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Securities Lending Report
SSTL - HITIF - 250 INDEX FUND
Report as at 06/06/2025

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)

1,277,855,533

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 06/06/2025

Currently on loan in GBP (base currency)

268,396,131.93

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

21.00%

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

284,336,703.87

Collateral value (cash and securities) in % of loan

106%

Securities lending statistics

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

251,277,560.33

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

19.15%

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) 469,584.83
Gross Return for the fund over the last 12 months in % of the fund AuM 0.0358%

Collateral data - as at 06/06/2025

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 3,317,780.72 2,793,903.20 0.98%
ATO000A2T198 ATGV 0.250 10/20/36 AUSTRIA GOV AT EUR AA1 2,190.86 1,844.92 0.00%
AUOO0000ASX7 ASX ODSH ASX COM AU AUD AAA 127,294 .64 61,092.14 0.02%
AU000000BHP4 BHP GROUP AU ODSH BHP GROUP AU COM AU AUD AAA 38.21 18.34 0.00%
AU000000BSLO BLUESCOPE STL ODSH BLUESCOPE STL COM AU AUD AAA 23.75 11.40 0.00%
AU000000CWY3 CLEANAWAY WASTE ODSH CLEANAWAY WASTE COM AU AUD AAA 2.73 1.31 0.00%
AUOOOO00EVN4 EVOLUTION MINING ODSH EVOLUTION MINING COM AU AUD AAA 17.77 8.53 0.00%
AUO000000MPL3 MEDIBANK ODSH MEDIBANK COM AU AUD AAA 2,498,787.86 1,199,235.89 0.42%
AUO000000QBE9 QBE INS GRP ODSH QBE INS GRP COM AU AUD AAA 1,610,841.58 773,086.45 0.27%
AU0000219529 LOTTERY ODSH LOTTERY COM AU AUD AAA 10.19 4.89 0.00%




Collateral data - as at 06/06/2025

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

BMG4593F1389 HISCOX ODSH HISCOX CST GB GBP AA3 947,625.90 947,625.90 0.33%
CA135087H722 CAGV 2.000 12/01/51 CANADA GOV CA CAD AAA 3,589,287.39 1,933,935.39 0.68%
CA1366812024 CDN TIRE ODSH CDN TIRE COM CA CAD AAA 61,158.75 32,952.80 0.01%
CA33767E2024 FIRSTSERVICE ODSH FIRSTSERVICE REI CA CAD AAA 386,708.69 208,361.59 0.07%
CA8672241079 SUNCOR ENERGY ODSH SUNCOR ENERGY COM CA CAD AAA 33,189.77 17,882.90 0.01%
CHO0012214059 HOLCIM ODSH HOLCIM COM CH CHF 3,233,827.73 2,901,595.09 1.02%
CHO0025751329 LOGITECH INTL ODSH LOGITECH INTL COM CH CHF 1,706,817.91 1,531,465.15 0.54%
CHO0244767585 UBS GROUP ODSH UBS GROUP COM CH CHF 424,361.13 380,763.69 0.13%
CHO0418792922 SIKA ODSH SIKA COM CH CHF 1,706,639.99 1,531,305.51 0.54%
CNE1000001Z5 BANK OF CHINA ODSH BANK OF CHINA COM CN HKD 151,326.35 14,190.06 0.00%
CNE1000003W8 PETROCHINA ODSH PETROCHINA COM CN HKD 857,845.39 80,441.23 0.03%
CNE1000003X6 PING AN OF CHINA ODSH PING AN OF CHINA COM CN HKD 10,733,970.20 1,006,537.75 0.35%
DE0006599905 MERCK ODSH MERCK COM DE EUR AAA 3,296,498.11 2,775,981.11 0.98%
DE0007030009 RHEINMETALL ODSH RHEINMETALL COM DE EUR AAA 3,756.66 3,163.48 0.00%
F10009005318 NOKIAN TYRES ODSH NOKIAN TYRES COM Fl EUR AA1 6.32 5.32 0.00%
F10009013296 NESTE ODSH NESTE COM Fl EUR AA1 9.41 7.92 0.00%
F14000517677 FIGV 0.500 04/15/43 FINLAND GOV Fl EUR AA1 6,938,656.93 5,843,043.11 2.05%
F14000552526 MANDATUM ODSH MANDATUM COM Fl EUR AA1 11,463.65 9,653.54 0.00%
FR0000052292 HERMES INTL ODSH HERMES INTL COM FR EUR AA2 51,530.22 43,393.60 0.02%
FR0000073272 SAFRAN ODSH SAFRAN COM FR EUR AA2 866,817.83 729,947.31 0.26%
FR0000120271 TOTALENERGIES ODSH TOTALENERGIES COM FR EUR AA2 1,818,623.00 1,531,462.46 0.54%
FR0000120321 L OREAL ODSH L OREAL COM FR EUR AA2 1,627,295.28 1,370,345.38 0.48%
FR0000120503 BOUYGUES ODSH BOUYGUES COM FR EUR AA2 1,818,642.12 1,531,478.56 0.54%
FR0000120578 SANOFI FR ODSH SANOFI FR COM FR EUR AA2 3,446,002.63 2,901,878.87 1.02%
FR0000121329 THALES ODSH THALES COM FR EUR AA2 4,944,058.11 4,163,391.41 1.46%
FR0000125338 CAPGEMINI ODSH CAPGEMINI COM FR EUR AA2 4,943,951.24 4,163,301.42 1.46%
FR0000130809 SOCIETE GENERALE ODSH SOCIETE GENERALE COM FR EUR AA2 985,589.84 829,965.22 0.29%
FR0006174348 BUREAU VERITAS ODSH BUREAU VERITAS COM FR EUR AA2 77,557.20 65,310.92 0.02%
GB0000811801 ORD GBPO0.10 BARRATT DEVEL CST GB GBP AA3 3,940,166.77 3,940,166.77 1.39%
GB0001826634 ORD GBPO0.05 DIPLOMA CST GB GBP AA3 209,299.44 209,299.44 0.07%
GB0002374006 ORD 28 101/108P DIAGEO CST GB GBP AA3 1,371,493.74 1,371,493.74 0.48%
GB0002875804 ORD 25P BRITISH AMERICAN TOBACCO CST GB GBP AA3 4,163,388.32 4,163,388.32 1.46%
GB0003718474 GAMES WORKSHOP ODSH GAMES WORKSHOP CST GB GBP AA3 14,499.00 14,499.00 0.01%
GB0005603997 ORD GBP0.025 LEGAL & GENERAL GROUP PLC CST GB GBP AA3 1,544,560.51 1,544,560.51 0.54%
GB0007099541 ORD GBPO0.05 PRUDENTIAL PLC CST GB GBP AA3 105,996.90 105,996.90 0.04%
GB0007669376 ORD GBPO0.15 ST.JAMES PLACE CAP CST GB GBP AA3 1,136,541.78 1,136,541.78 0.40%
GB0007980591 ORD USDO0.25 BP PLC CST GB GBP AA3 5,629,487.83 5,629,487.83 1.98%
GB0031274896 ORD GBPO0.25 MARKS & SPENCER CST GB GBP AA3 1,205,680.81 1,205,680.81 0.42%
GB0031790826 UKTI 2 01/26/35 UK TREASURY GIL GB GBP AA3 5,184,393.61 5,184,393.61 1.82%




Collateral data - as at 06/06/2025

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

GB00OBOLCWO083 ORD SHARES OF 10P EACH HIKMA PHARMACEUTICALS PLC CST GB GBP AA3 3,039,627.76 3,039,627.76 1.07%
GB00OBOSWJX34 ORD GBP5 LONDON STOCK EXCHANGE CST GB GBP AA3 293,652.90 293,652.90 0.10%
GB00B1L6W962 UKTI 1 1/8 11/22/37 UK TREASURY GIL GB GBP AA3 7,795,944.05 7,795,944.05 2.74%
GB00B2QPKJ12 ORD USDO0.50 FRESNILLO PLC CST GB GBP AA3 642,492.50 642,492.50 0.23%
GB00B421JZ66 UKTI 0 1/2 03/22/50 UK TREASURY GIL GB GBP AA3 1,364,777.10 1,364,777.10 0.48%
GB00B63H8491 ROLLS ROYCE ODSH ROLLS ROYCE CST GB GBP AA3 1,728,804.16 1,728,804.16 0.61%
GB00BD6K4575 COMPASS GROUP ODSH COMPASS GROUP CST GB GBP AA3 1,161,565.80 1,161,565.80 0.41%
GBOOBGDYHF49 GBGV 0.125 08/10/41 UNITED KINGDOM GIL GB GBP AA3 7,796,071.19 7,796,071.19 2.74%
GB0O0OBGLP8L22 IMI ODSH IMI CST GB GBP AA3 1,728,793.14 1,728,793.14 0.61%
GBOOBGXQNP29 PHOENIX GROUP ODSH PHOENIX GROUP CST GB GBP AA3 2,733,330.60 2,733,330.60 0.96%
GBO0OBL6K5J42 ENDEAVOUR MING ODSH ENDEAVOUR MING CST GB GBP AA3 6,466.06 6,466.06 0.00%
GBOOBM8PJY71 NATWEST GRP ODSH NATWEST GRP CST GB GBP AA3 1,375,637.04 1,375,637.04 0.48%
GB00BM8Q5M07 JD SPORTS FASHION ORD GBP0.0005 JD SPORTS FASHION ORD GBP0.0005 CST GB GBP AA3 1.61 1.61 0.00%
GB00BMJ6DW54 INFORMA ODSH INFORMA CST GB GBP AA3 875,243.88 875,243.88 0.31%
GBOOBPORGDO03 BERKELEY GROUP ODSH BERKELEY GROUP CST GB GBP AA3 75,275.20 75,275.20 0.03%
GB00OBP6MXD84 SHELL ODSH SHELL CST GB GBP AA3 21,319.40 21,319.40 0.01%
GBOOBPY9LHF23 SCHRODERS ODSH SCHRODERS CST GB GBP AA3 508,002.57 508,002.57 0.18%
GBOOBPSNBGS80 UKTI 1 1/4 11/22/2054 UK Treasury GIL GB GBP AA3 8,842,903.53 8,842,903.53 3.11%
GB00OBSGM6411 GBGV 10/06/25 UNITED KINGDOM GOV GB GBP AA3 2,210,753.99 2,210,753.99 0.78%
GB00OBYQO0JC66 BEAZLEY ODSH BEAZLEY CST GB GBP AA3 23,427.25 23,427.25 0.01%
GB0OOBYT1DJ19 INTERMEDIATE CAP ODSH INTERMEDIATE CAP CST GB GBP AA3 698,833.40 698,833.40 0.25%
IMOOB5VQMV65 GVC HOLDINGS ODSH GVC HOLDINGS CST GB GBP AA3 1,151,987.32 1,151,987.32 0.41%
ITO000072618 INTESA SANPAOLO ODSH INTESA SANPAOLO COM IT EUR 989,985.96 833,667.19 0.29%
ITO003128367 ENEL ODSH ENEL COM IT EUR 8.02 6.75 0.00%
IT0O003132476 ENI ODSH ENI COM IT EUR 6,016,732.52 5,066,690.55 1.78%
ITO003497168 TELECOM IT ODSH TELECOM IT COM IT EUR 264,624.91 222,840.64 0.08%
IT0003828271 RECORDATI ODSH RECORDATI COM IT EUR 19,610.60 16,514.09 0.01%
JP1103751Q74 JPGV 1.100 06/20/34 JAPAN GOV JP JPY A1l 1,724,507,145.42 8,842,791.99 3.11%
JP1103761QA5 JPGV 0.900 09/20/34 JAPAN GOV JP JPY A1l 1,724,523,874.10 8,842,877.77 3.11%
JP1103781R44 JPGV 1.400 03/20/35 JAPAN GOV JP JPY A1l 1,013,332,528.15 5,196,086.77 1.83%
JP1120231J51 JPGV 0.100 03/10/28 JAPAN GOV JP JPY A1l 1,014,849,611.38 5,203,865.95 1.83%
JP1201501E99 JPGV 1.400 09/20/34 JAPAN GOV JP JPY A1l 1,014,885,964.76 5,204,052.36 1.83%
JP1201511EC7 JPGV 1.200 12/20/34 JAPAN GOV JP JPY A1l 1,018,622,745.48 5,223,213.53 1.84%
JP1201631HC6 JPGV 0.600 12/20/37 JAPAN GOV JP JPY A1l 1,724,484,260.01 8,842,674.64 3.11%
JP1300471F60 JPGV 1.600 06/20/45 JAPAN GOV JP JPY A1l 369,121,622.65 1,892,752.80 0.67%
JP1743061R55 JPGV 08/18/25 JAPAN GOV JP JPY A1l 99,917.68 512.35 0.00%
JP3165000005 SOMPO HOLDINGS ODSH SOMPO HOLDINGS COM JP JPY A1l 190,967,998.49 979,230.67 0.34%
JP3165700000 NTT DATA GROUP ODSH NTT DATA GROUP COM JP JPY A1l 936,523,199.33 4,802,229.94 1.69%
JP3475350009 DAIICHI SANKYO ODSH DAIICHI SANKYO COM JP JPY A1l 161,703,999.58 829,173.04 0.29%




Collateral data - as at 06/06/2025

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

JP3726800000 JAPAN TOBACCO ODSH JAPAN TOBACCO COM JP JPY A1l 11,257,998.79 57,727.88 0.02%
JP3830800003 BRIDGESTONE ODSH BRIDGESTONE COM JP JPY A1l 9,499,198.05 48,709.24 0.02%
JP3942400007 ASTELLAS PHARMA ODSH ASTELLAS PHARMA COM JP JPY A1l 418,798.11 2,147.48 0.00%
KYG596691041 MEITUAN ODSH MEITUAN COM HK HKD 8,851,007.04 829,969.95 0.29%
KYG6427A1022 NETEASE ODSH NETEASE COM HK HKD 5,909,702.91 554,160.20 0.19%
KYG8208B1014 JD.COM ODSH JD.COM COM HK HKD 8,851,084.99 829,977.26 0.29%
KYG9830T1067 XIAOMI ODSH XIAOMI COM HK HKD 8,851,105.90 829,979.22 0.29%
LU2598331598 TENARIS ODSH TENARIS COM IT EUR 22,160.08 18,661.00 0.01%
NL0010273215 ASML HOLDING ODSH ASML HOLDING COM NL EUR AAA 829,171.14 698,245.03 0.25%
US0028241000 ABBOTT ODSH ABBOTT COM us usD AAA 2,252,342.31 1,666,108.16 0.59%
UsS0200021014 ALLSTATE ODSH ALLSTATE COM us usD AAA 46,037.88 34,055.25 0.01%
US03076C1062 AMERIPRISE FIN ODSH AMERIPRISE FIN COM us usD AAA 2,564,531.89 1,897,041.80 0.67%
US0326541051 ANALOG DEVICES ODSH ANALOG DEVICES COM us uUsD AAA 1,175,350.29 869,432.99 0.31%
US0378331005 APPLE ODSH APPLE COM us uUsD AAA 597,220.14 441,777.14 0.16%
US09260D1072 BLACKSTONE DE ODSH BLACKSTONE DE COM us uUsD AAA 1,325,032.03 980,155.93 0.34%
US09290D1019 BLACKROCK ODSH BLACKROCK COM us uUsD AAA 5,483,665.48 4,056,390.43 1.43%
US0970231058 BOEING ODSH BOEING COM us uUsD AAA 6,477,437.28 4,791,505.74 1.69%
US12503M1080 CBOE GLO MARKETS ODSH CBOE GLO MARKETS COM us uUsD AAA 931,127.09 688,775.61 0.24%
US1252691001 CF INDS ODSH CF INDS COM us uUsD AAA 4,592,947.31 3,397,506.21 1.19%
US14040H1059 CAPITAL ONE FIN ODSH CAPITAL ONE FIN COM us uUsD AAA 279,177.52 206,513.88 0.07%
US14149Y1082 CARDINAL HEALTH ODSH CARDINAL HEALTH COM us uUsD AAA 666,776.24 493,229.35 0.17%
US15189T1079 CENTERPNT ENERGY ODSH CENTERPNT ENERGY COM us uUsD AAA 110,182.19 81,504.24 0.03%
US2521311074 DEXCOM ODSH DEXCOM COM us usD AAA 4,435,258.07 3,280,859.94 1.15%
US26614N1028 DUPONT DE ODSH DUPONT DE COM us usD AAA 134.08 99.18 0.00%
US30303M1027 META PLATFORMS ODSH META PLATFORMS COM us usD AAA 1,235,828.11 914,169.79 0.32%
US38141G1040 GOLDMAN SACHS ODSH GOLDMAN SACHS COM us usD AAA 8,292,175.27 6,133,908.16 2.16%
US4165151048 HARTFORD INSUR ODSH HARTFORD INSUR COM us usD AAA 1,325,011.38 980,140.66 0.34%
US4370761029 HOME DEPOT ODSH HOME DEPOT COM us usD AAA 2,004,937.06 1,483,096.94 0.52%
US57060D1081 MARKETAXESS ODSH MARKETAXESS COM us usD AAA 866,540.87 640,999.73 0.23%
US5717481023 MARSH MCLENNAN ODSH MARSH MCLENNAN COM us usD AAA 129,740.81 95,972.19 0.03%
US5949181045 MICROSOFT ODSH MICROSOFT COM us usD AAA 13,920,147.71 10,297,045.69 3.62%
US67066G1040 NVIDIA ODSH NVIDIA COM us usD AAA 13,468,013.17 9,962,591.62 3.50%
US7443201022 PRUDENTIAL FINL ODSH PRUDENTIAL FINL COM us usD AAA 48,075.32 35,562.39 0.01%
US7475251036 QUALCOMM ODSH QUALCOMM COM us usD AAA 1,261,821.58 933,397.74 0.33%
US8085131055 CHARLES SCHWAB ODSH CHARLES SCHWAB COM us usD AAA 1,775,397.48 1,313,301.36 0.46%
US8725401090 TJX ODSH TJX COM us usD AAA 7,671,834.39 5,675,028.09 2.00%
US912797LW51 UST BILL 07/10/25 US TREASURY GOV us uUsD AAA 434,748.55 321,593.26 0.11%
US912810FE39 UST 5.500 08/15/28 US TREASURY GOV us uUsD AAA 5,927,775.04 4,384,908.24 1.54%
US912810FH69 UST 3.875 04/15/29 US TREASURY GOV us uUsD AAA 7,010,897.07 5,186,117.92 1.82%




Collateral data - as at 06/06/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
US912810TX63 UST 4.250 02/15/54 US TREASURY GOV us usD AAA 96,927.08 71,699.14 0.03%
US912810UB25 UST 4.625 05/15/44 US TREASURY GOV us usD AAA 10,538,307.23 7,795,422.38 2.74%
US912810UG12 UST 4.625 02/15/55 US TREASURY GOV us usD AAA 79,338.97 58,688.82 0.02%
US91282CBB63 UST 0.625 12/31/27 US TREASURY GOV us usD AAA 10,539,253.19 7,796,122.13 2.74%
US91282CGM73 UST 3.500 02/15/33 US TREASURY GOV us usD AAA 31,320.00 23,168.11 0.01%
US91282CKC46 UST 4.250 02/28/31 US TREASURY GOV us usD AAA 142,382.76 105,323.72 0.04%
US91282CKP58 UST 4.625 04/30/29 US TREASURY GOV us usD AAA 10,539,243.60 7,796,115.04 2.74%
US91282CKS97 UST 4.875 05/31/26 US TREASURY GOV us usD AAA 4,852,884.22 3,589,787.38 1.26%
US91282CKT70 UST 4.500 05/31/29 US TREASURY GOV us usD AAA 771,165.62 570,448.52 0.20%
US91282CKT70 UST 4.500 05/31/29 US TREASURY GOV us usD AAA 10,538,915.06 7,795,872.01 2.74%
US91282CLB53 UST 4.375 07/31/26 US TREASURY GOV us usD AAA 260,210.00 192,483.18 0.07%
US91282CMMO00 UST 4.625 02/15/35 US TREASURY GOV us usD AAA 1,163,356.01 860,560.55 0.30%
US9418481035 WATERS ODSH WATERS COM us uUsD AAA 803,594.04 594,436.55 0.21%
Unknown Company Description UNK EUR 19,018.52 16,015.50 0.01%
Total: 284,336,703.87 100.00%
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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

47,887,158.93

2 | GOLDMAN SACHS INTERNATIONAL (P4

48,725,905.79

1 | MERRILL LYNCH INTERNATIONAL (PAR

52,636,472.84

Top 5 borrowers in last Month

No. | Counterparty

Market Value

1 | BARCLAYS CAPITAL SECURITIES LIMITED (PARENT)

53,230,536.80

GOLDMAN SACHS INTERNATIONAL (PARENT)

53,094,056.94

JP MORGAN SECS PLC (PARENT)

42,532,871.68

MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT)

41,367,608.87
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MERRILL LYNCH INTERNATIONAL (PARENT)

35,682,151.87
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