
Securities Lending Report

SSTL - HITIF - UK GILT INDEX FUND

Report as at 22/05/2025

Summary of policy

% limit on maximum percentage of book on loan 25%

Revenue Split 75/25 *

Name of the Fund SSTL - HITIF - UK GILT INDEX FUND

Replication Mode Physical replication

ISIN Code GB00B80QG383

Total net assets (AuM) 343,782,482

Reference currency of the fund GBP

Securities lending data - as at 22/05/2025

Currently on loan in GBP (base currency) 12,444,300.04

Current percentage on loan (in % of the fund AuM) 3.62%

Collateral value (cash and securities) in  GBP (base currency) 13,068,605.84

Collateral value (cash and securities) in % of loan 105%

Collateral data - as at 22/05/2025

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

AT0000A269M8 ATGV 0.500 02/20/29 AUSTRIA GOV AT EUR AA1 480,175.58 404,211.81 3.09%

AT0000A2NW83 ATGV 02/20/31 AUSTRIA GOV AT EUR AA1 505,465.56 425,500.92 3.26%

BE0000338476 BEGV 1.600 06/22/47 BELGIUM GOV BE EUR AA3 487,278.41 410,190.97 3.14%

BE0000364738 BEGV 3.450 06/22/42 BELGIUM GOV BE EUR AA3 1,171,724.48 986,357.69 7.55%

FR0000125486 VINCI ODSH VINCI COM FR EUR AA2 1,207,622.75 1,016,576.85 7.78%

FR0014004J31 FRGV 0.750 05/25/53 FRANCE GOV FR EUR AA2 10,227.43 8,609.45 0.07%

FR001400H7V7 FRGV 3.000 05/25/33 FRANCE GOV FR EUR AA2 6,740.37 5,674.04 0.04%

FR001400NBC6 FRGV 2.500 09/24/27 FRANCE GOV FR EUR AA2 1,180,107.93 993,414.88 7.60%

GB00B06YGN05 UKT 4 1/4 12/07/55 UK TREASURY GIL GB GBP AA3 559.01 559.01 0.00%

GB00B0CNHZ09 UKTI 1 1/4 11/22/55 UK TREASURY GIL GB GBP AA3 975,654.93 975,654.93 7.47%

Securities lending statistics

12-month average on loan in GBP (base currency) 21,851,211.74

12-month average on loan as a % of the fund AuM 9.66%

12-month maximum on loan in GBP 41,979,839.42

12-month maximum on loan as a % of the fund AuM 20.44%

Gross Return for the fund over the last 12 months in  (base currency fund) 54,277.47

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0240%

* 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 22/05/2025

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

GB00BPJJKP77 UKT 43/4 10/22/43 UK Treasury GIL GB GBP AA3 1,016,662.47 1,016,662.47 7.78%

GB00BPSNB460 UKT 3 34 03/07/27 UK treasury GIL GB GBP AA3 1,016,661.78 1,016,661.78 7.78%

GB00BQC82D08 UKT 4 3/8 01/31/2040 UK TREASURY GIL GB GBP AA3 1,016,662.32 1,016,662.32 7.78%

GB00BT7J0027 UKT 4 Â½ 03/07/35 Corp UK TREASURY GIL GB GBP AA3 670,984.18 670,984.18 5.13%

JP1024641Q92 JPGV 0.400 09/01/26 JAPAN GOV JP JPY A1 2,394,994.36 12,407.51 0.09%

JP1103581L42 JPGV 0.100 03/20/30 JAPAN GOV JP JPY A1 478,548.73 2,479.17 0.02%

JP1103741Q44 JPGV 0.800 03/20/34 JAPAN GOV JP JPY A1 2,372,311.66 12,290.00 0.09%

JP1103761QA5 JPGV 0.900 09/20/34 JAPAN GOV JP JPY A1 47,533.10 246.25 0.00%

JP1120281P52 JPGV 0.005 03/10/33 JAPAN GOV JP JPY A1 2,398,339.53 12,424.84 0.10%

JP1201151A21 JPGV 2.200 12/20/29 JAPAN GOV JP JPY A1 106,277.25 550.58 0.00%

JP1201521F37 JPGV 1.200 03/20/35 JAPAN GOV JP JPY A1 2,376,521.60 12,311.81 0.09%

JP1201611H69 JPGV 0.600 06/20/37 JAPAN GOV JP JPY A1 695,428.98 3,602.74 0.03%

JP1201781MA3 JPGV 0.500 09/20/41 JAPAN GOV JP JPY A1 190,952,222.25 989,247.26 7.57%

JP1201881Q46 JPGV 1.600 03/20/44 JAPAN GOV JP JPY A1 2,392,019.80 12,392.10 0.09%

JP1300371C98 JPGV 1.900 09/20/42 JAPAN GOV JP JPY A1 191,050,944.39 989,758.70 7.57%

JP1300411DC2 JPGV 1.700 12/20/43 JAPAN GOV JP JPY A1 44,616.45 231.14 0.00%

JP1400031A58 JPGV 2.200 03/20/50 JAPAN GOV JP JPY A1 2,418,219.46 12,527.83 0.10%

US01609W1027 ALIBABA DPRC ALIBABA GDR US USD AAA 8,864.99 6,638.69 0.05%

US5949181045 MICROSOFT ODSH MICROSOFT COM US USD AAA 1,803.46 1,350.55 0.01%

US64110L1061 NETFLIX ODSH NETFLIX COM US USD AAA 1,356,752.31 1,016,025.36 7.77%

US91282CGH88 UST 3.500 01/31/28 US TREASURY GOV US USD AAA 26,586.82 19,909.96 0.15%

US91324P1021 UNITEDHEALTH ODSH UNITEDHEALTH COM US USD AAA 1,357,372.83 1,016,490.05 7.78%

Total: 13,068,605.84 100.00%

Counterparts

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

No. Major Name Market Value



Top 5 borrowers in last Month

No. Counterparty Market Value

1 HSBC BANK PLC (PARENT) 6,455,149.14

2 BANK OF NOVA SCOTIA (PARENT) 5,897,860.20

3 MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT) 91,137.45


	Report 1

