
Securities Lending Report

SSTL - HITIF - 250 INDEX FUND

Report as at 03/07/2025

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) 1,376,249,911

Reference currency of the fund GBP

Securities lending data - as at 03/07/2025

Currently on loan in GBP (base currency) 300,988,062.90

Current percentage on loan (in % of the fund AuM) 21.87%

Collateral value (cash and securities) in  GBP (base currency) 327,098,755.89

Collateral value (cash and securities) in % of loan 109%

Collateral data - as at 03/07/2025

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

AU000000BXB1 BRAMBLES ODSH BRAMBLES COM AU AUD AAA 23.09 11.15 0.00%

AU000000JBH7 JB HI-FI ODSH JB HI-FI COM AU AUD AAA 263,023.91 127,000.27 0.04%

AU000000LYC6 LYNAS RARE ODSH LYNAS RARE COM AU AUD AAA 16.67 8.05 0.00%

AU000000TLX2 TELIX PHARMS ODSH TELIX PHARMS COM AU AUD AAA 47.88 23.12 0.00%

AU0000390544 DYNO NOBEL AU ODSH DYNO NOBEL AU COM AU AUD AAA 2.73 1.32 0.00%

CA56501R1064 MANULIFE FINANCI ODSH MANULIFE FINANCI COM CA CAD AAA 57,698.99 31,123.87 0.01%

CA7800871021 RBC ODSH RBC COM CA CAD AAA 2,679,664.95 1,445,459.42 0.44%

CA8672241079 SUNCOR ENERGY ODSH SUNCOR ENERGY COM CA CAD AAA 1,240,928.00 669,378.86 0.20%

CA8911605092 TD ODSH TD COM CA CAD AAA 1,097,238.29 591,870.05 0.18%

CH0012005267 NOVARTIS ODSH NOVARTIS COM CH CHF 5,507,650.65 5,106,295.80 1.56%

Securities lending statistics

12-month average on loan in GBP (base currency) 253,719,595.61

12-month average on loan as a % of the fund AuM 19.34%

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) 507,128.19

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0387%

* 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 03/07/2025

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

CH0012214059 HOLCIM ODSH HOLCIM COM CH CHF 699,300.47 648,340.88 0.20%

CH0012221716 ABB ODSH ABB COM CH CHF 6,262,321.26 5,805,971.87 1.77%

CH0012549785 SONOVA HLDG ODSH SONOVA HLDG COM CH CHF 87,416.10 81,045.89 0.02%

CH0024608827 PARTNERS GROUP ODSH PARTNERS GROUP COM CH CHF 1,477,585.99 1,369,910.99 0.42%

CH0025751329 LOGITECH INTL ODSH LOGITECH INTL COM CH CHF 2,233,612.79 2,070,844.42 0.63%

CNE100003F19 WUXI APPTEC ODSH WUXI APPTEC COM CN HKD 843,956.98 79,090.69 0.02%

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

DE0001135325 DEGV 4.250 07/04/39 GERMANY GOV DE EUR AAA 4,504,843.61 3,899,791.03 1.19%

DE0001135366 DEGV 4.750 07/04/40 GERMANY GOV DE EUR AAA 8,916,462.81 7,718,878.77 2.36%

DE0005810055 DEUTSCHE BOERSE ODSH DEUTSCHE BOERSE COM DE EUR AAA 1,103,751.80 955,505.17 0.29%

DE0006599905 MERCK ODSH MERCK COM DE EUR AAA 562,948.74 487,338.22 0.15%

DE0007030009 RHEINMETALL ODSH RHEINMETALL COM DE EUR AAA 7,346,872.00 6,360,102.15 1.94%

DE0007100000 MERCEDES BENZ GR ODSH MERCEDES BENZ GR COM DE EUR AAA 4,535,480.39 3,926,312.94 1.20%

DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 11,299,905.58 9,782,197.62 2.99%

DE0008404005 ALLIANZ ODSH ALLIANZ COM DE EUR AAA 7,348,214.79 6,361,264.59 1.94%

DE000A1EWWW0 ADIDAS ODSH ADIDAS COM DE EUR AAA 407,572.80 352,831.06 0.11%

ES0177542018 ORD EUR0.5 (CREST LINE) INTERNATIONAL CONSOLIDATED AIRLINES CST GB GBP AA3 1,917,674.30 1,917,674.30 0.59%

FR0000052292 HERMES INTL ODSH HERMES INTL COM FR EUR AA2 7,345,965.00 6,359,316.97 1.94%

FR0000120578 SANOFI FR ODSH SANOFI FR COM FR EUR AA2 3,952,077.48 3,421,267.78 1.05%

FR0000121014 LVMH ODSH LVMH COM FR EUR AA2 3,169,387.98 2,743,702.53 0.84%

FR0000121485 KERING ODSH KERING COM FR EUR AA2 1,736,913.15 1,503,625.63 0.46%

FR0000121972 SCHNEIDER ODSH SCHNEIDER COM FR EUR AA2 367,233.30 317,909.62 0.10%

FR0000124141 VEOLIA ENVIRON ODSH VEOLIA ENVIRON COM FR EUR AA2 7,348,212.49 6,361,262.60 1.94%

FR0000130809 SOCIETE GENERALE ODSH SOCIETE GENERALE COM FR EUR AA2 1,466,944.69 1,269,917.06 0.39%

FR0000571150 FRGV 6.000 10/25/25 FRANCE GOV FR EUR AA2 273.91 237.12 0.00%

FR0014004J31 FRGV 0.750 05/25/53 FRANCE GOV FR EUR AA2 6,387,872.20 5,529,907.11 1.69%

FR001400FTH3 FRGV 3.000 05/25/54 FRANCE GOV FR EUR AA2 4,261,273.14 3,688,934.89 1.13%

FR001400PM68 FRGV 2.750 02/25/30 FRANCE GOV FR EUR AA2 7,033,413.13 6,088,744.43 1.86%

GB0002875804 ORD 25P BRITISH AMERICAN TOBACCO CST GB GBP AA3 1,447,917.36 1,447,917.36 0.44%

GB0007980591 ORD USD0.25 BP PLC CST GB GBP AA3 6,044,672.87 6,044,672.87 1.85%

GB0031274896 ORD GBP0.25 MARKS & SPENCER CST GB GBP AA3 793,996.86 793,996.86 0.24%

GB00B0SWJX34 ORD GBP5 LONDON STOCK EXCHANGE CST GB GBP AA3 1,445,384.85 1,445,384.85 0.44%

GB00B1L6W962 UKTI 1 1/8 11/22/37 UK TREASURY GIL GB GBP AA3 1,587,096.58 1,587,096.58 0.49%

GB00B24CGK77 ORD GBP0.10 RECKITT BENCKISER PLC CST GB GBP AA3 56,563.92 56,563.92 0.02%

GB00B3LZBF68 UKTI 0 5/8 03/22/40 UK TREASURY GIL GB GBP AA3 10,395,908.46 10,395,908.46 3.18%

GB00B63H8491 ROLLS ROYCE ODSH ROLLS ROYCE CST GB GBP AA3 1,282,646.64 1,282,646.64 0.39%

GB00BD6K4575 COMPASS GROUP ODSH COMPASS GROUP CST GB GBP AA3 31,575.84 31,575.84 0.01%

GB00BFMCN652 UKT 158 10/22/71 UK Treasury GIL GB GBP AA3 15.52 15.52 0.00%

GB00BLGZ9862 TESCO ODSH TESCO CST GB GBP AA3 305,368.84 305,368.84 0.09%



Collateral data - as at 03/07/2025

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

GB00BM8Z2V59 UKT 1 1/2 07/31/53 UK Treasury GIL GB GBP AA3 763.51 763.51 0.00%

GB00BSQNRD01 UKT 4 3/8 03/07/30 Corp UK TREASURY GIL GB GBP AA3 398,873.27 398,873.27 0.12%

GB00BYQ0JC66 BEAZLEY ODSH BEAZLEY CST GB GBP AA3 1,040,806.90 1,040,806.90 0.32%

GB00BYYMZX75 UKT 2 1/2 07/22/65 UK TREASURY GIL GB GBP AA3 3,688,774.55 3,688,774.55 1.13%

GB00BYZW3J87 UKTI 0 1/8 11/22/36 UK TREASURY GIL GB GBP AA3 5,849,843.61 5,849,843.61 1.79%

IT0003497168 TELECOM IT ODSH TELECOM IT COM IT EUR 228,170.59 197,524.64 0.06%

IT0005278236 PIRELLI AND C ODSH PIRELLI AND C COM IT EUR 1,599,189.07 1,384,399.49 0.42%

JP1024671QC8 JPGV 0.600 12/01/26 JAPAN GOV JP JPY A1 2,035,330,205.46 10,395,985.53 3.18%

JP1051671Q49 JPGV 0.400 03/20/29 JAPAN GOV JP JPY A1 492,027.47 2,513.16 0.00%

JP1103761QA5 JPGV 0.900 09/20/34 JAPAN GOV JP JPY A1 1,819,762,781.63 9,294,918.09 2.84%

JP1120221H48 JPGV 0.100 03/10/27 JAPAN GOV JP JPY A1 722,198,682.54 3,688,820.14 1.13%

JP1120261M59 JPGV 0.005 03/10/31 JAPAN GOV JP JPY A1 720,909,462.73 3,682,235.11 1.13%

JP1200961785 JPGV 2.100 06/20/27 JAPAN GOV JP JPY A1 51,378.65 262.43 0.00%

JP12009817B7 JPGV 2.100 09/20/27 JAPAN GOV JP JPY A1 103,593.28 529.13 0.00%

JP1201091939 JPGV 1.900 03/20/29 JAPAN GOV JP JPY A1 26,228,753.05 133,970.27 0.04%

JP1201111968 JPGV 2.200 06/20/29 JAPAN GOV JP JPY A1 2,035,324,345.75 10,395,955.60 3.18%

JP1201371C64 JPGV 1.700 06/20/32 JAPAN GOV JP JPY A1 51,944.46 265.32 0.00%

JP1201401C92 JPGV 1.700 09/20/32 JAPAN GOV JP JPY A1 721,907,367.18 3,687,332.17 1.13%

JP1201601H38 JPGV 0.700 03/20/37 JAPAN GOV JP JPY A1 25,244,040.29 128,940.59 0.04%

JP1201611H69 JPGV 0.600 06/20/37 JAPAN GOV JP JPY A1 176,826.90 903.19 0.00%

JP1201621H91 JPGV 0.600 09/20/37 JAPAN GOV JP JPY A1 88,015.04 449.56 0.00%

JP1201651J76 JPGV 0.500 06/20/38 JAPAN GOV JP JPY A1 11,229,591.76 57,358.10 0.02%

JP1201881Q46 JPGV 1.600 03/20/44 JAPAN GOV JP JPY A1 1,798,031.53 9,183.92 0.00%

JP1300301940 JPGV 2.300 03/20/39 JAPAN GOV JP JPY A1 30,265,414.03 154,588.58 0.05%

JP1300601JA9 JPGV 0.900 09/20/48 JAPAN GOV JP JPY A1 5,071,767.62 25,905.39 0.01%

JP1300671L78 JPGV 0.600 06/20/50 JAPAN GOV JP JPY A1 10,302,389.49 52,622.17 0.02%

JP1300711M79 JPGV 0.700 06/20/51 JAPAN GOV JP JPY A1 12,524,301.25 63,971.17 0.02%

JP1300811Q17 JPGV 1.600 12/20/53 JAPAN GOV JP JPY A1 9,516,998.80 48,610.58 0.01%

JP14000117B7 JPGV 2.400 03/20/48 JAPAN GOV JP JPY A1 739,893.29 3,779.20 0.00%

JP1400131L54 JPGV 0.500 03/20/60 JAPAN GOV JP JPY A1 23,728.58 121.20 0.00%

JP1400171Q50 JPGV 2.200 03/20/64 JAPAN GOV JP JPY A1 241,914.09 1,235.64 0.00%

JP3111200006 ASAHI KASEI ODSH ASAHI KASEI COM JP JPY A1 159,407,399.08 814,215.31 0.25%

JP3122800000 AMADA ODSH AMADA COM JP JPY A1 256,206,749.85 1,308,643.51 0.40%

JP3143600009 ITOCHU ODSH ITOCHU COM JP JPY A1 248,258,398.43 1,268,045.21 0.39%

JP3165700000 NTT DATA GROUP ODSH NTT DATA GROUP COM JP JPY A1 525,181,598.44 2,682,503.45 0.82%

JP3183200009 JAPAN EXCHANGE ODSH JAPAN EXCHANGE COM JP JPY A1 149,499.87 763.61 0.00%

JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1 186,910,800.00 954,696.18 0.29%

JP3300600008 KONICA MINOLTA ODSH KONICA MINOLTA COM JP JPY A1 145,588.18 743.63 0.00%

JP3304200003 KOMATSU ODSH KOMATSU COM JP JPY A1 248,219,998.06 1,267,849.07 0.39%



Collateral data - as at 03/07/2025

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

JP3381000003 NIPPON STEEL ODSH NIPPON STEEL COM JP JPY A1 1,709,998.87 8,734.27 0.00%

JP3429800000 ANA ODSH ANA COM JP JPY A1 560,472,748.20 2,862,762.30 0.88%

JP3752900005 JAPAN POST ODSH JAPAN POST COM JP JPY A1 187,070,098.68 955,509.84 0.29%

JP3788600009 HITACHI ODSH HITACHI COM JP JPY A1 248,350,199.86 1,268,514.11 0.39%

JP3802300008 FAST RETAILING ODSH FAST RETAILING COM JP JPY A1 244,544,998.30 1,249,078.04 0.38%

JP3890350006 SMFG ODSH SMFG COM JP JPY A1 187,077,099.79 955,545.60 0.29%

JP3898400001 MITSUBISHI ODSH MITSUBISHI COM JP JPY A1 170,896,998.96 872,901.47 0.27%

JP3979200007 LASERTEC ODSH LASERTEC COM JP JPY A1 156,786,999.81 800,830.93 0.24%

KYG3777B1032 GEELY AUTOMOBILE ODSH GEELY AUTOMOBILE COM HK HKD 13,550,958.29 1,269,916.20 0.39%

KYG5496K1242 LI NING ODSH LI NING COM HK HKD 4,604,044.37 431,463.99 0.13%

KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 49,076,957.90 4,599,204.17 1.41%

KYG9830T1067 XIAOMI ODSH XIAOMI COM HK HKD 49,077,275.46 4,599,233.93 1.41%

NL0009446418 NLGV 3.750 01/15/42 NETHERLANDS GOV NL EUR AAA 10,737,045.02 9,294,935.74 2.84%

NL0010071189 NLGV 2.500 01/15/33 NETHERLANDS GOV NL EUR AAA 2,684,260.80 2,323,733.54 0.71%

NL0013552060 NLGV 0.500 01/15/40 NETHERLANDS GOV NL EUR AAA 0.70 0.61 0.00%

US02079K3059 ALPHABET ODSH ALPHABET COM US USD AAA 7,380,332.96 5,429,310.30 1.66%

US0231351067 AMAZON.COM ODSH AMAZON.COM COM US USD AAA 6,251,885.75 4,599,172.95 1.41%

US0378331005 APPLE ODSH APPLE COM US USD AAA 6,343,033.50 4,666,225.40 1.43%

US11135F1012 BROADCOM ODSH BROADCOM COM US USD AAA 2,043,952.70 1,503,625.04 0.46%

US1152361010 BROWN & BROWN ODSH BROWN & BROWN COM US USD AAA 7,907,971.31 5,817,465.19 1.78%

US14040H1059 CAPITAL ONE FIN ODSH CAPITAL ONE FIN COM US USD AAA 1,141,094.14 839,441.01 0.26%

US1729674242 CITIGROUP ODSH CITIGROUP COM US USD AAA 1,298,883.95 955,518.41 0.29%

US20030N1019 COMCAST ODSH COMCAST COM US USD AAA 1,016,891.22 748,071.67 0.23%

US2333311072 DTE ENERGY ODSH DTE ENERGY COM US USD AAA 1,844,156.16 1,356,645.57 0.41%

US2546871060 WALT DISNEY ODSH WALT DISNEY COM US USD AAA 1,757,630.16 1,292,993.09 0.40%

US2567461080 DOLLAR TREE ODSH DOLLAR TREE COM US USD AAA 566,554.99 416,783.75 0.13%

US2786421030 EBAY ODSH EBAY COM US USD AAA 12,503.70 9,198.29 0.00%

US3695501086 GENERAL DYNAMICS ODSH GENERAL DYNAMICS COM US USD AAA 3,610,513.27 2,656,058.61 0.81%

US46625H1005 JP MORGAN ODSH JP MORGAN COM US USD AAA 242,652.00 178,505.90 0.05%

US5949181045 MICROSOFT ODSH MICROSOFT COM US USD AAA 1,556,755.30 1,145,220.36 0.35%

US6092071058 MONDELEZ INTL ODSH MONDELEZ INTL COM US USD AAA 368,737.55 271,260.20 0.08%

US6174464486 MORGAN STANLEY ODSH MORGAN STANLEY COM US USD AAA 6,251,839.31 4,599,138.79 1.41%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 20,266,537.23 14,908,991.23 4.56%

US69331C1080 PG&E US ODSH PG&E US COM US USD AAA 357,920.16 263,302.43 0.08%

US6934751057 PNC FINL SVC ODSH PNC FINL SVC COM US USD AAA 11,619,498.41 8,547,834.19 2.61%

US74251V1026 PRINCIPAL FINCL ODSH PRINCIPAL FINCL COM US USD AAA 1,298,867.83 955,506.55 0.29%

US7433151039 PROGRESSIVE ODSH PROGRESSIVE COM US USD AAA 701,473.79 516,036.19 0.16%

US75886F1075 REGENERON PHARMS ODSH REGENERON PHARMS COM US USD AAA 92,568.05 68,097.29 0.02%

US8740541094 TAKE-TWO ODSH TAKE-TWO COM US USD AAA 247,413.83 182,008.92 0.06%



Collateral data - as at 03/07/2025

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

US912810SA79 UST 3.000 02/15/48 US TREASURY GOV US USD AAA 507,887.06 373,624.94 0.11%

US912810SN90 UST 1.250 05/15/50 US TREASURY GOV US USD AAA 47.89 35.23 0.00%

US912810SR05 UST 1.125 05/15/40 US TREASURY GOV US USD AAA 3,158,776.27 2,323,740.22 0.71%

US912810SW99 UST 1.875 02/15/41 US TREASURY GOV US USD AAA 5,013,392.65 3,688,080.81 1.13%

US912810UF39 UST 4.625 11/15/44 US TREASURY GOV US USD AAA 14,131,779.55 10,395,983.04 3.18%

US91282CBP59 UST 1.125 02/29/28 US TREASURY GOV US USD AAA 14,131,647.55 10,395,885.94 3.18%

US91282CDJ71 UST 1.375 11/15/31 US TREASURY GOV US USD AAA 12,634,922.50 9,294,826.57 2.84%

US91282CDW82 UST 1.750 01/31/29 US TREASURY GOV US USD AAA 2,157,286.55 1,586,998.60 0.49%

US91282CDY49 UST 1.875 02/15/32 US TREASURY GOV US USD AAA 490,752.14 361,019.71 0.11%

US91282CHF14 UST 3.750 05/31/30 US TREASURY GOV US USD AAA 366,651.64 269,725.71 0.08%

US91282CJR34 UST 3.750 12/31/28 US TREASURY GOV US USD AAA 351,725.38 258,745.27 0.08%

US91282CKD29 UST 4.250 02/28/29 US TREASURY GOV US USD AAA 51,511.03 37,893.87 0.01%

US91282CKF76 UST 4.125 03/31/31 US TREASURY GOV US USD AAA 14,129,339.17 10,394,187.79 3.18%

US91282CKT70 UST 4.500 05/31/29 US TREASURY GOV US USD AAA 304,271.25 223,835.84 0.07%

US91282CMY48 UST 3.750 04/30/27 US TREASURY GOV US USD AAA 1,253,657.98 922,248.12 0.28%

Total: 327,098,755.89 100.00%

Counterparts

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

No. Major Name Market Value

1 BARCLAYS CAPITAL SECURITIES LIMIT 65,819,578.95

2 GOLDMAN SACHS INTERNATIONAL (PA 64,974,211.76

3 MERRILL LYNCH INTERNATIONAL (PAR 46,760,790.39

Top 5 borrowers in last Month

No. Counterparty Market Value

1 MERRILL LYNCH INTERNATIONAL (PARENT) 51,162,050.33

2 BARCLAYS CAPITAL SECURITIES LIMITED (PARENT) 49,498,811.86

3 GOLDMAN SACHS INTERNATIONAL (PARENT) 46,064,247.80



4 NATIXIS (PARENT) 31,106,616.56

5 JP MORGAN SECS PLC (PARENT) 29,181,133.80
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