
Securities Lending Report

SSTL - HITIF - EUROPEAN INDEX FUND

Report as at 02/07/2025

Summary of policy

% limit on maximum percentage of book on loan 30%

Revenue Split 75/25 *

Name of the Fund SSTL - HITIF - EUROPEAN INDEX FUND

Replication Mode Physical replication

ISIN Code GB00B80QGH28

Total net assets (AuM) 6,126,825,703

Reference currency of the fund GBP

Securities lending data - as at 02/07/2025

Currently on loan in GBP (base currency) 1,017,893,366.28

Current percentage on loan (in % of the fund AuM) 16.61%

Collateral value (cash and securities) in  GBP (base currency) 1,082,369,549.42

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

Collateral data - as at 02/07/2025

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

AU000000AGL7 AGL ENERGY ODSH AGL ENERGY COM AU AUD AAA 9.87 4.73 0.00%

BE0000364738 BEGV 3.450 06/22/42 BELGIUM GOV BE EUR AA3 49.31 42.34 0.00%

BE0003470755 SOLVAY ODSH SOLVAY COM BE EUR AA3 6,556,616.55 5,629,688.36 0.52%

BE0003565737 KBC GROEP ODSH KBC GROEP COM BE EUR AA3 1,621,430.82 1,392,204.37 0.13%

CA0636711016 BMO ODSH BMO COM CA CAD AAA 12,781,020.62 6,823,276.63 0.63%

CA135087B949 CAGV 1.250 12/01/47 CANADA GOV CA CAD AAA 13,763,833.48 7,347,961.18 0.68%

CA135087YK42 CAGV 2.000 12/01/41 CANADA GOV CA CAD AAA 52,355,653.91 27,950,593.34 2.58%

CA5394811015 LOBLAW ODSH LOBLAW COM CA CAD AAA 6,211,719.24 3,316,188.90 0.31%

CA5592224011 MAGNA INTL ODSH MAGNA INTL COM CA CAD AAA 7,748,134.22 4,136,419.52 0.38%

CA56501R1064 MANULIFE FINANCI ODSH MANULIFE FINANCI COM CA CAD AAA 38,410,770.29 20,505,976.72 1.89%

Securities lending statistics

12-month average on loan in GBP (base currency) 912,866,986.76

12-month average on loan as a % of the fund AuM 18.61%

12-month maximum on loan in GBP 1,366,691,542.74

12-month maximum on loan as a % of the fund AuM 24.25%

Gross Return for the fund over the last 12 months in  (base currency fund) 1,554,214.17

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0317%

* 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 02/07/2025

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

CA6330671034 NATL BK CANADA ODSH NATL BK CANADA COM CA CAD AAA 8,027,204.99 4,285,404.26 0.40%

CA7800871021 RBC ODSH RBC COM CA CAD AAA 1,022,978.99 546,127.64 0.05%

CA8672241079 SUNCOR ENERGY ODSH SUNCOR ENERGY COM CA CAD AAA 12,701,234.92 6,780,682.23 0.63%

CA8911605092 TD ODSH TD COM CA CAD AAA 1,911,954.21 1,020,716.02 0.09%

DE0001102382 DEGV 1.000 08/15/25 GERMANY GOV DE EUR AAA 1,008,761.07 866,149.55 0.08%

DE0001102432 DEGV 1.250 08/15/48 GERMANY GOV DE EUR AAA 0.00 0.00 0.00%

DE0001108546 DEGV PO STR 07/04/40 GERMANY GOV DE EUR AAA 1,337,537.89 1,148,446.22 0.11%

DE0001135275 DEGV 4.000 01/04/37 GERMANY GOV DE EUR AAA 11,082,657.34 9,515,869.44 0.88%

DE0001135325 DEGV 4.250 07/04/39 GERMANY GOV DE EUR AAA 34,535,262.12 29,652,910.42 2.74%

DE0005439004 CONTINENT ODSH CONTINENT COM DE EUR AAA 3,800,966.39 3,263,612.58 0.30%

DE0006599905 MERCK ODSH MERCK COM DE EUR AAA 16,311,667.18 14,005,638.76 1.29%

DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 12,270,310.24 10,535,620.35 0.97%

DE000A1EWWW0 ADIDAS ODSH ADIDAS COM DE EUR AAA 3,057,389.99 2,625,157.76 0.24%

DE000BASF111 BASF ODSH BASF COM DE EUR AAA 12,560,728.51 10,784,981.33 1.00%

DE000ENAG999 E.ON ODSH E.ON COM DE EUR AAA 1,112,885.12 955,553.27 0.09%

ES0177542018 ORD EUR0.5 (CREST LINE) INTERNATIONAL CONSOLIDATED AIRLINES CST GB GBP AA3 10,538,813.99 10,538,813.99 0.97%

FR0000073272 SAFRAN ODSH SAFRAN COM FR EUR AA2 3,973.49 3,411.75 0.00%

FR0000120073 AIR LIQUIDE ODSH AIR LIQUIDE COM FR EUR AA2 6,517,281.89 5,595,914.56 0.52%

FR0000120578 SANOFI FR ODSH SANOFI FR COM FR EUR AA2 6,149,422.88 5,280,060.86 0.49%

FR0000121014 LVMH ODSH LVMH COM FR EUR AA2 448,880.85 385,421.24 0.04%

FR0000124141 VEOLIA ENVIRON ODSH VEOLIA ENVIRON COM FR EUR AA2 32,867,467.91 28,220,897.19 2.61%

FR0000125338 CAPGEMINI ODSH CAPGEMINI COM FR EUR AA2 23,211,962.40 19,930,418.92 1.84%

FR0000130809 SOCIETE GENERALE ODSH SOCIETE GENERALE COM FR EUR AA2 3,073,211.39 2,638,742.45 0.24%

FR0013516549 FRGV 11/25/30 FRANCE GOV FR EUR AA2 1.72 1.48 0.00%

FR0014004J31 FRGV 0.750 05/25/53 FRANCE GOV FR EUR AA2 4,060,589.60 3,486,532.09 0.32%

FR001400H7V7 FRGV 3.000 05/25/33 FRANCE GOV FR EUR AA2 5,062,994.39 4,347,223.96 0.40%

FR001400PM68 FRGV 2.750 02/25/30 FRANCE GOV FR EUR AA2 36,494,331.07 31,335,020.02 2.90%

GB0004893086 UKT 4 1/4 06/07/32 UK TREASURY GIL GB GBP AA3 789.01 789.01 0.00%

GB0007980591 ORD USD0.25 BP PLC CST GB GBP AA3 546,070.56 546,070.56 0.05%

GB0031274896 ORD GBP0.25 MARKS & SPENCER CST GB GBP AA3 361,095.79 361,095.79 0.03%

GB00B0SWJX34 ORD GBP5 LONDON STOCK EXCHANGE CST GB GBP AA3 546,132.00 546,132.00 0.05%

GB00B1VWPJ53 UKT 4 1/2 12/07/42 UK TREASURY GIL GB GBP AA3 0.94 0.94 0.00%

GB00B63H8491 ROLLS ROYCE ODSH ROLLS ROYCE CST GB GBP AA3 546,161.29 546,161.29 0.05%

GB00B63H8491 ROLLS ROYCE ODSH ROLLS ROYCE CST GB GBP AA3 10,784,916.72 10,784,916.72 1.00%

GB00BDR05C01 NATIONAL GRID ODSH NATIONAL GRID CST GB GBP AA3 10,784,937.60 10,784,937.60 1.00%

GB00BJFFLV09 CRODA ODSH CRODA CST GB GBP AA3 4,747,277.70 4,747,277.70 0.44%

GB00BLGZ9862 TESCO ODSH TESCO CST GB GBP AA3 10,538,809.96 10,538,809.96 0.97%

GB00BM8Q5M07 JD SPORTS FASHION ORD GBP0.0005 JD SPORTS FASHION ORD GBP0.0005 CST GB GBP AA3 98.60 98.60 0.00%

GB00BMF9LJ15 UKTI 0 3/4 11/22/33 UK Treasury GIL GB GBP AA3 1.04 1.04 0.00%



Collateral data - as at 02/07/2025

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

GB00BVYVFW23 AUTO TRADER ODSH AUTO TRADER CST GB GBP AA3 4,634,946.63 4,634,946.63 0.43%

GB00BYMWG366 UKTI 0 1/8 03/22/46 UK TREASURY GIL GB GBP AA3 1,075.54 1,075.54 0.00%

IE0002424939 DCC ODSH DCC CST GB GBP AA3 5,908,416.00 5,908,416.00 0.55%

IT0000062072 GENERALI ODSH GENERALI COM IT EUR 14,830,585.88 12,733,942.28 1.18%

IT0000062957 MEDIOBANCA ODSH MEDIOBANCA COM IT EUR 6,433,106.83 5,523,639.57 0.51%

IT0003128367 ENEL ODSH ENEL COM IT EUR 12,560,549.81 10,784,827.90 1.00%

JE00B4T3BW64 ORD USD0.01 GLENCORE INTERNATIONAL CST GB GBP AA3 10,784,964.20 10,784,964.20 1.00%

JP1051451LA6 JPGV 0.100 09/20/25 JAPAN GOV JP JPY A1 4,644,469,553.49 23,596,883.40 2.18%

JP1103781R44 JPGV 1.400 03/20/35 JAPAN GOV JP JPY A1 4,644,499,886.28 23,597,037.51 2.18%

JP1120261M59 JPGV 0.005 03/10/31 JAPAN GOV JP JPY A1 2,518,102,668.10 12,793,576.18 1.18%

JP1120271N56 JPGV 0.005 03/10/32 JAPAN GOV JP JPY A1 2,518,133,906.28 12,793,734.89 1.18%

JP1201371C64 JPGV 1.700 06/20/32 JAPAN GOV JP JPY A1 1,558,897.72 7,920.20 0.00%

JP1201671K12 JPGV 0.500 12/20/38 JAPAN GOV JP JPY A1 65,341,098.98 331,974.68 0.03%

JP1201681K44 JPGV 0.400 03/20/39 JAPAN GOV JP JPY A1 4,543,843,268.51 23,085,637.35 2.13%

JP1201791N14 JPGV 0.500 12/20/41 JAPAN GOV JP JPY A1 58,759,254.55 298,534.69 0.03%

JP1300251715 JPGV 2.300 12/20/36 JAPAN GOV JP JPY A1 81,427,353.97 413,703.17 0.04%

JP13002918A0 JPGV 2.400 09/20/38 JAPAN GOV JP JPY A1 107,533.67 546.34 0.00%

JP1300341B39 JPGV 2.200 03/20/41 JAPAN GOV JP JPY A1 2,518,146,298.42 12,793,797.85 1.18%

JP1300761NA3 JPGV 1.400 09/20/52 JAPAN GOV JP JPY A1 34,297,513.42 174,253.36 0.02%

JP14000117B7 JPGV 2.400 03/20/48 JAPAN GOV JP JPY A1 6,546,169.79 33,258.74 0.00%

JP1400041B55 JPGV 2.200 03/20/51 JAPAN GOV JP JPY A1 1,995,490,603.67 10,138,371.79 0.94%

JP1400061D58 JPGV 1.900 03/20/53 JAPAN GOV JP JPY A1 672,554,679.72 3,417,009.02 0.32%

JP1400161P53 JPGV 1.300 03/20/63 JAPAN GOV JP JPY A1 2,518,137,433.39 12,793,752.81 1.18%

JP3143600009 ITOCHU ODSH ITOCHU COM JP JPY A1 518,660,998.17 2,635,130.44 0.24%

JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1 610,516,998.42 3,101,817.82 0.29%

JP3236200006 KEYENCE ODSH KEYENCE COM JP JPY A1 515,199,999.99 2,617,546.35 0.24%

JP3249600002 KYOCERA ODSH KYOCERA COM JP JPY A1 396,296,248.41 2,013,439.05 0.19%

JP3304200003 KOMATSU ODSH KOMATSU COM JP JPY A1 519,325,798.12 2,638,508.05 0.24%

JP3788600009 HITACHI ODSH HITACHI COM JP JPY A1 519,329,598.82 2,638,527.36 0.24%

JP3802300008 FAST RETAILING ODSH FAST RETAILING COM JP JPY A1 518,615,999.92 2,634,901.82 0.24%

KYG3777B1032 GEELY AUTOMOBILE ODSH GEELY AUTOMOBILE COM HK HKD 19,257,991.60 1,788,404.95 0.17%

KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 213,190,658.92 19,798,078.51 1.83%

NL0000235190 AIRBUS NL ODSH AIRBUS NL COM FR EUR AA2 32,867,367.41 28,220,810.90 2.61%

NL0009446418 NLGV 3.750 01/15/42 NETHERLANDS GOV NL EUR AAA 36,522,926.92 31,359,573.19 2.90%

NL0010071189 NLGV 2.500 01/15/33 NETHERLANDS GOV NL EUR AAA 9,123,583.33 7,833,755.49 0.72%

NL0011821202 ING GROEP ODSH ING GROEP COM NL EUR AAA 12,560,682.63 10,784,941.94 1.00%

NL0013552060 NLGV 0.500 01/15/40 NETHERLANDS GOV NL EUR AAA 0.71 0.61 0.00%

NL0015000B11 NLGV 01/15/38 NETHERLANDS GOV NL EUR AAA 14,900,379.83 12,793,869.26 1.18%

SE0005190238 TELE2 ODSH TELE2 COM SE SEK AAA 101,838,068.92 7,821,363.92 0.72%



Collateral data - as at 02/07/2025

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

US02079K3059 ALPHABET ODSH ALPHABET COM US USD AAA 7,722,541.11 5,629,700.10 0.52%

US0231351067 AMAZON.COM ODSH AMAZON.COM COM US USD AAA 38,161,405.53 27,819,504.67 2.57%

US0255371017 AEP INC ODSH AEP INC COM US USD AAA 868,837.96 633,379.23 0.06%

US0311621009 AMGEN ODSH AMGEN COM US USD AAA 7,932,067.56 5,782,444.00 0.53%

US0326541051 ANALOG DEVICES ODSH ANALOG DEVICES COM US USD AAA 8,974,428.16 6,542,320.51 0.60%

US0378331005 APPLE ODSH APPLE COM US USD AAA 45,883,746.50 33,449,058.87 3.09%

US0605051046 BOFAML ODSH BOFAML COM US USD AAA 34,656,299.55 25,264,297.10 2.33%

US0758871091 BD ODSH BD COM US USD AAA 4,255,374.17 3,102,149.93 0.29%

US1273871087 CADENCE DESIGN ODSH CADENCE DESIGN COM US USD AAA 1,766,088.21 1,287,470.90 0.12%

US1729674242 CITIGROUP ODSH CITIGROUP COM US USD AAA 22,902,528.25 16,695,847.09 1.54%

US2358511028 DANAHER ODSH DANAHER COM US USD AAA 4,255,275.99 3,102,078.36 0.29%

US2546871060 WALT DISNEY ODSH WALT DISNEY COM US USD AAA 6,548,921.68 4,774,136.45 0.44%

US2786421030 EBAY ODSH EBAY COM US USD AAA 899,121.49 655,455.80 0.06%

US2788651006 ECOLAB ODSH ECOLAB COM US USD AAA 22,902,783.93 16,696,033.48 1.54%

US4385161066 HONEYWELL INTL ODSH HONEYWELL INTL COM US USD AAA 10,728,891.17 7,821,316.69 0.72%

US4612021034 INTUIT ODSH INTUIT COM US USD AAA 10,728,213.21 7,820,822.46 0.72%

US46625H1005 JP MORGAN ODSH JP MORGAN COM US USD AAA 38,711,943.40 28,220,844.47 2.61%

US5128073062 LAM RESEARCH ODSH LAM RESEARCH COM US USD AAA 3,832,320.65 2,793,745.69 0.26%

US5949181045 MICROSOFT ODSH MICROSOFT COM US USD AAA 47,182,674.48 34,395,971.92 3.18%

US6174464486 MORGAN STANLEY ODSH MORGAN STANLEY COM US USD AAA 11,451,921.53 8,348,402.79 0.77%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 53,903,959.18 39,295,760.29 3.63%

US69608A1088 PALANTIR TECH ODSH PALANTIR TECH COM US USD AAA 10,263,345.83 7,481,936.09 0.69%

US79466L3024 SALESFORCE ODSH SALESFORCE COM US USD AAA 5,175,263.02 3,772,745.05 0.35%

US912810QZ49 UST 3.125 02/15/43 US TREASURY GOV US USD AAA 19,544,367.45 14,247,761.95 1.32%

US912810SN90 UST 1.250 05/15/50 US TREASURY GOV US USD AAA 48.23 35.16 0.00%

US912810SX72 UST 2.375 05/15/51 US TREASURY GOV US USD AAA 17,549,741.65 12,793,688.10 1.18%

US91282CBW01 UST 0.750 04/30/26 US TREASURY GOV US USD AAA 11,693,368.06 8,524,416.30 0.79%

US91282CDC29 UST 0.125 10/15/26 US TREASURY GOV US USD AAA 3,109,645.53 2,266,918.56 0.21%

US91282CDJ71 UST 1.375 11/15/31 US TREASURY GOV US USD AAA 38,926,705.67 28,377,405.26 2.62%

US91282CFF32 UST 2.750 08/15/32 US TREASURY GOV US USD AAA 32,368,796.24 23,596,716.78 2.18%

US91282CFR79 UST 1.625 10/15/27 US TREASURY GOV US USD AAA 4,387,463.97 3,198,442.84 0.30%

US91282CHV63 UST 5.000 08/31/25 US TREASURY GOV US USD AAA 17,806.45 12,980.83 0.00%

US91282CKD29 UST 4.250 02/28/29 US TREASURY GOV US USD AAA 32,369,554.86 23,597,269.81 2.18%

US91282CLQ23 UST 3.875 10/15/27 US TREASURY GOV US USD AAA 31,736,624.64 23,135,866.33 2.14%

US98389B1008 XCEL ENERGY ODSH XCEL ENERGY COM US USD AAA 3,020,835.15 2,202,176.16 0.20%

Total: 1,082,369,549.42 100.00%



Counterparts

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

No. Major Name Market Value

1 MERRILL LYNCH INTERNATIONAL (PAR 186,517,968.59

Top 5 borrowers in last Month

No. Counterparty Market Value

1 JP MORGAN SECS PLC (PARENT) 212,007,979.07

2 MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT) 168,485,145.91

3 MERRILL LYNCH INTERNATIONAL (PARENT) 153,298,803.43

4 NATIXIS (PARENT) 149,518,714.55

5 BARCLAYS CAPITAL SECURITIES LIMITED (PARENT) 126,992,322.81
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