
Securities Lending Report

SSTL - HITIF - 250 INDEX FUND

Report as at 07/08/2025

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) 1,367,179,501

Reference currency of the fund GBP

Securities lending data - as at 07/08/2025

Currently on loan in GBP (base currency) 258,675,616.79

Current percentage on loan (in % of the fund AuM) 18.92%

Collateral value (cash and securities) in  GBP (base currency) 274,159,188.01

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

Collateral data - as at 07/08/2025

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

AU000000LYC6 LYNAS RARE ODSH LYNAS RARE COM AU AUD AAA 189,185.28 92,166.36 0.03%

AU000000REA9 REA GROUP ODSH REA GROUP COM AU AUD AAA 2,441,859.25 1,189,613.06 0.43%

AU000000TNE8 TECHNOLOGYONE ODSH TECHNOLOGYONE COM AU AUD AAA 135,984.63 66,248.33 0.02%

BE0974293251 A B I ODSH A B I COM BE EUR AA3 2,123,513.08 1,852,170.15 0.68%

CA0641491075 BANK NOVA ODSH BANK NOVA COM CA CAD AAA 535.00 291.84 0.00%

CA11271J1075 BROOKFIELD CO ODSH BROOKFIELD CO COM CA CAD AAA 3,001,929.88 1,637,535.39 0.60%

CA13321L1085 CAMECO ODSH CAMECO COM CA CAD AAA 8,208.70 4,477.80 0.00%

CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 1,731,139.19 944,326.42 0.34%

CA8667961053 SUN LIFE ODSH SUN LIFE COM CA CAD AAA 212,954.26 116,165.32 0.04%

CA8672241079 SUNCOR ENERGY ODSH SUNCOR ENERGY COM CA CAD AAA 1,762,156.17 961,246.00 0.35%

Securities lending statistics

12-month average on loan in GBP (base currency) 260,116,535.48

12-month average on loan as a % of the fund AuM 19.78%

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) 554,657.01

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0422%

* 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 07/08/2025

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

CH0012214059 HOLCIM ODSH HOLCIM COM CH CHF 83,104.79 77,202.65 0.03%

CH0044328745 CHUBB LTD CH ODSH CHUBB LTD CH COM US USD AAA 3,232,863.69 2,425,254.08 0.88%

CH1430134226 AMRIZE ODSH AMRIZE COM CH CHF 47,588.77 44,208.99 0.02%

CNE1000001Z5 BANK OF CHINA ODSH BANK OF CHINA COM CN HKD 947,885.42 90,585.38 0.03%

CNE1000003G1 ICBC ODSH ICBC COM CN HKD 166,773.77 15,937.86 0.01%

CNE1000003W8 PETROCHINA ODSH PETROCHINA COM CN HKD 86,403.97 8,257.26 0.00%

CNE100003F19 WUXI APPTEC ODSH WUXI APPTEC COM CN HKD 11,912,500.55 1,138,427.04 0.42%

DE0001030724 DEGV 08/15/50 GERMANY GOV DE EUR AAA 0.00 0.00 0.00%

DE0001102572 DEGV 08/15/52 GERMANY GOV DE EUR AAA 1,208,107.20 1,053,735.02 0.38%

DE0005140008 DEUTSCHE BANK ODSH DEUTSCHE BANK COM DE EUR AAA 7,452,681.34 6,500,376.22 2.37%

DE0005557508 DEUTSCHE TELEKOM ODSH DEUTSCHE TELEKOM COM DE EUR AAA 7,452,683.33 6,500,377.96 2.37%

DE0006231004 INFINEON TECHNOL ODSH INFINEON TECHNOL COM DE EUR AAA 3,716,047.52 3,241,210.22 1.18%

DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 7,452,546.20 6,500,258.35 2.37%

DE0007236101 SIEMENS ODSH SIEMENS COM DE EUR AAA 7,452,598.00 6,500,303.53 2.37%

DE0008404005 ALLIANZ ODSH ALLIANZ COM DE EUR AAA 7,452,544.00 6,500,256.43 2.37%

DE000BU27006 DEGV 2.400 11/15/30 GERMANY GOV DE EUR AAA 302,063.76 263,465.99 0.10%

FR0000120578 SANOFI FR ODSH SANOFI FR COM FR EUR AA2 1,148,761.72 1,001,972.72 0.37%

FR001400PM68 FRGV 2.750 02/25/30 FRANCE GOV FR EUR AA2 3,473,402.50 3,029,570.43 1.11%

GB0002374006 ORD 28 101/108P DIAGEO CST GB GBP AA3 2,315,974.27 2,315,974.27 0.84%

GB0003718474 GAMES WORKSHOP ODSH GAMES WORKSHOP CST GB GBP AA3 3,437,370.30 3,437,370.30 1.25%

GB0007669376 ORD GBP0.15 ST.JAMES PLACE CAP CST GB GBP AA3 1,646,919.00 1,646,919.00 0.60%

GB0009895292 ORD USD0.25 ASTRAZENECA CST GB GBP AA3 1,646,382.76 1,646,382.76 0.60%

GB00B0SWJX34 ORD GBP5 LONDON STOCK EXCHANGE CST GB GBP AA3 9,393.00 9,393.00 0.00%

GB00B3MYD345 UKTI 0 5/8 11/22/42 UK TREASURY GIL GB GBP AA3 2,376,176.83 2,376,176.83 0.87%

GB00B421JZ66 UKTI 0 1/2 03/22/50 UK TREASURY GIL GB GBP AA3 3,180,071.28 3,180,071.28 1.16%

GB00B46CGH68 UKTI 0 3/4 03/22/34 UK TREASURY GIL GB GBP AA3 593,776.16 593,776.16 0.22%

GB00B63H8491 ROLLS ROYCE ODSH ROLLS ROYCE CST GB GBP AA3 1,646,916.48 1,646,916.48 0.60%

GB00B7RN0G65 UKTI 0 1/8 03/22/44 UK TREASURY GIL GB GBP AA3 4,196,058.50 4,196,058.50 1.53%

GB00BM8PJY71 NATWEST GRP ODSH NATWEST GRP CST GB GBP AA3 1,646,904.52 1,646,904.52 0.60%

GB00BMF9LJ15 UKTI 0 3/4 11/22/33 UK Treasury GIL GB GBP AA3 795,858.09 795,858.09 0.29%

GB00BMJ6DW54 INFORMA ODSH INFORMA CST GB GBP AA3 1,646,914.11 1,646,914.11 0.60%

IE00B4BNMY34 ACCENTURE ODSH ACCENTURE COM US USD AAA 3,797,511.13 2,848,845.56 1.04%

IE00B8KQN827 EATON CORP ODSH EATON CORP COM US USD AAA 15,453,529.52 11,593,045.40 4.23%

IT0000062072 GENERALI ODSH GENERALI COM IT EUR 9,489,103.04 8,276,583.55 3.02%

IT0000066123 BPER BANCA ODSH BPER BANCA COM IT EUR 1,888,310.76 1,647,022.03 0.60%

IT0000072170 FINECOBANK ODSH FINECOBANK COM IT EUR 4,849,549.53 4,229,873.12 1.54%

IT0000072618 INTESA SANPAOLO ODSH INTESA SANPAOLO COM IT EUR 4,345,371.72 3,790,119.25 1.38%

IT0001347308 BUZZI ODSH BUZZI COM IT EUR 4,849,515.84 4,229,843.73 1.54%

IT0003492391 DIASORIN ODSH DIASORIN COM IT EUR 134,440.79 117,261.92 0.04%



Collateral data - as at 07/08/2025

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

IT0003497168 TELECOM IT ODSH TELECOM IT COM IT EUR 4,639,233.55 4,046,431.36 1.48%

IT0005218380 BANCO BPM ODSH BANCO BPM COM IT EUR 9,489,046.96 8,276,534.64 3.02%

IT0005239360 UNI CREDIT ODSH UNI CREDIT COM IT EUR 3,737,316.01 3,259,761.02 1.19%

JP1051741QB7 JPGV 0.700 09/20/29 JAPAN GOV JP JPY A1 437,503,093.46 2,226,733.25 0.81%

JP1051781R45 JPGV 1.000 03/20/30 JAPAN GOV JP JPY A1 379,198,360.85 1,929,983.15 0.70%

JP1201111968 JPGV 2.200 06/20/29 JAPAN GOV JP JPY A1 207,026,634.00 1,053,691.04 0.38%

JP1201541F90 JPGV 1.200 09/20/35 JAPAN GOV JP JPY A1 381,549,770.77 1,941,950.98 0.71%

JP1201581G90 JPGV 0.500 09/20/36 JAPAN GOV JP JPY A1 207,035,220.07 1,053,734.74 0.38%

JP1300331A99 JPGV 2.000 09/20/40 JAPAN GOV JP JPY A1 207,051,150.46 1,053,815.82 0.38%

JP1300561H93 JPGV 0.800 09/20/47 JAPAN GOV JP JPY A1 138,799.60 706.44 0.00%

JP1300681LA7 JPGV 0.600 09/20/50 JAPAN GOV JP JPY A1 467,164,969.28 2,377,701.52 0.87%

JP1300741N49 JPGV 1.000 03/20/52 JAPAN GOV JP JPY A1 32,426.65 165.04 0.00%

JP1400051C51 JPGV 2.000 03/20/52 JAPAN GOV JP JPY A1 207,060,227.73 1,053,862.02 0.38%

JP1400061D58 JPGV 1.900 03/20/53 JAPAN GOV JP JPY A1 207,016,385.73 1,053,638.88 0.38%

JP1480011Q23 JPGV 0.700 12/20/33 JAPAN GOV JP JPY A1 467,162,100.71 2,377,686.92 0.87%

JP3111200006 ASAHI KASEI ODSH ASAHI KASEI COM JP JPY A1 2,193,999.96 11,166.67 0.00%

JP3112000009 AGC INC ODSH AGC INC COM JP JPY A1 457,698.38 2,329.52 0.00%

JP3242800005 CANON ODSH CANON COM JP JPY A1 3,030,998.26 15,426.69 0.01%

JP3249600002 KYOCERA ODSH KYOCERA COM JP JPY A1 188,298.19 958.37 0.00%

JP3420600003 SEKISUIHOUSE ODSH SEKISUIHOUSE COM JP JPY A1 429,352,499.34 2,185,249.66 0.80%

JP3475350009 DAIICHI SANKYO ODSH DAIICHI SANKYO COM JP JPY A1 8,279,998.17 42,142.21 0.02%

JP3494600004 SCREEN HLDG ODSH SCREEN HLDG COM JP JPY A1 69,147,998.51 351,938.42 0.13%

JP3519400000 CHUGAI PHARM ODSH CHUGAI PHARM COM JP JPY A1 10,359,999.90 52,728.67 0.02%

JP3526600006 CHUBU ELEC ODSH CHUBU ELEC COM JP JPY A1 1,565,998.77 7,970.37 0.00%

JP3726800000 JAPAN TOBACCO ODSH JAPAN TOBACCO COM JP JPY A1 473,899.92 2,411.98 0.00%

JP3735400008 NTT ODSH NTT COM JP JPY A1 3,881,199.84 19,753.91 0.01%

JP3743000006 NH FOODS ODSH NH FOODS COM JP JPY A1 75,600,798.69 384,780.85 0.14%

JP3788600009 HITACHI ODSH HITACHI COM JP JPY A1 841,399.39 4,282.42 0.00%

JP3792600003 HINO MOTORS ODSH HINO MOTORS COM JP JPY A1 510,998.81 2,600.80 0.00%

JP3854600008 HONDA ODSH HONDA COM JP JPY A1 140,795,050.00 716,596.12 0.26%

JP3866800000 PANASONIC HD ODSH PANASONIC HD COM JP JPY A1 1,056,298.67 5,376.18 0.00%

JP3892100003 SMT GROUP ODSH SMT GROUP COM JP JPY A1 2,828,699.08 14,397.06 0.01%

JP3902900004 MUFG ODSH MUFG COM JP JPY A1 7,829,198.12 39,847.80 0.01%

JP3914400001 MURATA MFG ODSH MURATA MFG COM JP JPY A1 644,478,798.51 3,280,165.08 1.20%

KYG017191142 ALIBABA ODSH ALIBABA COM HK HKD 7,223,519.89 690,321.09 0.25%

KYG8208B1014 JD.COM ODSH JD.COM COM HK HKD 35,434,502.50 3,386,324.78 1.24%

KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 80,485,082.90 7,691,617.25 2.81%

KYG9830T1067 XIAOMI ODSH XIAOMI COM HK HKD 431,236.40 41,211.43 0.02%

NL0000226223 STMICROELECTRON ODSH STMICROELECTRON COM FR EUR AA2 1,253,015.09 1,092,904.57 0.40%



Collateral data - as at 07/08/2025

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

NL0000235190 AIRBUS NL ODSH AIRBUS NL COM FR EUR AA2 3,451,259.99 3,010,257.30 1.10%

US00287Y1091 ABBVIE ODSH ABBVIE COM US USD AAA 3,983,319.59 2,988,236.75 1.09%

US0231351067 AMAZON.COM ODSH AMAZON.COM COM US USD AAA 2,468,752.54 1,852,027.41 0.68%

US03076C1062 AMERIPRISE FIN ODSH AMERIPRISE FIN COM US USD AAA 2,468,936.08 1,852,165.10 0.68%

US0378331005 APPLE ODSH APPLE COM US USD AAA 213.24 159.97 0.00%

US12514G1085 CDW CORP ODSH CDW CORP COM US USD AAA 2,254,080.69 1,690,983.26 0.62%

US14040H1059 CAPITAL ONE FIN ODSH CAPITAL ONE FIN COM US USD AAA 2,070,470.87 1,553,241.46 0.57%

US2310211063 CUMMINS ODSH CUMMINS COM US USD AAA 27,099.28 20,329.54 0.01%

US37045V1008 GM ODSH GM COM US USD AAA 8,933,384.79 6,701,714.02 2.44%

US38141G1040 GOLDMAN SACHS ODSH GOLDMAN SACHS COM US USD AAA 268,878.54 201,709.33 0.07%

US4435106079 HUBBELL ODSH HUBBELL COM US USD AAA 105,045.36 78,803.72 0.03%

US46625H1005 JP MORGAN ODSH JP MORGAN COM US USD AAA 1,585,526.69 1,189,442.38 0.43%

US4824801009 KLA CORP ODSH KLA CORP COM US USD AAA 888.27 666.37 0.00%

US4878361082 KELLANOVA ODSH KELLANOVA COM US USD AAA 10,139.68 7,606.66 0.00%

US49271V1008 KEURIG DR PEPPER ODSH KEURIG DR PEPPER COM US USD AAA 4,647,865.56 3,486,770.86 1.27%

US4943681035 KIMBERLY CLARK ODSH KIMBERLY CLARK COM US USD AAA 136.67 102.53 0.00%

US55354G1004 MSCI ODSH MSCI COM US USD AAA 2,468,446.59 1,851,797.89 0.68%

US59156R1086 METLIFE ODSH METLIFE COM US USD AAA 1,601,101.94 1,201,126.74 0.44%

US5949181045 MICROSOFT ODSH MICROSOFT COM US USD AAA 3,149.64 2,362.82 0.00%

US6200763075 MOTOROLA ODSH MOTOROLA COM US USD AAA 3,342,869.31 2,507,778.93 0.91%

US6311031081 NASDAQ ODSH NASDAQ COM US USD AAA 2,468,749.51 1,852,025.14 0.68%

US65249B1098 NEWS CORP ODSH NEWS CORP COM US USD AAA 88.28 66.23 0.00%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 15,271,871.52 11,456,767.83 4.18%

US81762P1021 SERVICENOW ODSH SERVICENOW COM US USD AAA 15,453,619.08 11,593,112.59 4.23%

US8725901040 T-MOBILE US ODSH T-MOBILE US COM US USD AAA 6,781,408.56 5,087,328.25 1.86%

US88339J1051 TRADE DESK ODSH TRADE DESK COM US USD AAA 984,305.04 738,413.38 0.27%

US89832Q1094 TRUIST FINANCIAL ODSH TRUIST FINANCIAL COM US USD AAA 9,007,842.36 6,757,571.16 2.46%

US9029733048 US BANCORP ODSH US BANCORP COM US USD AAA 1,585,619.19 1,189,511.77 0.43%

US912797QF73 UST BILL 10/16/25 US TREASURY GOV US USD AAA 99.19 74.41 0.00%

US912810RD28 UST 3.750 11/15/43 US TREASURY GOV US USD AAA 792,378.59 594,432.55 0.22%

US912810RD28 UST 3.750 11/15/43 US TREASURY GOV US USD AAA 5,593,397.85 4,196,097.41 1.53%

US912810SD19 UST 3.000 08/15/48 US TREASURY GOV US USD AAA 3,169,422.03 2,377,660.94 0.87%

US912810TE82 UST 0.125 02/15/52 US TREASURY GOV US USD AAA 61.22 45.93 0.00%

US912828ZV59 UST 0.500 06/30/27 US TREASURY GOV US USD AAA 1,264,691.57 948,755.87 0.35%

US91282CAE12 UST 0.625 08/15/30 US TREASURY GOV US USD AAA 4,035,149.40 3,027,118.83 1.10%

US91282CEC10 UST 1.875 02/28/27 US TREASURY GOV US USD AAA 5,592,558.55 4,195,467.78 1.53%

US91282CLL36 UST 3.375 09/15/27 US TREASURY GOV US USD AAA 5,591,297.63 4,194,521.85 1.53%

US91282CMR96 UST 4.125 02/29/32 US TREASURY GOV US USD AAA 5,593,444.82 4,196,132.65 1.53%

US91282CMZ13 UST 3.875 04/30/30 US TREASURY GOV US USD AAA 5,593,390.97 4,196,092.25 1.53%



Collateral data - as at 07/08/2025

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

US91282CNL18 UST 3.750 06/30/27 US TREASURY GOV US USD AAA 3,149,786.12 2,362,930.32 0.86%

US98138H1014 WORKDAY ODSH WORKDAY COM US USD AAA 2,126,549.63 1,595,311.05 0.58%

US98978V1035 ZOETIS ODSH ZOETIS COM US USD AAA 10,699,480.99 8,026,617.40 2.93%

Total: 274,159,188.01 100.00%

Counterparts

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

No. Major Name Market Value

1 BARCLAYS CAPITAL SECURITIES LIMIT 80,661,008.13

Top 5 borrowers in last Month

No. Counterparty Market Value

1 BARCLAYS CAPITAL SECURITIES LIMITED (PARENT) 72,001,653.61

2 GOLDMAN SACHS INTERNATIONAL (PARENT) 59,954,982.77

3 NATIXIS (PARENT) 40,201,545.45

4 MERRILL LYNCH INTERNATIONAL (PARENT) 38,329,935.12

5 JP MORGAN SECS PLC (PARENT) 27,668,708.75
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