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Securities Lending Report
SSTL - HITIF - FTSE 100 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 - FTSE 100 INDEX FUND

Replication Mode

Physical replication

ISIN Code

GB00OB80QFR50

Total net assets (AuM)

2,024,374,625

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 21/07/2025

Currently on loan in GBP (base currency)

129,365,213.95

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

6.39%

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

137,464,245.06

Collateral value (cash and securities) in % of loan

106%

Securities lending statistics

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

203,794,780.11

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

10.80%

12-month maximum on loan in GBP

336,465,376.43

12-month maximum on loan as a % of the fund AuM 17.75%
Gross Return for the fund over the last 12 months in (base currency fund) 213,501.53
Gross Return for the fund over the last 12 months in % of the fund AuM 0.0113%

Collateral data - as at 21/07/2025

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

ATOO00A3EPP2 ATGV 2.500 10/20/29 AUSTRIA GOV AT EUR AA1 708,594.76 613,980.38 0.45%
BE0000333428 BEGV 3.000 06/22/34 BELGIUM GOV BE EUR AA3 177,165.89 153,510.00 0.11%
BE0000347568 BEGV 0.900 06/22/29 BELGIUM GOV BE EUR AA3 708,663.25 614,039.73 0.45%
BE0003739530 UCB SA ODSH UCB SA COM BE EUR AA3 4,980,777.09 4,315,724.02 3.14%
CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 2,681,759.54 1,454,198.16 1.06%
CA7392391016 POWER CORP CA ODSH POWER CORP CA COM CA CAD AAA 2,681,768.39 1,454,202.96 1.06%
CA8672241079 SUNCOR ENERGY ODSH SUNCOR ENERGY COM CA CAD AAA 58,960.85 31,971.83 0.02%
CA8911605092 TD ODSH TD COM CA CAD AAA 2,681,714.48 1,454,173.73 1.06%
CH0012005267 NOVARTIS ODSH NOVARTIS COM CH CHF 13,436,777.96 12,492,355.86 9.09%
CH0012032048 ROCHE HLDG PART ROCHE HLDG COM CH CHF 2,745,269.99 2,552,314.98 1.86%




Collateral data - as at 21/07/2025

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

CHO0013841017 LONZA GROUP ODSH LONZA GROUP COM CH CHF 11,063,806.59 10,286,171.99 7.48%
CHO0024608827 PARTNERS GROUP ODSH PARTNERS GROUP COM CH CHF 3,365,999.99 3,129,416.13 2.28%
CHO0025751329 LOGITECH INTL ODSH LOGITECH INTL COM CH CHF 9,444,078.00 8,780,288.21 6.39%
CHO0038863350 NESTLE ODSH NESTLE COM CH CHF 384,092.23 357,095.79 0.26%
CHO0210483332 CMPNE FINANCIERE ODSH CMPNE FINANCIERE COM CH CHF 65,795.19 61,170.69 0.04%
CNE1000001Z5 BANK OF CHINA ODSH BANK OF CHINA COM CN HKD 40,267.06 3,817.00 0.00%
DE0001135275 DEGV 4.000 01/04/37 GERMANY GOV DE EUR AAA 708,663.55 614,039.99 0.45%
DE0001135325 DEGV 4.250 07/04/39 GERMANY GOV DE EUR AAA 177,165.88 153,509.99 0.11%
DE0005439004 CONTINENT ODSH CONTINENT COM DE EUR AAA 2,280,012.16 1,975,575.91 1.44%
DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 4,980,640.04 4,315,605.27 3.14%
DE0007236101 SIEMENS ODSH SIEMENS COM DE EUR AAA 4,048,833.60 3,508,217.31 2.55%
DEOOOATEWWWO ADIDAS ODSH ADIDAS COM DE EUR AAA 320,530.40 277,731.91 0.20%
ES0177542018 ORD EURO0.5 (CREST LINE) INTERNATIONAL CONSOLIDATED AIRLINES CST GB GBP AA3 6,151,653.81 6,151,653.81 4.48%
FR0000120578 SANOFI FR ODSH SANOFI FR COM FR EUR AA2 9,108,954.56 7,892,690.89 5.74%
FR0013234333 FRGV 1.750 06/25/39 FRANCE GOV FR EUR AA2 708,599.49 613,984.48 0.45%
FR0013407236 FRGV 0.500 05/25/29 FRANCE GOV FR EUR AA2 177,166.28 153,510.34 0.11%
GB0002634946 ORD 2.5P BAE SYSTEMS CST GB GBP AA3 3,685,088.20 3,685,088.20 2.68%
GB00OBOSWJX34 ORD GBP5 LONDON STOCK EXCHANGE CST GB GBP AA3 1,454,144.10 1,454,144.10 1.06%
GB00OB1L6W962 UKTI 1 1/8 11/22/37 UK TREASURY GIL GB GBP AA3 592,837.46 592,837.46 0.43%
GB00B1YW4409 ORD GBP73 19/22P 3| GROUP PLC CST GB GBP AA3 969,816.40 969,816.40 0.71%
GB00B46CGH68 UKTI 0 3/4 03/22/34 UK TREASURY GIL GB GBP AA3 336,469.55 336,469.55 0.24%
GB00BLGZ9862 TESCO ODSH TESCO CST GB GBP AA3 24,493.37 24,493.37 0.02%
JEOOB8KF9B49 WPP ODSH WPP CST GB GBP AA3 107,094.62 107,094.62 0.08%
JP1051671Q49 JPGV 0.400 03/20/29 JAPAN GOV JP JPY A1l 3,785,237.96 18,962.75 0.01%
JP1201041884 JPGV 2.100 06/20/28 JAPAN GOV JP JPY A1l 118,448,981.22 593,388.96 0.43%
JP1201111968 JPGV 2.200 06/20/29 JAPAN GOV JP JPY A1l 20,795,716.41 104,179.44 0.08%
JP1201451D66 JPGV 1.700 06/20/33 JAPAN GOV JP JPY A1l 20,761,762.00 104,009.34 0.08%
JP1201581G90 JPGV 0.500 09/20/36 JAPAN GOV JP JPY A1l 12,087,490.30 60,554.20 0.04%
JP1201651J76 JPGV 0.500 06/20/38 JAPAN GOV JP JPY A1l 118,456,848.02 593,428.37 0.43%
JP1300321A34 JPGV 2.300 03/20/40 JAPAN GOV JP JPY A1l 118,076,223.28 591,521.57 0.43%
JP1300331A99 JPGV 2.000 09/20/40 JAPAN GOV JP JPY A1l 20,744,764.83 103,924.19 0.08%
JP1300341B39 JPGV 2.200 03/20/41 JAPAN GOV JP JPY A1l 20,966,945.64 105,037.24 0.08%
JP1300671L78 JPGV 0.600 06/20/50 JAPAN GOV JP JPY A1l 602,270.58 3,017.17 0.00%
JP1300821Q49 JPGV 1.800 03/20/54 JAPAN GOV JP JPY A1l 773,759.31 3,876.27 0.00%
JP1400051C51 JPGV 2.000 03/20/52 JAPAN GOV JP JPY A1l 18,092,725.84 90,638.38 0.07%
JP1400061D58 JPGV 1.900 03/20/53 JAPAN GOV JP JPY A1l 4,656,934.09 23,329.65 0.02%
JP3111200006 ASAHI KASEI ODSH ASAHI KASEI COM JP JPY A1l 85,509,998.25 428,375.90 0.31%
JP3122800000 AMADA ODSH AMADA COM JP JPY A1l 701,703,598.06 3,515,295.48 2.56%
JP3126400005 ALPS ALPINE ODSH ALPS ALPINE COM JP JPY A1l 449,549.59 2,252.09 0.00%




Collateral data - as at 21/07/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
JP3311400000 CYBERAGENT ODSH CYBERAGENT COM JP JPY A1l 90,265,499.93 452,199.34 0.33%
JP3827200001 FURUKAWA ELEC ODSH FURUKAWA ELEC COM JP JPY A1l 1,535,998.87 7,694.83 0.01%
JP3830800003 BRIDGESTONE ODSH BRIDGESTONE COM JP JPY A1l 941,942,398.92 4,718,809.86 3.43%
NL0000102234 NLGV 4.000 01/15/37 NETHERLANDS GOV NL EUR AAA 201,575.07 174,659.97 0.13%
NLO0000395903 WOLTERS KLUWER ODSH WOLTERS KLUWER COM NL EUR AAA 4,980,778.35 4,315,725.11 3.14%
NL0009446418 NLGV 3.750 01/15/42 NETHERLANDS GOV NL EUR AAA 708,662.76 614,039.30 0.45%
US0010551028 AFLAC ODSH AFLAC COM us usD AAA 538,884.35 400,881.05 0.29%
US0378331005 APPLE ODSH APPLE COM us usD AAA 1,954,682.07 1,454,106.06 1.06%
US14040H1059 CAPITAL ONE FIN ODSH CAPITAL ONE FIN COM us usD AAA 823,570.44 612,661.66 0.45%
US1491231015 CATERPILLAR ODSH CATERPILLAR COM us usD AAA 24,408.88 18,157.99 0.01%
US1890541097 CLOROX ODSH CLOROX COM us usD AAA 68,421.20 50,899.16 0.04%
US29364G1031 ENTERGY ODSH ENTERGY COM us usD AAA 1,954,713.59 1,454,129.51 1.06%
US30303M1027 META PLATFORMS ODSH META PLATFORMS COM us uUsD AAA 147,898.79 110,023.28 0.08%
US4165151048 HARTFORD INSUR ODSH HARTFORD INSUR COM us uUsD AAA 4,214,712.29 3,135,363.43 2.28%
US4385161066 HONEYWELL INTL ODSH HONEYWELL INTL COM us uUsD AAA 236.53 175.96 0.00%
US4581401001 INTEL ODSH INTEL COM us uUsD AAA 766,434.89 570,158.00 0.41%
US5128073062 LAM RESEARCH ODSH LAM RESEARCH COM us uUsD AAA 1,034,080.17 769,261.80 0.56%
US5717481023 MARSH MCLENNAN ODSH MARSH MCLENNAN COM us uUsD AAA 120,150.48 89,381.05 0.07%
US58155Q1031 MCKESSON ODSH MCKESSON COM us uUsD AAA 730,384.19 543,339.55 0.40%
US67066G1040 NVIDIA ODSH NVIDIA COM us uUsD AAA 23,983,610.27 17,841,629.36 12.98%
US6934751057 PNC FINL SVC ODSH PNC FINL SVC COM us uUsD AAA 5,765,700.28 4,289,157.73 3.12%
US7427181091 PROCTER GAMBLE ODSH PROCTER GAMBLE COM us uUsD AAA 6,126,760.20 4,557,753.54 3.32%
US7475251036 QUALCOMM ODSH QUALCOMM COM us usD AAA 1,289,019.59 958,913.59 0.70%
US75886F1075 REGENERON PHARMS ODSH REGENERON PHARMS COM us usD AAA 144,852.83 107,757.36 0.08%
US88160R1014 TESLA ODSH TESLA COM us usD AAA 329.64 245.22 0.00%
US9029733048 US BANCORP ODSH US BANCORP COM us usD AAA 2,626,672.39 1,954,005.87 1.42%
US912810TM09 UST 4.000 11/15/42 US TREASURY GOV us usD AAA 206,510.86 153,625.34 0.11%
US91282CKP58 UST 4.625 04/30/29 US TREASURY GOV us usD AAA 797,663.24 593,389.06 0.43%
US91282CMDO01 UST 4.375 12/31/29 US TREASURY GOV us usD AAA 797,698.14 593,415.02 0.43%
Total: 137,464,245.06 100.00%




Geographical allocation of collateral
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Counterparts

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

No. | Major Name Market Value

1 | BARCLAYS CAPITAL SECURITIES LIMIT

85,715,804.45

Top 5 borrowers in last Month

No. | Counterparty

Market Value

1 | BARCLAYS CAPITAL SECURITIES LIMITED (PARENT)

81,212,696.93

2 | NATIXIS (PARENT) 26,052,462.49
3 | BANK OF NOVA SCOTIA (PARENT) 10,020,057.22
4 | MERRILL LYNCH INTERNATIONAL (PARENT) 5,213,157.56
5 | GOLDMAN SACHS INTERNATIONAL (PARENT) 4,424,339.82
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