
Securities Lending Report

SSTL - HITIF - 250 INDEX FUND

Report as at 19/05/2025

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) 1,259,782,979

Reference currency of the fund GBP

Securities lending data - as at 19/05/2025

Currently on loan in GBP (base currency) 300,261,777.19

Current percentage on loan (in % of the fund AuM) 23.83%

Collateral value (cash and securities) in  GBP (base currency) 318,140,548.68

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

Collateral data - as at 19/05/2025

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

AT0000A04967 ATGV 4.150 03/15/37 AUSTRIA GOV AT EUR AA1 10,387,248.71 8,750,218.46 2.75%

AU000000IGO4 IGO AU ODSH IGO AU COM AU AUD AAA 128.33 61.88 0.00%

CA06849F1080 BARRICK MINING ODSH BARRICK MINING COM US CAD AAA 1,247.00 672.33 0.00%

CA135087M680 CAGV 1.750 12/01/53 CANADA GOV CA CAD AAA 490,703.62 264,565.91 0.08%

CA135087P329 CAGV 2.500 12/01/32 CANADA GOV CA CAD AAA 488,905.16 263,596.26 0.08%

CA8672241079 SUNCOR ENERGY ODSH SUNCOR ENERGY COM CA CAD AAA 34,154.09 18,414.39 0.01%

CH0198251305 COCA COLA ODSH COCA COLA CST GB GBP AA3 1,187,625.02 1,187,625.02 0.37%

CNE1000003W8 PETROCHINA ODSH PETROCHINA COM CN HKD 843,884.57 81,405.75 0.03%

DE0001102440 DEGV 0.500 02/15/28 GERMANY GOV DE EUR AAA 9,582,022.62 8,071,895.99 2.54%

DE0001102499 DEGV 02/15/30 GERMANY GOV DE EUR AAA 1,734,480.80 1,461,126.65 0.46%

Securities lending statistics

12-month average on loan in GBP (base currency) 248,954,336.69

12-month average on loan as a % of the fund AuM 18.88%

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) 428,477.01

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0325%

* 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 19/05/2025

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

DE0001102523 DEGV 11/15/27 GERMANY GOV DE EUR AAA 171,601.40 144,557.02 0.05%

DE0001102614 DEGV 1.800 08/15/53 GERMANY GOV DE EUR AAA 2,012,649.53 1,695,455.99 0.53%

DE0001108546 DEGV PO STR 07/04/40 GERMANY GOV DE EUR AAA 23,253.69 19,588.91 0.01%

DE0001108595 DEGV PO STR 07/04/42 GERMANY GOV DE EUR AAA 657,704.84 554,050.57 0.17%

FR0000120404 ACCOR ODSH ACCOR COM FR EUR AA2 489,693.94 412,518.18 0.13%

FR0000121972 SCHNEIDER ODSH SCHNEIDER COM FR EUR AA2 9,452,804.68 7,963,042.80 2.50%

FR0013286192 FRGV 0.750 05/25/28 FRANCE GOV FR EUR AA2 26.83 22.60 0.00%

FR001400FYQ4 FRGV 2.500 09/24/26 FRANCE GOV FR EUR AA2 10,387,048.01 8,750,049.39 2.75%

GB0000536739 ORD GBP0.10 ASHTEAD GROUP CST GB GBP AA3 8,025,549.39 8,025,549.39 2.52%

GB0002374006 ORD 28 101/108P DIAGEO CST GB GBP AA3 2,669,728.16 2,669,728.16 0.84%

GB0007980591 ORD USD0.25 BP PLC CST GB GBP AA3 4,252,611.61 4,252,611.61 1.34%

GB0008706128 ORD GBP0.25 LLOYDS BANKING GROUP CST GB GBP AA3 1,156,206.00 1,156,206.00 0.36%

GB0031274896 ORD GBP0.25 MARKS & SPENCER CST GB GBP AA3 2,605,672.25 2,605,672.25 0.82%

GB0031348658 ORD 25P BARCLAYS BANK PLC CST GB GBP AA3 4,252,611.93 4,252,611.93 1.34%

GB0031638363 ORD GBP0.01 INTERTEK GROUP CST GB GBP AA3 370,164.28 370,164.28 0.12%

GB0031790826 UKTI 2 01/26/35 UK TREASURY GIL GB GBP AA3 4,927,587.16 4,927,587.16 1.55%

GB00B0SWJX34 ORD GBP5 LONDON STOCK EXCHANGE CST GB GBP AA3 209,779.20 209,779.20 0.07%

GB00B1YW4409 ORD GBP73 19/22P 3I GROUP PLC CST GB GBP AA3 209,429.80 209,429.80 0.07%

GB00B3D4VD98 UKTI 1 1/4 11/22/32 UK TREASURY GIL GB GBP AA3 1,281,331.80 1,281,331.80 0.40%

GB00B3LZBF68 UKTI 0 5/8 03/22/40 UK TREASURY GIL GB GBP AA3 320,334.01 320,334.01 0.10%

GB00B3MYD345 UKTI 0 5/8 11/22/42 UK TREASURY GIL GB GBP AA3 8,750,705.86 8,750,705.86 2.75%

GB00B63H8491 ROLLS ROYCE ODSH ROLLS ROYCE CST GB GBP AA3 1,671,872.57 1,671,872.57 0.53%

GB00BD6K4575 COMPASS GROUP ODSH COMPASS GROUP CST GB GBP AA3 1,671,881.15 1,671,881.15 0.53%

GB00BGDT3G23 RIGHTMOVE ODSH RIGHTMOVE CST GB GBP AA3 1,671,878.37 1,671,878.37 0.53%

GB00BGLP8L22 IMI ODSH IMI CST GB GBP AA3 1,598,880.40 1,598,880.40 0.50%

HK0267001375 CITIC ODSH CITIC COM HK HKD 862,407.04 83,192.53 0.03%

HK0388045442 HKEX ODSH HKEX COM HK HKD 11,235,833.91 1,083,870.38 0.34%

IM00B5VQMV65 GVC HOLDINGS ODSH GVC HOLDINGS CST GB GBP AA3 1,671,882.24 1,671,882.24 0.53%

IT0001250932 HERA ODSH HERA COM IT EUR 2,580.96 2,174.20 0.00%

IT0003242622 TERNA ODSH TERNA COM IT EUR 164.14 138.27 0.00%

IT0003796171 POSTE ITALIANE ODSH POSTE ITALIANE COM IT EUR 249,221.36 209,944.08 0.07%

IT0004776628 BANCA MEDIOLANUM ODSH BANCA MEDIOLANUM COM IT EUR 88.76 74.77 0.00%

IT0005239360 UNI CREDIT ODSH UNI CREDIT COM IT EUR 2,025,181.34 1,706,012.79 0.54%

IT0005278236 PIRELLI AND C ODSH PIRELLI AND C COM IT EUR 466.70 393.15 0.00%

JE00B4T3BW64 ORD USD0.01 GLENCORE INTERNATIONAL CST GB GBP AA3 1,671,881.82 1,671,881.82 0.53%

JP1024671QC8 JPGV 0.600 12/01/26 JAPAN GOV JP JPY A1 1,219,619,163.66 6,299,145.65 1.98%

JP1051701Q76 JPGV 0.600 06/20/29 JAPAN GOV JP JPY A1 66,800,172.38 345,012.63 0.11%

JP1051711Q82 JPGV 0.400 06/20/29 JAPAN GOV JP JPY A1 400,666,925.73 2,069,383.13 0.65%

JP1103731Q12 JPGV 0.600 12/20/33 JAPAN GOV JP JPY A1 1,219,580,812.08 6,298,947.57 1.98%



Collateral data - as at 19/05/2025

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

JP1103741Q44 JPGV 0.800 03/20/34 JAPAN GOV JP JPY A1 1,338,774,685.82 6,914,565.62 2.17%

JP1103751Q74 JPGV 1.100 06/20/34 JAPAN GOV JP JPY A1 1,219,585,501.48 6,298,971.79 1.98%

JP1103761QA5 JPGV 0.900 09/20/34 JAPAN GOV JP JPY A1 1,219,619,146.23 6,299,145.56 1.98%

JP1103771R12 JPGV 1.200 12/20/34 JAPAN GOV JP JPY A1 1,875,001,455.04 9,684,094.52 3.04%

JP1120211G41 JPGV 0.100 03/10/26 JAPAN GOV JP JPY A1 1,339,227,345.94 6,916,903.54 2.17%

JP1120291Q59 JPGV 0.005 03/10/34 JAPAN GOV JP JPY A1 1,342,806,313.94 6,935,388.36 2.18%

JP1201371C64 JPGV 1.700 06/20/32 JAPAN GOV JP JPY A1 9,924,438.41 51,258.20 0.02%

JP1201511EC7 JPGV 1.200 12/20/34 JAPAN GOV JP JPY A1 305,104,891.25 1,575,819.90 0.50%

JP1201761M45 JPGV 0.500 03/20/41 JAPAN GOV JP JPY A1 140,318,352.86 724,722.74 0.23%

JP1201791N14 JPGV 0.500 12/20/41 JAPAN GOV JP JPY A1 50,319,690.02 259,893.47 0.08%

JP1201881Q46 JPGV 1.600 03/20/44 JAPAN GOV JP JPY A1 1,795,184,041.73 9,271,849.84 2.91%

JP1300021001 JPGV 2.400 02/20/30 JAPAN GOV JP JPY A1 214,246.45 1,106.55 0.00%

JP13002717A6 JPGV 2.500 09/20/37 JAPAN GOV JP JPY A1 1,083,928,079.09 5,598,322.04 1.76%

JP1300351B93 JPGV 2.000 09/20/41 JAPAN GOV JP JPY A1 244,241.53 1,261.47 0.00%

JP1300591J79 JPGV 0.700 06/20/48 JAPAN GOV JP JPY A1 1,562,841,482.74 8,071,836.21 2.54%

JP1300711M79 JPGV 0.700 06/20/51 JAPAN GOV JP JPY A1 17,595,255.10 90,876.79 0.03%

JP1400031A58 JPGV 2.200 03/20/50 JAPAN GOV JP JPY A1 1,339,643,368.00 6,919,052.23 2.17%

JP1400041B55 JPGV 2.200 03/20/51 JAPAN GOV JP JPY A1 304,246,695.35 1,571,387.45 0.49%

JP1400051C51 JPGV 2.000 03/20/52 JAPAN GOV JP JPY A1 457,631,432.91 2,363,596.06 0.74%

JP1742811R19 JPGV 01/20/26 JAPAN GOV JP JPY A1 328,228,335.92 1,695,248.94 0.53%

JP3116000005 ASAHI GROUP ODSH ASAHI GROUP COM JP JPY A1 223,725,599.93 1,155,508.36 0.36%

JP3174410005 OJI HOLDINGS ODSH OJI HOLDINGS COM JP JPY A1 132,739.67 685.58 0.00%

JP3188220002 OTSUKA HOLDINGS ODSH OTSUKA HOLDINGS COM JP JPY A1 156,039,999.48 805,922.63 0.25%

JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1 4,218,748.88 21,789.19 0.01%

JP3294460005 INPEX ODSH INPEX COM JP JPY A1 156,496,499.02 808,280.38 0.25%

JP3305530002 COMSYS HOLDINGS ODSH COMSYS HOLDINGS COM JP JPY A1 331,399.98 1,711.63 0.00%

JP3569200003 TOKYU FUDOSAN ODSH TOKYU FUDOSAN COM JP JPY A1 107,504,499.98 555,244.23 0.17%

JP3571400005 TOKYO ELECTRON ODSH TOKYO ELECTRON COM JP JPY A1 154,535,499.76 798,152.12 0.25%

JP3633400001 TOYOTA ODSH TOYOTA COM JP JPY A1 156,435,498.18 807,965.32 0.25%

JP3663900003 SOJITZ ODSH SOJITZ COM JP JPY A1 154,580,999.66 798,387.12 0.25%

JP3705200008 JAPAN AIRLINES ODSH JAPAN AIRLINES COM JP JPY A1 156,474,999.84 808,169.34 0.25%

JP3885780001 MIZUHO ODSH MIZUHO COM JP JPY A1 71,545,498.39 369,521.51 0.12%

KYG017191142 ALIBABA ODSH ALIBABA COM HK HKD 62,274,967.16 6,007,386.09 1.89%

KYG6427A1022 NETEASE ODSH NETEASE COM HK HKD 81,588,371.17 7,870,463.34 2.47%

KYG8208B1014 JD.COM ODSH JD.COM COM HK HKD 82,368,855.14 7,945,753.12 2.50%

KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 11,307.98 1,090.83 0.00%

NL0000226223 STMICROELECTRON ODSH STMICROELECTRON COM IT EUR 943.82 795.07 0.00%

NL0014555419 NLGV 07/15/30 NETHERLANDS GOV NL EUR AAA 2,380,460.84 2,005,300.25 0.63%

NL0015001AM2 NLGV 2.500 07/15/33 NETHERLANDS GOV NL EUR AAA 15,377.36 12,953.89 0.00%



Collateral data - as at 19/05/2025

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

NL0015001XZ6 NLGV 2.500 07/15/34 NETHERLANDS GOV NL EUR AAA 9,581,320.31 8,071,304.37 2.54%

NZFAPE0001S2 F&P HEALTHCARE ODSH F&P HEALTHCARE COM AU AUD AAA 2,378,024.42 1,146,671.37 0.36%

US00287Y1091 ABBVIE ODSH ABBVIE COM US USD AAA 278,488.87 209,744.33 0.07%

US0231351067 AMAZON.COM ODSH AMAZON.COM COM US USD AAA 1,609,996.09 1,212,571.07 0.38%

US0231351067 AMAZON.COM ODSH AMAZON.COM COM US USD AAA 278,413.83 209,687.81 0.07%

US0255371017 AEP INC ODSH AEP INC COM US USD AAA 985,543.92 742,263.94 0.23%

US0378331005 APPLE ODSH APPLE COM US USD AAA 385,687.97 290,481.50 0.09%

US0404132054 ARISTA NETWORKS ODSH ARISTA NETWORKS COM US USD AAA 118,800.74 89,474.96 0.03%

US0846707026 BERKSHIRE ODSH BERKSHIRE COM US USD AAA 1,609,707.04 1,212,353.37 0.38%

US14040H1059 CAPITAL ONE FIN ODSH CAPITAL ONE FIN COM US USD AAA 7,100,639.43 5,347,857.68 1.68%

US1491231015 CATERPILLAR ODSH CATERPILLAR COM US USD AAA 1,609,895.26 1,212,495.13 0.38%

US1890541097 CLOROX ODSH CLOROX COM US USD AAA 1,063,325.13 800,844.98 0.25%

US22788C1053 CROWDSTRIKE HLDG ODSH CROWDSTRIKE HLDG COM US USD AAA 278,302.04 209,603.62 0.07%

US46120E6023 INTUITIVE ODSH INTUITIVE COM US USD AAA 610,932.78 460,124.98 0.14%

US5949181045 MICROSOFT ODSH MICROSOFT COM US USD AAA 3,139,126.62 2,364,238.12 0.74%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 18,430.98 13,881.32 0.00%

US8085131055 CHARLES SCHWAB ODSH CHARLES SCHWAB COM US USD AAA 1,535,196.96 1,156,235.99 0.36%

US8725401090 TJX ODSH TJX COM US USD AAA 5,646,335.44 4,252,546.36 1.34%

US8825081040 TEXAS INSTRUMENT ODSH TEXAS INSTRUMENT COM US USD AAA 5,646,359.58 4,252,564.54 1.34%

US912810FP85 UST 5.375 02/15/31 US TREASURY GOV US USD AAA 97,009.88 73,063.14 0.02%

US912810QB70 UST 4.250 05/15/39 US TREASURY GOV US USD AAA 1,447,196.01 1,089,957.94 0.34%

US912810RS96 UST 2.500 05/15/46 US TREASURY GOV US USD AAA 441,807.10 332,747.71 0.10%

US912810RW09 UST 0.875 02/15/47 US TREASURY GOV US USD AAA 915,225.63 689,303.61 0.22%

US912810TE82 UST 0.125 02/15/52 US TREASURY GOV US USD AAA 425,370.11 320,368.16 0.10%

US912810TM09 UST 4.000 11/15/42 US TREASURY GOV US USD AAA 9,207,404.44 6,934,571.04 2.18%

US912810TM09 UST 4.000 11/15/42 US TREASURY GOV US USD AAA 11,616,807.84 8,749,216.98 2.75%

US912810TQ13 UST 3.875 02/15/43 US TREASURY GOV US USD AAA 11,619,006.19 8,750,872.67 2.75%

US912810UA42 UST 4.625 05/15/54 US TREASURY GOV US USD AAA 10,192,295.91 7,676,343.59 2.41%

US912828R366 UST 1.625 05/15/26 US TREASURY GOV US USD AAA 1,322,296.73 995,889.85 0.31%

US91282CAL54 UST 0.375 09/30/27 US TREASURY GOV US USD AAA 300,889.13 226,615.12 0.07%

US91282CDW82 UST 1.750 01/31/29 US TREASURY GOV US USD AAA 1,701,245.05 1,281,295.37 0.40%

US91282CFV81 UST 4.125 11/15/32 US TREASURY GOV US USD AAA 379,340.03 285,700.54 0.09%

US91282CHA27 UST 3.500 04/30/28 US TREASURY GOV US USD AAA 35,377.41 26,644.55 0.01%

US91282CKQ32 UST 4.375 05/15/34 US TREASURY GOV US USD AAA 2,816,669.15 2,121,378.77 0.67%

US91282CLW90 UST 4.250 11/15/34 US TREASURY GOV US USD AAA 11,371,539.88 8,564,493.03 2.69%

US91282CMD01 UST 4.375 12/31/29 US TREASURY GOV US USD AAA 11,616,519.00 8,748,999.44 2.75%

US91324P1021 UNITEDHEALTH ODSH UNITEDHEALTH COM US USD AAA 4,848,935.34 3,651,983.23 1.15%

US9497461015 WELLS FARGO ODSH WELLS FARGO COM US USD AAA 1,535,200.23 1,156,238.45 0.36%

US9497461015 WELLS FARGO ODSH WELLS FARGO COM US USD AAA 278,688.71 209,894.84 0.07%



Collateral data - as at 19/05/2025

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

US9892071054 ZEBRA TECH ODSH ZEBRA TECH COM US USD AAA 5,646,254.29 4,252,485.24 1.34%

Unknown Company Description UNK CAD 24.93 13.44 0.00%

Total: 318,140,548.68 100.00%

Counterparts

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

No. Major Name Market Value

1 BARCLAYS CAPITAL SECURITIES LIMIT 58,138,107.06

2 GOLDMAN SACHS INTERNATIONAL (PA 54,692,943.74

3 JP MORGAN SECS PLC (PARENT) 51,408,438.81

4 MORGAN STANLEY & CO INTERNATION 41,282,847.48

Top 5 borrowers in last Month

No. Counterparty Market Value

1 GOLDMAN SACHS INTERNATIONAL (PARENT) 53,887,990.78

2 JP MORGAN SECS PLC (PARENT) 44,313,802.18

3 MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT) 42,212,515.69

4 BARCLAYS CAPITAL SECURITIES LIMITED (PARENT) 39,665,796.34

5 NATIXIS (PARENT) 28,104,761.82
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