
Securities Lending Report

SSTL - HITIF - 250 INDEX FUND

Report as at 11/08/2025

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) 1,369,579,577

Reference currency of the fund GBP

Securities lending data - as at 11/08/2025

Currently on loan in GBP (base currency) 250,104,798.50

Current percentage on loan (in % of the fund AuM) 18.26%

Collateral value (cash and securities) in  GBP (base currency) 264,649,567.34

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

Collateral data - as at 11/08/2025

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

AU000000HUB4 HUB24 ODSH HUB24 COM AU AUD AAA 2,354,409.70 1,143,000.56 0.43%

AU000000SFR8 SANDFIRE RSRCS ODSH SANDFIRE RSRCS COM AU AUD AAA 93,876.59 45,574.48 0.02%

BE0974293251 A B I ODSH A B I COM BE EUR AA3 2,349,422.23 2,037,836.96 0.77%

BMG0450A1053 ARCH CAPITAL GRP ODSH ARCH CAPITAL GRP COM US USD AAA 1,314,506.34 978,164.48 0.37%

CA11271J1075 BROOKFIELD CO ODSH BROOKFIELD CO COM CA CAD AAA 2,634,041.58 1,424,923.09 0.54%

CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 1,659,769.70 897,876.55 0.34%

CA6330671034 NATL BK CANADA ODSH NATL BK CANADA COM CA CAD AAA 1,466.90 793.54 0.00%

CH0012549785 SONOVA HLDG ODSH SONOVA HLDG COM CH CHF 4,947.80 4,559.34 0.00%

CH0044328745 CHUBB LTD CH ODSH CHUBB LTD CH COM US USD AAA 3,727,108.83 2,773,455.99 1.05%

DE0005439004 CONTINENT ODSH CONTINENT COM DE EUR AAA 5,228,342.39 4,534,948.73 1.71%

Securities lending statistics

12-month average on loan in GBP (base currency) 260,116,535.48

12-month average on loan as a % of the fund AuM 19.78%

12-month maximum on loan in GBP 324,702,997.70

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) 554,657.01

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0422%

* 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 11/08/2025

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

DE0006599905 MERCK ODSH MERCK COM DE EUR AAA 4,813,099.19 4,174,775.95 1.58%

DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 5,228,309.39 4,534,920.11 1.71%

DE000BU25000 DEGV 2.200 04/13/28 GERMANY GOV DE EUR AAA 2,421,638.04 2,100,475.36 0.79%

DE000ENAG999 E.ON ODSH E.ON COM DE EUR AAA 2,727,752.93 2,365,992.65 0.89%

FR0000120321 L OREAL ODSH L OREAL COM FR EUR AA2 1,173,420.55 1,017,799.07 0.38%

FR0000121014 LVMH ODSH LVMH COM FR EUR AA2 1,734,675.99 1,504,619.65 0.57%

FR0000121972 SCHNEIDER ODSH SCHNEIDER COM FR EUR AA2 5,228,322.00 4,534,931.04 1.71%

GB0003718474 GAMES WORKSHOP ODSH GAMES WORKSHOP CST GB GBP AA3 31,762.80 31,762.80 0.01%

GB0007669376 ORD GBP0.15 ST.JAMES PLACE CAP CST GB GBP AA3 1,424,946.76 1,424,946.76 0.54%

GB0009895292 ORD USD0.25 ASTRAZENECA CST GB GBP AA3 1,424,884.12 1,424,884.12 0.54%

GB00B0SWJX34 ORD GBP5 LONDON STOCK EXCHANGE CST GB GBP AA3 9,264.66 9,264.66 0.00%

GB00B3KJDS62 UKT 4 1/4 09/07/39 UK TREASURY GIL GB GBP AA3 839,537.97 839,537.97 0.32%

GB00B3LZBF68 UKTI 0 5/8 03/22/40 UK TREASURY GIL GB GBP AA3 4,276,619.59 4,276,619.59 1.62%

GB00B421JZ66 UKTI 0 1/2 03/22/50 UK TREASURY GIL GB GBP AA3 3,358,151.79 3,358,151.79 1.27%

GB00B46CGH68 UKTI 0 3/4 03/22/34 UK TREASURY GIL GB GBP AA3 4,276,650.61 4,276,650.61 1.62%

GB00B63H8491 ROLLS ROYCE ODSH ROLLS ROYCE CST GB GBP AA3 6,764,925.95 6,764,925.95 2.56%

GB00BDX8CX86 UKTI 0 1/8 03/22/68 UK TREASURY GIL GB GBP AA3 165.98 165.98 0.00%

GB00BM8PJY71 NATWEST GRP ODSH NATWEST GRP CST GB GBP AA3 1,424,954.13 1,424,954.13 0.54%

GB00BMJ6DW54 INFORMA ODSH INFORMA CST GB GBP AA3 1,424,950.99 1,424,950.99 0.54%

GB00BVYVFW23 AUTO TRADER ODSH AUTO TRADER CST GB GBP AA3 3,178,121.31 3,178,121.31 1.20%

IE00B8KQN827 EATON CORP ODSH EATON CORP COM US USD AAA 16,998,691.16 12,649,247.43 4.78%

IE00BK9ZQ967 TRANE TECH ODSH TRANE TECH COM US USD AAA 3,095,787.82 2,303,670.66 0.87%

IE00BLP1HW54 AON ODSH AON COM US USD AAA 3,237,510.39 2,409,130.77 0.91%

IT0000062072 GENERALI ODSH GENERALI COM IT EUR 4,875,512.39 4,228,911.78 1.60%

IT0000072170 FINECOBANK ODSH FINECOBANK COM IT EUR 4,875,511.68 4,228,911.16 1.60%

IT0000072618 INTESA SANPAOLO ODSH INTESA SANPAOLO COM IT EUR 1,516,096.33 1,315,028.48 0.50%

IT0001347308 BUZZI ODSH BUZZI COM IT EUR 4,875,488.40 4,228,890.97 1.60%

IT0005218380 BANCO BPM ODSH BANCO BPM COM IT EUR 4,875,522.48 4,228,920.53 1.60%

IT0005278236 PIRELLI AND C ODSH PIRELLI AND C COM IT EUR 4,875,172.60 4,228,617.05 1.60%

JP1120281P52 JPGV 0.005 03/10/33 JAPAN GOV JP JPY A1 109,951.35 553.48 0.00%

JP1201051891 JPGV 2.100 09/20/28 JAPAN GOV JP JPY A1 337,620,332.38 1,699,534.43 0.64%

JP1300681LA7 JPGV 0.600 09/20/50 JAPAN GOV JP JPY A1 337,614,754.16 1,699,506.35 0.64%

JP1300841QA6 JPGV 2.100 09/20/54 JAPAN GOV JP JPY A1 337,605,536.58 1,699,459.95 0.64%

JP1480011Q23 JPGV 0.700 12/20/33 JAPAN GOV JP JPY A1 337,613,609.91 1,699,500.59 0.64%

JP1480021Q54 JPGV 1.000 03/20/34 JAPAN GOV JP JPY A1 337,627,601.15 1,699,571.02 0.64%

JP3122400009 ADVANTEST ODSH ADVANTEST COM JP JPY A1 741,289,499.13 3,731,549.63 1.41%

JP3435000009 SONY GROUP ODSH SONY GROUP COM JP JPY A1 741,471,999.14 3,732,468.31 1.41%

JP3463000004 TAKEDA PHARMA ODSH TAKEDA PHARMA COM JP JPY A1 741,256,999.24 3,731,386.03 1.41%

JP3571400005 TOKYO ELECTRON ODSH TOKYO ELECTRON COM JP JPY A1 740,891,999.22 3,729,548.67 1.41%



Collateral data - as at 11/08/2025

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

JP3574200006 TOKYU ODSH TOKYU COM JP JPY A1 741,538,198.79 3,732,801.55 1.41%

JP3633400001 TOYOTA ODSH TOYOTA COM JP JPY A1 741,500,198.16 3,732,610.26 1.41%

JP3726800000 JAPAN TOBACCO ODSH JAPAN TOBACCO COM JP JPY A1 1,433,098.26 7,214.02 0.00%

JP3866800000 PANASONIC HD ODSH PANASONIC HD COM JP JPY A1 1,221,199.36 6,147.35 0.00%

JP3942400007 ASTELLAS PHARMA ODSH ASTELLAS PHARMA COM JP JPY A1 495,958,499.80 2,496,587.04 0.94%

SE0000242455 SWEDBANK AB ODSH SWEDBANK AB COM SE SEK AAA 58,363,258.68 4,534,988.30 1.71%

US00724F1012 ADOBE ODSH ADOBE COM US USD AAA 1,827,345.89 1,359,784.12 0.51%

US0079031078 AMD ODSH AMD COM US USD AAA 1,429,934.50 1,064,058.12 0.40%

US02079K3059 ALPHABET ODSH ALPHABET COM US USD AAA 4,270,909.67 3,178,114.87 1.20%

US0231351067 AMAZON.COM ODSH AMAZON.COM COM US USD AAA 2,738,864.31 2,038,072.93 0.77%

US0378331005 APPLE ODSH APPLE COM US USD AAA 16,934,286.60 12,601,322.02 4.76%

US0404132054 ARISTA NETWORKS ODSH ARISTA NETWORKS COM US USD AAA 4,707,067.59 3,502,673.36 1.32%

US04621X1081 ASSURANT ODSH ASSURANT COM US USD AAA 2,710,402.17 2,016,893.38 0.76%

US0605051046 BOFAML ODSH BOFAML COM US USD AAA 6,477,931.94 4,820,427.83 1.82%

US11135F1012 BROADCOM ODSH BROADCOM COM US USD AAA 16,998,722.82 12,649,270.99 4.78%

US1255231003 CIGNA GROUP ODSH CIGNA GROUP COM US USD AAA 836,795.59 622,685.26 0.24%

US15135B1017 CENTENE ODSH CENTENE COM US USD AAA 19,832.24 14,757.78 0.01%

US1720621010 CINCINNATI FIN ODSH CINCINNATI FIN COM US USD AAA 1,535,980.02 1,142,969.84 0.43%

US1729674242 CITIGROUP ODSH CITIGROUP COM US USD AAA 2,125,649.79 1,581,761.20 0.60%

US22052L1044 CORTEVA ODSH CORTEVA COM US USD AAA 16,998,757.92 12,649,297.11 4.78%

US26614N1028 DUPONT DE ODSH DUPONT DE COM US USD AAA 4,802,037.21 3,573,343.16 1.35%

US26884L1098 EQT CORP ODSH EQT CORP COM US USD AAA 1,535,366.15 1,142,513.04 0.43%

US2774321002 EASTMAN CHEMICAL ODSH EASTMAN CHEMICAL COM US USD AAA 123.23 91.70 0.00%

US2855121099 ELECTRONIC ARTS ODSH ELECTRONIC ARTS COM US USD AAA 1,312,285.92 976,512.20 0.37%

US3696043013 GE ODSH GE COM US USD AAA 1,896,743.96 1,411,425.35 0.53%

US57667L1070 MATCH GRP ODSH MATCH GRP COM US USD AAA 302,181.56 224,862.57 0.08%

US58155Q1031 MCKESSON ODSH MCKESSON COM US USD AAA 9,222,392.51 6,862,665.11 2.59%

US59156R1086 METLIFE ODSH METLIFE COM US USD AAA 1,536,077.80 1,143,042.60 0.43%

US6174464486 MORGAN STANLEY ODSH MORGAN STANLEY COM US USD AAA 3,083,524.47 2,294,545.13 0.87%

US6311031081 NASDAQ ODSH NASDAQ COM US USD AAA 2,894,555.94 2,153,927.85 0.81%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 10,365,301.79 7,713,138.96 2.91%

US7433151039 PROGRESSIVE ODSH PROGRESSIVE COM US USD AAA 1,314,391.32 978,078.89 0.37%

US7443201022 PRUDENTIAL FINL ODSH PRUDENTIAL FINL COM US USD AAA 2,850,563.49 2,121,191.72 0.80%

US78409V1044 S&P GLOBAL ODSH S&P GLOBAL COM US USD AAA 2,738,686.65 2,037,940.73 0.77%

US8085131055 CHARLES SCHWAB ODSH CHARLES SCHWAB COM US USD AAA 4,053,478.31 3,016,317.53 1.14%

US8552441094 STARBUCKS ODSH STARBUCKS COM US USD AAA 674,134.16 501,643.90 0.19%

US89832Q1094 TRUIST FINANCIAL ODSH TRUIST FINANCIAL COM US USD AAA 2,898,008.01 2,156,496.64 0.81%

US9029733048 US BANCORP ODSH US BANCORP COM US USD AAA 1,314,487.71 978,150.62 0.37%

US912797RP47 UST BILL 11/18/25 US TREASURY GOV US USD AAA 5,746,110.11 4,275,856.76 1.62%



Collateral data - as at 11/08/2025

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

US912810SR05 UST 1.125 05/15/40 US TREASURY GOV US USD AAA 619,401.63 460,915.75 0.17%

US912828YU85 UST 1.625 11/30/26 US TREASURY GOV US USD AAA 4,298,953.57 3,198,983.20 1.21%

US91282CCW91 UST 0.750 08/31/26 US TREASURY GOV US USD AAA 185,291.73 137,881.26 0.05%

US91282CDG33 UST 1.125 10/31/26 US TREASURY GOV US USD AAA 1,156,791.16 860,803.78 0.33%

US91282CGB19 UST 3.875 12/31/29 US TREASURY GOV US USD AAA 5,747,340.16 4,276,772.08 1.62%

US91282CHT18 UST 3.875 08/15/33 US TREASURY GOV US USD AAA 3,234,770.75 2,407,092.12 0.91%

US91282CJD48 UST 4.379 10/31/25 FRN US TREASURY GOV US USD AAA 5,747,342.65 4,276,773.93 1.62%

US91282CLV18 UST 1.625 10/15/29 US TREASURY GOV US USD AAA 2,235,686.30 1,663,642.74 0.63%

US91282CMZ13 UST 3.875 04/30/30 US TREASURY GOV US USD AAA 5,747,291.20 4,276,735.65 1.62%

US9297401088 WESTINGHOUSE AIR ODSH WESTINGHOUSE AIR COM US USD AAA 29,287.25 21,793.54 0.01%

Total: 264,649,567.34 100.00%

Counterparts

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

No. Major Name Market Value

1 BARCLAYS CAPITAL SECURITIES LIMIT 85,706,413.59

Top 5 borrowers in last Month

No. Counterparty Market Value

1 BARCLAYS CAPITAL SECURITIES LIMITED (PARENT) 72,001,653.61

2 GOLDMAN SACHS INTERNATIONAL (PARENT) 59,954,982.77

3 NATIXIS (PARENT) 40,201,545.45

4 MERRILL LYNCH INTERNATIONAL (PARENT) 38,329,935.12

5 JP MORGAN SECS PLC (PARENT) 27,668,708.75
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