
Securities Lending Report

SSTL - HITIF - 250 INDEX FUND

Report as at 01/07/2025

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) 1,384,348,796

Reference currency of the fund GBP

Securities lending data - as at 01/07/2025

Currently on loan in GBP (base currency) 290,754,477.70

Current percentage on loan (in % of the fund AuM) 21.00%

Collateral value (cash and securities) in  GBP (base currency) 309,659,421.27

Collateral value (cash and securities) in % of loan 107%

Collateral data - as at 01/07/2025

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

AU000000CPU5 COMPUTERSHARE ODSH COMPUTERSHARE COM AU AUD AAA 39.37 18.83 0.00%

AU000000HUB4 HUB24 ODSH HUB24 COM AU AUD AAA 1,962,755.28 938,645.79 0.30%

AU000000IEL5 IDP EDUCATION ODSH IDP EDUCATION COM AU AUD AAA 4.01 1.92 0.00%

AU000000STO6 SANTOS ODSH SANTOS COM AU AUD AAA 7.63 3.65 0.00%

BMG0112X1056 AEGON BM ODSH AEGON BM COM NL EUR AAA 151,880.19 130,101.24 0.04%

CA7800871021 RBC ODSH RBC COM CA CAD AAA 2,395,027.14 1,280,865.92 0.41%

CA8672241079 SUNCOR ENERGY ODSH SUNCOR ENERGY COM CA CAD AAA 1,345,031.67 719,325.97 0.23%

CH0012005267 NOVARTIS ODSH NOVARTIS COM CH CHF 5,381,288.52 4,933,341.14 1.59%

CH0012214059 HOLCIM ODSH HOLCIM COM CH CHF 692,074.99 634,465.52 0.20%

CH0012221716 ABB ODSH ABB COM CH CHF 5,398,449.47 4,949,073.59 1.60%

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 01/07/2025

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

CH0024608827 PARTNERS GROUP ODSH PARTNERS GROUP COM CH CHF 3,103,964.99 2,845,585.80 0.92%

CH0025751329 LOGITECH INTL ODSH LOGITECH INTL COM CH CHF 2,168,132.56 1,987,653.61 0.64%

CH0038863350 NESTLE ODSH NESTLE COM CH CHF 5,307,781.55 4,865,953.02 1.57%

CH0418792922 SIKA ODSH SIKA COM CH CHF 215.39 197.46 0.00%

CNE1000003W8 PETROCHINA ODSH PETROCHINA COM CN HKD 14,821,420.48 1,377,807.57 0.44%

DE0001030716 DEGV 10/10/25 GERMANY GOV DE EUR AAA 5,968,199.25 5,112,385.86 1.65%

DE0001102341 DEGV 2.500 08/15/46 GERMANY GOV DE EUR AAA 2,129,754.03 1,824,356.72 0.59%

DE0001102481 DEGV 08/15/50 GERMANY GOV DE EUR AAA 0.00 0.00 0.00%

DE0001102499 DEGV 02/15/30 GERMANY GOV DE EUR AAA 3,652,767.48 3,128,976.77 1.01%

DE0006599905 MERCK ODSH MERCK COM DE EUR AAA 549,338.99 470,566.21 0.15%

DE0007030009 RHEINMETALL ODSH RHEINMETALL COM DE EUR AAA 7,607,164.49 6,516,330.73 2.10%

DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 11,660,887.69 9,988,767.94 3.23%

DE0007236101 SIEMENS ODSH SIEMENS COM DE EUR AAA 4,646,324.24 3,980,061.88 1.29%

DE0008404005 ALLIANZ ODSH ALLIANZ COM DE EUR AAA 7,607,852.59 6,516,920.16 2.10%

ES0177542018 ORD EUR0.5 (CREST LINE) INTERNATIONAL CONSOLIDATED AIRLINES CST GB GBP AA3 8,048,256.30 8,048,256.30 2.60%

FR0000120578 SANOFI FR ODSH SANOFI FR COM FR EUR AA2 9,816,696.09 8,409,025.26 2.72%

FR0000121014 LVMH ODSH LVMH COM FR EUR AA2 10,692,629.99 9,159,354.11 2.96%

FR0000124141 VEOLIA ENVIRON ODSH VEOLIA ENVIRON COM FR EUR AA2 427,250.99 365,985.09 0.12%

FR0000125486 VINCI ODSH VINCI COM FR EUR AA2 332,390.70 284,727.34 0.09%

FR0000130809 SOCIETE GENERALE ODSH SOCIETE GENERALE COM FR EUR AA2 1,608,898.45 1,378,189.52 0.45%

FR001400NBC6 FRGV 2.500 09/24/27 FRANCE GOV FR EUR AA2 2,350,144.13 2,013,143.85 0.65%

FR001400PM68 FRGV 2.750 02/25/30 FRANCE GOV FR EUR AA2 9,400,575.79 8,052,574.77 2.60%

GB0003718474 GAMES WORKSHOP ODSH GAMES WORKSHOP CST GB GBP AA3 162.20 162.20 0.00%

GB0004544929 ORD GBP0.10 IMPERIAL TOBACCO CST GB GBP AA3 1,411,743.90 1,411,743.90 0.46%

GB0006825383 ORD GBP0.10 PERSIMMON CST GB GBP AA3 1,183,144.32 1,183,144.32 0.38%

GB0007669376 ORD GBP0.15 ST.JAMES PLACE CAP CST GB GBP AA3 1,280,898.56 1,280,898.56 0.41%

GB0007980591 ORD USD0.25 BP PLC CST GB GBP AA3 1,280,889.84 1,280,889.84 0.41%

GB00B0SWJX34 ORD GBP5 LONDON STOCK EXCHANGE CST GB GBP AA3 1,222,174.20 1,222,174.20 0.39%

GB00B128DH60 UKTI 1 1/4 11/22/27 UK TREASURY GIL GB GBP AA3 372,918.00 372,918.00 0.12%

GB00B3LZBF68 UKTI 0 5/8 03/22/40 UK TREASURY GIL GB GBP AA3 9,685,074.91 9,685,074.91 3.13%

GB00B3MYD345 UKTI 0 5/8 11/22/42 UK TREASURY GIL GB GBP AA3 1,024,596.84 1,024,596.84 0.33%

GB00B3MYD345 UKTI 0 5/8 11/22/42 UK TREASURY GIL GB GBP AA3 9,684,998.88 9,684,998.88 3.13%

GB00B63H8491 ROLLS ROYCE ODSH ROLLS ROYCE CST GB GBP AA3 809,697.35 809,697.35 0.26%

GB00BD6K4575 COMPASS GROUP ODSH COMPASS GROUP CST GB GBP AA3 1,042,356.84 1,042,356.84 0.34%

GB00BDR05C01 NATIONAL GRID ODSH NATIONAL GRID CST GB GBP AA3 10,466.39 10,466.39 0.00%

GB00BGDT3G23 RIGHTMOVE ODSH RIGHTMOVE CST GB GBP AA3 942,148.30 942,148.30 0.30%

GB00BLGZ9862 TESCO ODSH TESCO CST GB GBP AA3 301,532.92 301,532.92 0.10%

GB00BM8Z2V59 UKT 1 1/2 07/31/53 UK Treasury GIL GB GBP AA3 4,244,957.16 4,244,957.16 1.37%

GB00BZ1NTB69 UKTI 0 1/8 08/10/28 UK TREASURY GIL GB GBP AA3 1,061,158.25 1,061,158.25 0.34%



Collateral data - as at 01/07/2025

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

IT0003261697 AZIMUT ODSH AZIMUT COM IT EUR 16,199.27 13,876.37 0.00%

IT0003497168 TELECOM IT ODSH TELECOM IT COM IT EUR 240,584.48 206,085.73 0.07%

IT0003856405 LEONARDO ODSH LEONARDO COM IT EUR 582,199.30 498,714.49 0.16%

IT0004764699 BRUNELLO ODSH BRUNELLO COM IT EUR 12,487.20 10,696.59 0.00%

IT0005278236 PIRELLI AND C ODSH PIRELLI AND C COM IT EUR 1,672,821.48 1,432,946.27 0.46%

IT0005495657 SAIPEM ODSH SAIPEM COM IT EUR 1,292,946.45 1,107,543.64 0.36%

JE00B4T3BW64 ORD USD0.01 GLENCORE INTERNATIONAL CST GB GBP AA3 1,411,760.80 1,411,760.80 0.46%

JP1103691P11 JPGV 0.500 12/20/32 JAPAN GOV JP JPY A1 2,618,410.37 13,228.29 0.00%

JP1103731Q12 JPGV 0.600 12/20/33 JAPAN GOV JP JPY A1 1,075,929,530.97 5,435,629.20 1.76%

JP1120231J51 JPGV 0.100 03/10/28 JAPAN GOV JP JPY A1 839,554,098.66 4,241,453.22 1.37%

JP1120231J51 JPGV 0.100 03/10/28 JAPAN GOV JP JPY A1 1,916,958,187.13 9,684,531.93 3.13%

JP1120281P52 JPGV 0.005 03/10/33 JAPAN GOV JP JPY A1 840,203,710.68 4,244,735.08 1.37%

JP1200961785 JPGV 2.100 06/20/27 JAPAN GOV JP JPY A1 51,387.26 259.61 0.00%

JP12009817B7 JPGV 2.100 09/20/27 JAPAN GOV JP JPY A1 103,615.76 523.47 0.00%

JP1201051891 JPGV 2.100 09/20/28 JAPAN GOV JP JPY A1 630,064,477.93 3,183,105.19 1.03%

JP1201161A37 JPGV 2.200 03/20/30 JAPAN GOV JP JPY A1 1,917,060,937.89 9,685,051.03 3.13%

JP1201371C64 JPGV 1.700 06/20/32 JAPAN GOV JP JPY A1 52,018.68 262.80 0.00%

JP1201461D98 JPGV 1.700 09/20/33 JAPAN GOV JP JPY A1 67,568,759.78 341,359.46 0.11%

JP1201601H38 JPGV 0.700 03/20/37 JAPAN GOV JP JPY A1 25,292,385.06 127,777.91 0.04%

JP1201611H69 JPGV 0.600 06/20/37 JAPAN GOV JP JPY A1 177,160.44 895.02 0.00%

JP1201621H91 JPGV 0.600 09/20/37 JAPAN GOV JP JPY A1 132,326.98 668.52 0.00%

JP1201651J76 JPGV 0.500 06/20/38 JAPAN GOV JP JPY A1 11,254,640.26 56,858.79 0.02%

JP1201671K12 JPGV 0.500 12/20/38 JAPAN GOV JP JPY A1 129,177,007.69 652,606.23 0.21%

JP1201881Q46 JPGV 1.600 03/20/44 JAPAN GOV JP JPY A1 1,804,816.76 9,117.99 0.00%

JP1300111372 JPGV 1.700 06/20/33 JAPAN GOV JP JPY A1 1,917,064,423.62 9,685,068.64 3.13%

JP1300341B39 JPGV 2.200 03/20/41 JAPAN GOV JP JPY A1 840,234,203.37 4,244,889.13 1.37%

JP1300601JA9 JPGV 0.900 09/20/48 JAPAN GOV JP JPY A1 5,122,466.72 25,878.86 0.01%

JP1300671L78 JPGV 0.600 06/20/50 JAPAN GOV JP JPY A1 10,415,682.60 52,620.35 0.02%

JP1300711M79 JPGV 0.700 06/20/51 JAPAN GOV JP JPY A1 12,763,372.14 64,480.95 0.02%

JP1300771P16 JPGV 1.600 12/20/52 JAPAN GOV JP JPY A1 90,779,162.32 458,619.13 0.15%

JP1300811Q17 JPGV 1.600 12/20/53 JAPAN GOV JP JPY A1 9,608,686.35 48,543.38 0.02%

JP14000117B7 JPGV 2.400 03/20/48 JAPAN GOV JP JPY A1 745,227.04 3,764.91 0.00%

JP1400131L54 JPGV 0.500 03/20/60 JAPAN GOV JP JPY A1 24,014.11 121.32 0.00%

JP1400171Q50 JPGV 2.200 03/20/64 JAPAN GOV JP JPY A1 243,872.22 1,232.05 0.00%

JP1480021Q54 JPGV 1.000 03/20/34 JAPAN GOV JP JPY A1 1,917,054,217.82 9,685,017.08 3.13%

JP3111200006 ASAHI KASEI ODSH ASAHI KASEI COM JP JPY A1 129,910,948.18 656,314.12 0.21%

JP3122800000 AMADA ODSH AMADA COM JP JPY A1 71,164,798.78 359,526.76 0.12%

JP3134800006 IHI ODSH IHI COM JP JPY A1 1,572,999.10 7,946.84 0.00%

JP3143600009 ITOCHU ODSH ITOCHU COM JP JPY A1 272,332,599.80 1,375,832.70 0.44%



Collateral data - as at 01/07/2025

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

JP3160400002 EISAI ODSH EISAI COM JP JPY A1 6,924,098.63 34,980.76 0.01%

JP3209000003 CASIO COMPUTER ODSH CASIO COMPUTER COM JP JPY A1 53,472,149.55 270,142.95 0.09%

JP3236200006 KEYENCE ODSH KEYENCE COM JP JPY A1 90,639,998.48 457,916.07 0.15%

JP3311400000 CYBERAGENT ODSH CYBERAGENT COM JP JPY A1 119,661,248.33 604,532.32 0.20%

JP3352400000 CITIZEN ODSH CITIZEN COM JP JPY A1 6,399,198.83 32,328.95 0.01%

JP3429800000 ANA ODSH ANA COM JP JPY A1 55,241,499.39 279,081.76 0.09%

JP3493800001 DAI NIPPONPRINTG ODSH DAI NIPPONPRINTG COM JP JPY A1 553,013,998.56 2,793,843.79 0.90%

JP3494600004 SCREEN HLDG ODSH SCREEN HLDG COM JP JPY A1 4,565,999.42 23,067.57 0.01%

JP3519400000 CHUGAI PHARM ODSH CHUGAI PHARM COM JP JPY A1 430,601,498.24 2,175,412.06 0.70%

JP3735400008 NTT ODSH NTT COM JP JPY A1 1,957,119.87 9,887.43 0.00%

JP3788600009 HITACHI ODSH HITACHI COM JP JPY A1 272,768,998.56 1,378,037.40 0.45%

JP3802300008 FAST RETAILING ODSH FAST RETAILING COM JP JPY A1 270,521,999.23 1,366,685.49 0.44%

JP3811000003 FUJIKURA ODSH FUJIKURA COM JP JPY A1 90,619,998.60 457,815.03 0.15%

JP3830800003 BRIDGESTONE ODSH BRIDGESTONE COM JP JPY A1 16,051,499.32 81,092.67 0.03%

JP3910660004 TOKIO MARINEHLDG ODSH TOKIO MARINEHLDG COM JP JPY A1 123,379,198.69 623,315.52 0.20%

KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 40,103,686.99 3,728,061.26 1.20%

NL0000395903 WOLTERS KLUWER ODSH WOLTERS KLUWER COM NL EUR AAA 7,607,952.20 6,517,005.48 2.10%

NL0009446418 NLGV 3.750 01/15/42 NETHERLANDS GOV NL EUR AAA 9,400,577.21 8,052,575.99 2.60%

NL0010071189 NLGV 2.500 01/15/33 NETHERLANDS GOV NL EUR AAA 2,350,143.94 2,013,143.69 0.65%

US02079K3059 ALPHABET ODSH ALPHABET COM US USD AAA 6,821,687.07 4,978,061.86 1.61%

US0231351067 AMAZON.COM ODSH AMAZON.COM COM US USD AAA 7,043,296.55 5,139,779.29 1.66%

US0378331005 APPLE ODSH APPLE COM US USD AAA 5,108,732.99 3,728,049.76 1.20%

US11135F1012 BROADCOM ODSH BROADCOM COM US USD AAA 6,853,761.59 5,001,467.94 1.62%

US1152361010 BROWN & BROWN ODSH BROWN & BROWN COM US USD AAA 2,260,750.16 1,649,761.13 0.53%

US12503M1080 CBOE GLO MARKETS ODSH CBOE GLO MARKETS COM US USD AAA 1,286,153.15 938,558.14 0.30%

US12572Q1058 CME GRP ODSH CME GRP COM US USD AAA 1,286,042.92 938,477.70 0.30%

US14040H1059 CAPITAL ONE FIN ODSH CAPITAL ONE FIN COM US USD AAA 1,286,134.20 938,544.31 0.30%

US20030N1019 COMCAST ODSH COMCAST COM US USD AAA 740,745.94 540,552.37 0.17%

US26884L1098 EQT CORP ODSH EQT CORP COM US USD AAA 5,108,715.35 3,728,036.89 1.20%

US29364G1031 ENTERGY ODSH ENTERGY COM US USD AAA 5,108,721.44 3,728,041.33 1.20%

US30231G1022 EXXON MOBIL ODSH EXXON MOBIL COM US USD AAA 5,108,749.79 3,728,062.02 1.20%

US3377381088 FISERV ODSH FISERV COM US USD AAA 1,856,683.28 1,354,897.13 0.44%

US45866F1049 INTERCONTI EXC ODSH INTERCONTI EXC COM US USD AAA 1,286,124.70 938,537.38 0.30%

US6092071058 MONDELEZ INTL ODSH MONDELEZ INTL COM US USD AAA 357,499.43 260,881.84 0.08%

US65339F1012 NEXTERA ENERGY ODSH NEXTERA ENERGY COM US USD AAA 3,406,092.30 2,485,563.76 0.80%

US6658591044 NORTHERN TRUST ODSH NORTHERN TRUST COM US USD AAA 1,288,059.61 939,949.36 0.30%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 20,540,437.87 14,989,190.99 4.84%

US69331C1080 PG&E US ODSH PG&E US COM US USD AAA 356,668.83 260,275.72 0.08%

US912797PW16 UST BILL 09/11/25 US TREASURY GOV US USD AAA 958,920.87 699,763.47 0.23%



Collateral data - as at 01/07/2025

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

US912810PV44 UST 1.750 01/15/28 US TREASURY GOV US USD AAA 5,802,900.73 4,234,612.13 1.37%

US912810QW18 UST 3.000 05/15/42 US TREASURY GOV US USD AAA 93,714.54 68,387.30 0.02%

US912810RK60 UST 2.500 02/15/45 US TREASURY GOV US USD AAA 71.45 52.14 0.00%

US912810SA79 UST 3.000 02/15/48 US TREASURY GOV US USD AAA 513,933.83 375,038.37 0.12%

US912810SZ21 UST 2.000 08/15/51 US TREASURY GOV US USD AAA 1,443,516.85 1,053,392.82 0.34%

US91282CBW01 UST 0.750 04/30/26 US TREASURY GOV US USD AAA 2,758,755.33 2,013,175.71 0.65%

US91282CDC29 UST 0.125 10/15/26 US TREASURY GOV US USD AAA 11,034,777.76 8,052,525.09 2.60%

US91282CHF14 UST 3.750 05/31/30 US TREASURY GOV US USD AAA 367,016.95 267,827.16 0.09%

US91282CJR34 UST 3.750 12/31/28 US TREASURY GOV US USD AAA 352,005.56 256,872.74 0.08%

US91282CKT70 UST 4.500 05/31/29 US TREASURY GOV US USD AAA 304,523.71 222,223.31 0.07%

US91282CLW90 UST 4.250 11/15/34 US TREASURY GOV US USD AAA 1,026,131.33 748,809.67 0.24%

Total: 309,659,421.27 100.00%

Counterparts

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

No. Major Name Market Value

1 BARCLAYS CAPITAL SECURITIES LIMIT 63,248,603.58

2 GOLDMAN SACHS INTERNATIONAL (PA 60,531,438.47

3 MERRILL LYNCH INTERNATIONAL (PAR 47,931,314.19

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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