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Securities Lending Report
SSTL - HITIF - FTSE 100 INDEX FUND
Report as at 24/07/2025

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)

2,043,386,371

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 24/07/2025

Currently on loan in GBP (base currency)

142,827,039.70

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

6.99%

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

151,211,417.57

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 24/07/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
BE0000333428 BEGV 3.000 06/22/34 BELGIUM GOV BE EUR AA3 37,212.00 0.02%
BE0000356650 BEGV 2.750 04/22/39 BELGIUM GOV BE EUR AA3 148,706.51 0.10%
CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 2,708,857.76 1,467,062.61 0.97%
CA56501R1064 MANULIFE FINANCI ODSH MANULIFE FINANCI COM CA CAD AAA 2,708,854.43 1,467,060.81 0.97%
CA6330671034 NATL BK CANADA ODSH NATL BK CANADA COM CA CAD AAA 2,708,806.85 1,467,035.04 0.97%
CA8667961053 SUN LIFE ODSH SUN LIFE COM CA CAD AAA 1,806,629.96 978,434.27 0.65%
CH0025751329 LOGITECH INTL ODSH LOGITECH INTL COM CH CHF 1,729,407.08 1,606,509.13 1.06%
DE0001102432 DEGV 1.250 08/15/48 GERMANY GOV DE EUR AAA 0.00 0.00%
DE0001102572 DEGV 08/15/52 GERMANY GOV DE EUR AAA 106,940.93 0.07%
DE0001135275 DEGV 4.000 01/04/37 GERMANY GOV DE EUR AAA 148,847.99 0.10%




Collateral data - as at 24/07/2025

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

DE0001135325 DEGV 4.250 07/04/39 GERMANY GOV DE EUR AAA 43,004.04 37,211.99 0.02%
DEO0007030009 RHEINMETALL ODSH RHEINMETALL COM DE EUR AAA 5,879,468.00 5,087,585.34 3.36%
DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 6,008,164.80 5,198,948.47 3.44%
DE0008404005 ALLIANZ ODSH ALLIANZ COM DE EUR AAA 6,007,935.60 5,198,750.14 3.44%
DE0008430026 MUNICH RE GROUP ODSH MUNICH RE GROUP COM DE EUR AAA 6,008,126.40 5,198,915.24 3.44%
DEO00BU27006 DEGV 2.400 11/15/30 GERMANY GOV DE EUR AAA 31,004.92 26,828.99 0.02%
DEO00BU2Z007 DEGV 2.300 02/15/33 GERMANY GOV DE EUR AAA 1,401.16 1,212.44 0.00%
FR0014009062 FRGV 1.250 05/25/38 FRANCE GOV FR EUR AA2 43,004.20 37,212.13 0.02%
FR001400BKZ3 FRGV 2.000 11/25/32 FRANCE GOV FR EUR AA2 172,015.65 148,847.53 0.10%
GB0002634946 ORD 2.5P BAE SYSTEMS CST GB GBP AA3 3,578,370.51 3,578,370.51 2.37%
GB0032089863 ORD GBPO0.50 NEXT PLC CST GB GBP AA3 5,198,869.60 5,198,869.60 3.44%
GB00OBOSWJX34 ORD GBP5 LONDON STOCK EXCHANGE CST GB GBP AA3 1,467,025.00 1,467,025.00 0.97%
GB00OB1L6W962 UKTI 1 1/8 11/22/37 UK TREASURY GIL GB GBP AA3 1,453,168.68 1,453,168.68 0.96%
GB00BLGZ9862 TESCO ODSH TESCO CST GB GBP AA3 33,913.29 33,913.29 0.02%
GBOOBZ1NTB69 UKTI 0 1/8 08/10/28 UK TREASURY GIL GB GBP AA3 2,378,632.06 2,378,632.06 1.57%
JP1024721R52 JPGV 0.700 05/01/27 JAPAN GOV JP JPY A1l 472,254,165.34 2,378,480.92 1.57%
JP1051671Q49 JPGV 0.400 03/20/29 JAPAN GOV JP JPY A1l 144,915,205.31 729,857.09 0.48%
JP1201091939 JPGV 1.900 03/20/29 JAPAN GOV JP JPY A1l 7,430,858.28 37,425.09 0.02%
JP1201111968 JPGV 2.200 06/20/29 JAPAN GOV JP JPY A1l 21,257,745.19 107,063.41 0.07%
JP12011419C6 JPGV 2.100 12/20/29 JAPAN GOV JP JPY A1l 21,284,037.55 107,195.83 0.07%
JP1201321BC7 JPGV 1.700 12/20/31 JAPAN GOV JP JPY A1l 365,834,694.34 1,842,505.38 1.22%
JP1201731L76 JPGV 0.400 06/20/40 JAPAN GOV JP JPY A1l 38,735.68 195.09 0.00%
JP1201791N14 JPGV 0.500 12/20/41 JAPAN GOV JP JPY A1l 37,667.46 189.71 0.00%
JP1201881Q46 JPGV 1.600 03/20/44 JAPAN GOV JP JPY A1l 480,398.62 2,419.50 0.00%
JP1300321A34 JPGV 2.300 03/20/40 JAPAN GOV JP JPY A1l 472,278,090.96 2,378,601.42 1.57%
JP1300331A99 JPGV 2.000 09/20/40 JAPAN GOV JP JPY A1l 21,310,842.19 107,330.83 0.07%
JP1300331A99 JPGV 2.000 09/20/40 JAPAN GOV JP JPY A1l 449,649,963.78 2,264,636.16 1.50%
JP1300671L78 JPGV 0.600 06/20/50 JAPAN GOV JP JPY A1l 299,965.70 1,510.76 0.00%
JP1300681LA7 JPGV 0.600 09/20/50 JAPAN GOV JP JPY A1l 119,230.99 600.50 0.00%
JP1300691M16 JPGV 0.700 12/20/50 JAPAN GOV JP JPY A1l 727,537.35 3,664.20 0.00%
JP1300771P16 JPGV 1.600 12/20/52 JAPAN GOV JP JPY A1l 74,173.39 373.57 0.00%
JP1300781P48 JPGV 1.400 03/20/53 JAPAN GOV JP JPY A1l 70,537.89 355.26 0.00%
JP1400041B55 JPGV 2.200 03/20/51 JAPAN GOV JP JPY A1l 21,314,410.18 107,348.80 0.07%
JP1400061D58 JPGV 1.900 03/20/53 JAPAN GOV JP JPY A1l 29,540,145.02 148,777.24 0.10%
JP1742811R19 JPGV 01/20/26 JAPAN GOV JP JPY A1l 99,776.78 502.52 0.00%
NL0000102317 NLGV 5.500 01/15/28 NETHERLANDS GOV NL EUR AAA 172,015.89 148,847.74 0.10%
NL0009446418 NLGV 3.750 01/15/42 NETHERLANDS GOV NL EUR AAA 43,003.74 37,211.73 0.02%
US0378331005 APPLE ODSH APPLE COM us uUsD AAA 1,989,239.35 1,466,936.58 0.97%
US0404132054 ARISTA NETWORKS ODSH ARISTA NETWORKS COM us uUsD AAA 841,356.71 620,446.67 0.41%




Collateral data - as at 24/07/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
US12572Q1058 CME GRP ODSH CME GRP COM us usD AAA 9,511,188.48 7,013,892.17 4.64%
US19260Q1076 COINBASE GLOBAL ODSH COINBASE GLOBAL COM us usD AAA 3,059,556.70 2,256,227.06 1.49%
US25809K1051 DOORDASH ODSH DOORDASH COM us usD AAA 8,368,841.83 6,171,484.70 4.08%
US26614N1028 DUPONT DE ODSH DUPONT DE COM us usD AAA 76.58 56.47 0.00%
US5717481023 MARSH MCLENNAN ODSH MARSH MCLENNAN COM us usD AAA 18,221,130.00 13,436,916.04 8.89%
US5949181045 MICROSOFT ODSH MICROSOFT COM us usD AAA 12,027,059.24 8,869,185.68 5.87%
US67066G 1040 NVIDIA ODSH NVIDIA COM us usD AAA 27,260,415.92 20,102,810.31 13.29%
US69608A1088 PALANTIR TECH ODSH PALANTIR TECH COM us usD AAA 11,500,606.24 8,480,960.32 5.61%
US8326964058 J M SMUCKER ODSH J M SMUCKER COM us usD AAA 2,478,769.91 1,827,934.01 1.21%
US912797PW16 UST BILL 09/11/25 US TREASURY GOV us usD AAA 17,003.38 12,538.90 0.01%
US912797PY71 UST BILL 09/25/25 US TREASURY GOV us usD AAA 24,619.33 18,155.18 0.01%
US9128285W63 UST 0.875 01/15/29 US TREASURY GOV us usD AAA 4,519.84 3,333.09 0.00%
US91282CCW91 UST 0.750 08/31/26 US TREASURY GOV us uUsD AAA 3,224,870.70 2,378,135.54 1.57%
US91282CGB19 UST 3.875 12/31/29 US TREASURY GOV us uUsD AAA 3,225,629.61 2,378,695.19 1.57%
US91282CLB53 UST 4.375 07/31/26 US TREASURY GOV us uUsD AAA 146,311.88 107,895.64 0.07%
US9297401088 WESTINGHOUSE AIR ODSH WESTINGHOUSE AIR COM us uUsD AAA 18,221,013.71 13,436,830.29 8.89%
US94106L1098 WASTE MGMT ODSH WASTE MGMT COM us uUsD AAA 12,133,018.44 8,947,323.80 5.92%
US9553061055 WEST PHARM SVC ODSH WEST PHARM SVC COM us uUsD AAA 1,089,269.51 803,266.48 0.53%
Total: 151,211,417.57 100.00%
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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

85,151,111.55

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




BANK OF NOVA SCOTIA (PARENT) 10,020,057.22

MERRILL LYNCH INTERNATIONAL (PARENT) 5,213,157.56

GOLDMAN SACHS INTERNATIONAL (PARENT) 4,424,339.82
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