.50 NEXT PLC CST GB GBP AA3 6,269,516.25 6,269,516.25 1.91%

GB00B0SWJX34 ORD GBP5 LONDON STOCK EXCHANGE CST GB GBP AA3 1,618,371.95 1,618,371.95 0.49%

GB00B1L6W962 UKTI 1 1/8 11/22/37 UK TREASURY GIL GB GBP AA3 9,618,599.61 9,618,599.61 2.93%

GB00B3MYD345 UKTI 0 5/8 11/22/42 UK TREASURY GIL GB GBP AA3 9,618,821.40 9,618,821.40 2.93%

GB00BLGZ9862 TESCO ODSH TESCO CST GB GBP AA3 3,381,276.37 3,381,276.37 1.03%



Collateral data - as at 18/07/2025

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

GB00BM8Z2V59 UKT 1 1/2 07/31/53 UK Treasury GIL GB GBP AA3 3,004,433.33 3,004,433.33 0.91%

GB00BMGR2809 UKT 0 1/4 07/31/31 UK Treasury GIL GB GBP AA3 419.75 419.75 0.00%

GB00BN65R313 UKT 3 1/2 01/22/45 UK TREASURY GIL GB GBP AA3 477,972.66 477,972.66 0.15%

GB00BP6MXD84 SHELL ODSH SHELL CST GB GBP AA3 3,386,221.10 3,386,221.10 1.03%

IT0000062072 GENERALI ODSH GENERALI COM IT EUR 7,824,032.19 6,760,883.29 2.06%

IT0000072170 FINECOBANK ODSH FINECOBANK COM IT EUR 4,133.80 3,572.09 0.00%

IT0001347308 BUZZI ODSH BUZZI COM IT EUR 7,813,450.24 6,751,739.24 2.06%

IT0003497168 TELECOM IT ODSH TELECOM IT COM IT EUR 364,997.03 315,400.33 0.10%

IT0003856405 LEONARDO ODSH LEONARDO COM IT EUR 47.59 41.12 0.00%

IT0005278236 PIRELLI AND C ODSH PIRELLI AND C COM IT EUR 6,269,324.30 5,417,432.97 1.65%

JP1051671Q49 JPGV 0.400 03/20/29 JAPAN GOV JP JPY A1 33,230,335.49 166,882.33 0.05%

JP1120231J51 JPGV 0.100 03/10/28 JAPAN GOV JP JPY A1 356,182,579.90 1,788,744.47 0.54%

JP1120291Q59 JPGV 0.005 03/10/34 JAPAN GOV JP JPY A1 598,226,863.35 3,004,287.84 0.91%

JP1201651J76 JPGV 0.500 06/20/38 JAPAN GOV JP JPY A1 70,989,485.50 356,508.31 0.11%

JP1201771M76 JPGV 0.400 06/20/41 JAPAN GOV JP JPY A1 1,473,269.29 7,398.74 0.00%

JP1201791N14 JPGV 0.500 12/20/41 JAPAN GOV JP JPY A1 85,154,701.91 427,645.85 0.13%

JP1300251715 JPGV 2.300 12/20/36 JAPAN GOV JP JPY A1 60,707,723.58 304,873.43 0.09%

JP1300671L78 JPGV 0.600 06/20/50 JAPAN GOV JP JPY A1 2,649,773.61 13,307.13 0.00%

JP1300711M79 JPGV 0.700 06/20/51 JAPAN GOV JP JPY A1 959,520.51 4,818.70 0.00%

JP1300821Q49 JPGV 1.800 03/20/54 JAPAN GOV JP JPY A1 7,774,800.29 39,044.95 0.01%

JP1400051C51 JPGV 2.000 03/20/52 JAPAN GOV JP JPY A1 61,295,194.18 307,823.70 0.09%

JP1400131L54 JPGV 0.500 03/20/60 JAPAN GOV JP JPY A1 109,311,201.62 548,959.49 0.17%

JP3122800000 AMADA ODSH AMADA COM JP JPY A1 259,370,798.04 1,302,556.91 0.40%

JP3126400005 ALPS ALPINE ODSH ALPS ALPINE COM JP JPY A1 46,903,049.68 235,546.53 0.07%

JP3311400000 CYBERAGENT ODSH CYBERAGENT COM JP JPY A1 124,057,198.05 623,013.70 0.19%

JP3519400000 CHUGAI PHARM ODSH CHUGAI PHARM COM JP JPY A1 123,970,799.99 622,579.81 0.19%

JP3569200003 TOKYU FUDOSAN ODSH TOKYU FUDOSAN COM JP JPY A1 206,129,399.27 1,035,179.27 0.32%

JP3811000003 FUJIKURA ODSH FUJIKURA COM JP JPY A1 25,063,499.18 125,868.58 0.04%

JP3830800003 BRIDGESTONE ODSH BRIDGESTONE COM JP JPY A1 124,034,398.32 622,899.20 0.19%

JP3893200000 MITSUI FUDOSAN ODSH MITSUI FUDOSAN COM JP JPY A1 206,094,448.97 1,035,003.75 0.32%

KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 120,894,821.91 11,487,044.16 3.50%

NL0000102234 NLGV 4.000 01/15/37 NETHERLANDS GOV NL EUR AAA 163,621.91 141,388.56 0.04%

NL0009446418 NLGV 3.750 01/15/42 NETHERLANDS GOV NL EUR AAA 2,162,068.09 1,868,280.92 0.57%

NL0011585146 FERRARI ODSH FERRARI COM IT EUR 56,510.99 48,832.14 0.01%

NL0011794037 AHOLD DELHAIZE ODSH AHOLD DELHAIZE COM NL EUR AAA 3,918,672.00 3,386,193.13 1.03%

NL0012818504 NLGV 0.750 07/15/28 NETHERLANDS GOV NL EUR AAA 164.76 142.37 0.00%

NL0014555419 NLGV 07/15/30 NETHERLANDS GOV NL EUR AAA 869,551.66 751,394.82 0.23%

NL0015000B11 NLGV 01/15/38 NETHERLANDS GOV NL EUR AAA 3,476,636.64 3,004,222.63 0.91%

NL0015000RP1 NLGV 0.500 07/15/32 NETHERLANDS GOV NL EUR AAA 151.29 130.73 0.00%



Collateral data - as at 18/07/2025

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

NL0015001RG8 NLGV 3.250 01/15/44 NETHERLANDS GOV NL EUR AAA 85,799.67 74,141.00 0.02%

NL0015001XZ6 NLGV 2.500 07/15/34 NETHERLANDS GOV NL EUR AAA 317,325.07 274,206.15 0.08%

SE0015988019 NIBE INDUSTRIER ODSH NIBE INDUSTRIER COM SE SEK AAA 1,918,855.04 146,536.77 0.04%

US00287Y1091 ABBVIE ODSH ABBVIE COM US USD AAA 2,073,436.19 1,546,244.22 0.47%

US00724F1012 ADOBE ODSH ADOBE COM US USD AAA 1,201,589.55 896,073.34 0.27%

US0079031078 AMD ODSH AMD COM US USD AAA 1,800,441.83 1,342,661.42 0.41%

US02079K1079 ALPHABET ODSH ALPHABET COM US USD AAA 4,087,410.99 3,048,145.71 0.93%

US0231351067 AMAZON.COM ODSH AMAZON.COM COM US USD AAA 1,800,666.83 1,342,829.21 0.41%

US0378331005 APPLE ODSH APPLE COM US USD AAA 2,079,197.99 1,550,541.03 0.47%

US09260D1072 BLACKSTONE DE ODSH BLACKSTONE DE COM US USD AAA 86,072.51 64,187.71 0.02%

US2358511028 DANAHER ODSH DANAHER COM US USD AAA 72,461.87 54,037.71 0.02%

US4165151048 HARTFORD INSUR ODSH HARTFORD INSUR COM US USD AAA 10,008,551.27 7,463,776.63 2.27%

US4461501045 HUNTINGTON BANC ODSH HUNTINGTON BANC COM US USD AAA 2,298,005.27 1,713,714.36 0.52%

US45866F1049 INTERCONTI EXC ODSH INTERCONTI EXC COM US USD AAA 1,800,660.18 1,342,824.25 0.41%

US48251W1045 KKR & CO ODSH KKR & CO COM US USD AAA 1,004,122.79 748,814.49 0.23%

US5951121038 MICRON TECH ODSH MICRON TECH COM US USD AAA 1,621,656.67 1,209,334.18 0.37%

US6174464486 MORGAN STANLEY ODSH MORGAN STANLEY COM US USD AAA 1,388,710.39 1,035,616.83 0.32%

US6200763075 MOTOROLA ODSH MOTOROLA COM US USD AAA 748,188.07 557,953.74 0.17%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 24,904,733.96 18,572,455.32 5.65%

US78409V1044 S&P GLOBAL ODSH S&P GLOBAL COM US USD AAA 1,800,408.71 1,342,636.72 0.41%

US8243481061 SHERWIN-WILLIAMS ODSH SHERWIN-WILLIAMS COM US USD AAA 782,789.69 583,757.55 0.18%

US8574771031 STATE STREET ODSH STATE STREET COM US USD AAA 1,388,749.07 1,035,645.68 0.32%

US912810QQ40 UST 4.375 05/15/41 US TREASURY GOV US USD AAA 608,378.52 453,692.17 0.14%

US912810RD28 UST 3.750 11/15/43 US TREASURY GOV US USD AAA 12,898,521.16 9,618,942.66 2.93%

US912810RZ30 UST 2.750 11/15/47 US TREASURY GOV US USD AAA 993,258.48 740,712.54 0.23%

US912810SP49 UST 1.375 08/15/50 US TREASURY GOV US USD AAA 24,147.53 18,007.78 0.01%

US912810TU25 UST 4.375 08/15/43 US TREASURY GOV US USD AAA 12,897,014.21 9,617,818.87 2.93%

US91282CFV81 UST 4.125 11/15/32 US TREASURY GOV US USD AAA 2,529,820.50 1,886,588.24 0.57%

US91282CHE49 UST 3.625 05/31/28 US TREASURY GOV US USD AAA 11,861,905.07 8,845,896.62 2.69%

US91282CHW47 UST 4.125 08/31/30 US TREASURY GOV US USD AAA 8,294,965.19 6,185,887.01 1.88%

US91282CJL63 UST 4.875 11/30/25 US TREASURY GOV US USD AAA 4,024,773.22 3,001,434.22 0.91%

US91282CMD01 UST 4.375 12/31/29 US TREASURY GOV US USD AAA 12,898,577.40 9,618,984.60 2.93%

Total: 328,522,537.66 100.00%



Counterparts

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

No. Major Name Market Value

1 BARCLAYS CAPITAL SECURITIES LIMIT 74,276,244.64

2 GOLDMAN SACHS INTERNATIONAL (PA 60,118,613.58

3 MERRILL LYNCH INTERNATIONAL (PAR 42,463,018.11

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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