
Securities Lending Report

SSTL - HITIF - 250 INDEX FUND

Report as at 10/09/2025

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) 1,338,353,650

Reference currency of the fund GBP

Securities lending data - as at 10/09/2025

Currently on loan in GBP (base currency) 306,080,615.41

Current percentage on loan (in % of the fund AuM) 22.87%

Collateral value (cash and securities) in  GBP (base currency) 324,514,111.30

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

Collateral data - as at 10/09/2025

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

AU000000NST8 NORTHERN STAR ODSH NORTHERN STAR COM AU AUD AAA 2,981,623.67 1,452,006.95 0.45%

BE0974293251 A B I ODSH A B I COM BE EUR AA3 3,082,549.11 2,670,839.24 0.82%

BMG491BT1088 INVESCO ODSH INVESCO COM US USD AAA 2,311,608.77 1,707,307.34 0.53%

CA0636711016 BMO ODSH BMO COM CA CAD AAA 151,985.10 81,221.16 0.03%

CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 4,648,701.60 2,484,276.07 0.77%

CA56501R1064 MANULIFE FINANCI ODSH MANULIFE FINANCI COM CA CAD AAA 23,448.91 12,531.15 0.00%

CA6330671034 NATL BK CANADA ODSH NATL BK CANADA COM CA CAD AAA 4,108,380.85 2,195,527.51 0.68%

CA7392391016 POWER CORP CA ODSH POWER CORP CA COM CA CAD AAA 202,300.99 108,110.08 0.03%

CA7800871021 RBC ODSH RBC COM CA CAD AAA 4,389,405.98 2,345,707.94 0.72%

CH0010645932 GIVAUDAN ODSH GIVAUDAN COM CH CHF 5,212,332.99 4,840,576.70 1.49%

Securities lending statistics

12-month average on loan in GBP (base currency) 264,219,753.15

12-month average on loan as a % of the fund AuM 20.10%

12-month maximum on loan in GBP 324,702,997.70

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) 591,137.63

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0450%

* 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 10/09/2025

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

CH0012549785 SONOVA HLDG ODSH SONOVA HLDG COM CH CHF 1,447.20 1,343.98 0.00%

CH0044328745 CHUBB LTD CH ODSH CHUBB LTD CH COM US USD AAA 3,616,104.45 2,670,781.38 0.82%

CH1430134226 AMRIZE ODSH AMRIZE COM CH CHF 1,885,988.47 1,751,475.18 0.54%

DE0005557508 DEUTSCHE TELEKOM ODSH DEUTSCHE TELEKOM COM DE EUR AAA 5,587,682.40 4,841,383.18 1.49%

DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 8,213,525.09 7,116,514.40 2.19%

FI0009014377 ORION ODSH ORION COM FI EUR AA1 792,382.40 686,550.62 0.21%

FR0000120271 TOTALENERGIES ODSH TOTALENERGIES COM FR EUR AA2 3,679,722.53 3,188,253.29 0.98%

FR0000120404 ACCOR ODSH ACCOR COM FR EUR AA2 5,587,658.08 4,841,362.11 1.49%

FR0000121014 LVMH ODSH LVMH COM FR EUR AA2 9,804,083.99 8,494,635.87 2.62%

GB0002634946 ORD 2.5P BAE SYSTEMS CST GB GBP AA3 35,186.77 35,186.77 0.01%

GB0003718474 GAMES WORKSHOP ODSH GAMES WORKSHOP CST GB GBP AA3 663,933.40 663,933.40 0.20%

GB0007669376 ORD GBP0.15 ST.JAMES PLACE CAP CST GB GBP AA3 2,279,865.28 2,279,865.28 0.70%

GB0007980591 ORD USD0.25 BP PLC CST GB GBP AA3 2,536,896.74 2,536,896.74 0.78%

GB0008706128 ORD GBP0.25 LLOYDS BANKING GROUP CST GB GBP AA3 118,635.26 118,635.26 0.04%

GB00B19NLV48 ORD USD0.10 EXPERIAN GROUP LIMITED CST GB GBP AA3 2,961,686.99 2,961,686.99 0.91%

GB00B1L6W962 UKTI 1 1/8 11/22/37 UK TREASURY GIL GB GBP AA3 3,457,173.96 3,457,173.96 1.07%

GB00B24FFM16 UKTI 0 3/4 11/22/47 UK TREASURY GIL GB GBP AA3 3,130,847.56 3,130,847.56 0.96%

GB00B3MYD345 UKTI 0 5/8 11/22/42 UK TREASURY GIL GB GBP AA3 3,457,860.26 3,457,860.26 1.07%

GB00B63H8491 ROLLS ROYCE ODSH ROLLS ROYCE CST GB GBP AA3 5,924.15 5,924.15 0.00%

GB00BMF9LH90 UKTI 0.5/8 03/22/45 UK Treasury GIL GB GBP AA3 1,422.03 1,422.03 0.00%

GB00BPQY8M80 AVIVA ORD GBP0.33  AVIVA ORD GBP0.33 CST GB GBP AA3 537,332.04 537,332.04 0.17%

GB00BQC4R999 UKT 3 3/4 01/29/38 UK Treasury GIL GB GBP AA3 782,711.67 782,711.67 0.24%

GB00BTK05J60 ANGLO AMERCN ODSH ANGLO AMERCN CST GB GBP AA3 670,905.60 670,905.60 0.21%

IM00B5VQMV65 GVC HOLDINGS ODSH GVC HOLDINGS CST GB GBP AA3 1,657,023.21 1,657,023.21 0.51%

IT0000062072 GENERALI ODSH GENERALI COM IT EUR 9,804,531.16 8,495,023.32 2.62%

IT0001347308 BUZZI ODSH BUZZI COM IT EUR 4,116,179.12 3,566,416.08 1.10%

IT0005211237 ITALGAS ODSH ITALGAS COM IT EUR 280.64 243.16 0.00%

IT0005495657 SAIPEM ODSH SAIPEM COM IT EUR 2.32 2.01 0.00%

JP1051671Q49 JPGV 0.400 03/20/29 JAPAN GOV JP JPY A1 214,799,700.71 1,078,459.01 0.33%

JP1051741QB7 JPGV 0.700 09/20/29 JAPAN GOV JP JPY A1 387,831,528.80 1,947,211.31 0.60%

JP1120231J51 JPGV 0.100 03/10/28 JAPAN GOV JP JPY A1 214,733,931.86 1,078,128.80 0.33%

JP1120261M59 JPGV 0.005 03/10/31 JAPAN GOV JP JPY A1 214,775,483.29 1,078,337.42 0.33%

JP1120301R56 JPGV 0.005 03/10/35 JAPAN GOV JP JPY A1 214,765,562.49 1,078,287.61 0.33%

JP1201771M76 JPGV 0.400 06/20/41 JAPAN GOV JP JPY A1 214,814,784.06 1,078,534.74 0.33%

JP1300691M16 JPGV 0.700 12/20/50 JAPAN GOV JP JPY A1 59,395.32 298.21 0.00%

JP3242800005 CANON ODSH CANON COM JP JPY A1 964,263,498.49 4,841,341.28 1.49%

JP3526600006 CHUBU ELEC ODSH CHUBU ELEC COM JP JPY A1 101,750,199.36 510,863.93 0.16%

JP3637300009 TREND MICRO ODSH TREND MICRO COM JP JPY A1 464,129,997.72 2,330,288.06 0.72%

JP3805010000 FUKUOKA FINCL ODSH FUKUOKA FINCL COM JP JPY A1 359,599,999.36 1,805,467.41 0.56%



Collateral data - as at 10/09/2025

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

KYG040111059 ANTA SPORTS ODSH ANTA SPORTS COM HK HKD 94.78 8.99 0.00%

KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 103,155,972.37 9,784,402.05 3.02%

NL0000009538 PHILIPS ODSH PHILIPS COM NL EUR AAA 134,951.99 116,927.60 0.04%

NL0000226223 STMICROELECTRON ODSH STMICROELECTRON COM FR EUR AA2 467,526.78 405,083.20 0.12%

NL0010273215 ASML HOLDING ODSH ASML HOLDING COM NL EUR AAA 9,803,920.00 8,494,493.78 2.62%

NL0011585146 FERRARI ODSH FERRARI COM IT EUR 9,804,284.40 8,494,809.51 2.62%

NL0011872643 ASR NEDERLAND ODSH ASR NEDERLAND COM NL EUR AAA 8,546,495.40 7,405,012.69 2.28%

US0079031078 AMD ODSH AMD COM US USD AAA 42,071.40 31,073.08 0.01%

US02079K1079 ALPHABET ODSH ALPHABET COM US USD AAA 20,265,812.28 14,967,917.78 4.61%

US0231351067 AMAZON.COM ODSH AMAZON.COM COM US USD AAA 5,354,920.46 3,955,035.61 1.22%

US0236081024 AMEREN ODSH AMEREN COM US USD AAA 495.99 366.33 0.00%

US03076C1062 AMERIPRISE FIN ODSH AMERIPRISE FIN COM US USD AAA 3,616,182.19 2,670,838.80 0.82%

US0378331005 APPLE ODSH APPLE COM US USD AAA 15,911,661.91 11,752,030.66 3.62%

US04621X1081 ASSURANT ODSH ASSURANT COM US USD AAA 580,947.19 429,075.81 0.13%

US0605051046 BOFAML ODSH BOFAML COM US USD AAA 25,187,042.44 18,602,638.53 5.73%

US1011371077 BOSTON ODSH BOSTON COM US USD AAA 1,837.53 1,357.16 0.00%

US1491231015 CATERPILLAR ODSH CATERPILLAR COM US USD AAA 3,461,367.11 2,556,495.52 0.79%

US1729674242 CITIGROUP ODSH CITIGROUP COM US USD AAA 24,950,675.49 18,428,062.70 5.68%

US1746101054 CITIZNS FNCL ODSH CITIZNS FNCL COM US USD AAA 2,249,746.96 1,661,617.46 0.51%

US30231G1022 EXXON MOBIL ODSH EXXON MOBIL COM US USD AAA 1,730,012.74 1,277,752.31 0.39%

US3167731005 FIFTH THIRD ODSH FIFTH THIRD COM US USD AAA 941,919.96 695,682.97 0.21%

US3695501086 GENERAL DYNAMICS ODSH GENERAL DYNAMICS COM US USD AAA 25,400,493.82 18,760,289.39 5.78%

US3755581036 GILEAD SCIENCES ODSH GILEAD SCIENCES COM US USD AAA 8,752,845.11 6,464,673.81 1.99%

US37959E1029 GLOBE LIFE ODSH GLOBE LIFE COM US USD AAA 2,411,838.66 1,781,335.10 0.55%

US38141G1040 GOLDMAN SACHS ODSH GOLDMAN SACHS COM US USD AAA 270,427.67 199,732.39 0.06%

US4364401012 HOLOGIC ODSH HOLOGIC COM US USD AAA 1,730,116.32 1,277,828.81 0.39%

US4370761029 HOME DEPOT ODSH HOME DEPOT COM US USD AAA 3,615,950.03 2,670,667.33 0.82%

US4448591028 HUMANA DE ODSH HUMANA DE COM US USD AAA 1,729,854.71 1,277,635.59 0.39%

US4456581077 JB HUNT TRANS ODSH JB HUNT TRANS COM US USD AAA 841,911.00 621,818.38 0.19%

US45841N1072 INTRACTIVE BRK ODSH INTRACTIVE BRK COM US USD AAA 2,210,756.76 1,632,820.09 0.50%

US4592001014 IBM ODSH IBM COM US USD AAA 104,421.32 77,123.47 0.02%

US46625H1005 JP MORGAN ODSH JP MORGAN COM US USD AAA 24,950,596.64 18,428,004.46 5.68%

US5261071071 LII ODSH LII COM US USD AAA 889,021.43 656,613.19 0.20%

US5717481023 MARSH MCLENNAN ODSH MARSH MCLENNAN COM US USD AAA 1,811,671.12 1,338,063.53 0.41%

US58155Q1031 MCKESSON ODSH MCKESSON COM US USD AAA 1,730,008.60 1,277,749.25 0.39%

US58933Y1055 MERCK & CO ODSH MERCK & CO COM US USD AAA 10,699,611.36 7,902,515.87 2.44%

US5949181045 MICROSOFT ODSH MICROSOFT COM US USD AAA 2,641,572.98 1,951,012.21 0.60%

US64110D1046 NETAPP ODSH NETAPP COM US USD AAA 123,119.99 90,933.93 0.03%

US6516391066 NEWMONT CORP ODSH NEWMONT CORP COM US USD AAA 693,073.67 511,890.15 0.16%



Collateral data - as at 10/09/2025

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

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 20,052,176.03 14,810,130.38 4.56%

US6951561090 PACKAGING CORP ODSH PACKAGING CORP COM US USD AAA 763,159.55 563,654.16 0.17%

US7043261079 PAYCHEX ODSH PAYCHEX COM US USD AAA 763,314.39 563,768.52 0.17%

US7757111049 ROLLINS ODSH ROLLINS COM US USD AAA 757,655.76 559,589.17 0.17%

US912810RN00 UST 2.875 08/15/45 US TREASURY GOV US USD AAA 4,681,789.72 3,457,874.90 1.07%

US912810RY64 UST 2.750 08/15/47 US TREASURY GOV US USD AAA 10,286,538.30 7,597,428.49 2.34%

US912810TQ13 UST 3.875 02/15/43 US TREASURY GOV US USD AAA 4,681,826.17 3,457,901.82 1.07%

US91282CAE12 UST 0.625 08/15/30 US TREASURY GOV US USD AAA 4,037,451.94 2,981,980.09 0.92%

US91282CEP23 UST 2.875 05/15/32 US TREASURY GOV US USD AAA 4,681,838.18 3,457,910.69 1.07%

US91282CJH51 UST 2.375 10/15/28 US TREASURY GOV US USD AAA 1,459,467.09 1,077,932.78 0.33%

US91282CKL45 UST 2.125 04/15/29 US TREASURY GOV US USD AAA 365,099.78 269,655.29 0.08%

US91282CLJ89 UST 3.750 08/31/31 US TREASURY GOV US USD AAA 4,680,155.37 3,456,667.80 1.07%

US91282CMS79 UST 3.875 03/15/28 US TREASURY GOV US USD AAA 1,261,226.49 931,516.30 0.29%

Total: 324,514,111.3 100.00%

Counterparts

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

No. Major Name Market Value

1 BARCLAYS CAPITAL SECURITIES LIMIT 119,059,064.11

2 MERRILL LYNCH INTERNATIONAL (PAR 53,427,650.71

Top 5 borrowers in last Month

No. Counterparty Market Value

1 BARCLAYS CAPITAL SECURITIES LIMITED (PARENT) 91,826,668.40

2 NATIXIS (PARENT) 34,666,262.63

3 MERRILL LYNCH INTERNATIONAL (PARENT) 33,170,894.80

4 GOLDMAN SACHS INTERNATIONAL (PARENT) 26,981,130.99

5 JP MORGAN SECS PLC (PARENT) 21,109,058.90
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