
Securities Lending Report

SSTL - HITIF - UK GILT 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 - UK GILT INDEX FUND

Replication Mode Physical replication

ISIN Code GB00B80QG383

Total net assets (AuM) 357,929,126

Reference currency of the fund GBP

Securities lending data - as at 01/07/2025

Currently on loan in GBP (base currency) 43,651,476.35

Current percentage on loan (in % of the fund AuM) 12.20%

Collateral value (cash and securities) in  GBP (base currency) 45,835,650.74

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

Collateral data - as at 01/07/2025

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

AT0000A2NW83 ATGV 02/20/31 AUSTRIA GOV AT EUR AA1 488,968.09 418,852.23 0.91%

CA135087YK42 CAGV 2.000 12/01/41 CANADA GOV CA CAD AAA 136,583.83 73,045.34 0.16%

DE0001030575 DEGV 0.100 04/15/46 GERMANY GOV DE EUR AAA 7,144,256.75 6,119,801.91 13.35%

FR0000125486 VINCI ODSH VINCI COM FR EUR AA2 1,193,539.48 1,022,391.19 2.23%

FR0013154044 FRGV 1.250 05/25/36 FRANCE GOV FR EUR AA2 285,530.53 244,586.71 0.53%

FR0014001N38 FRGV 0.100 07/25/31 FRANCE GOV FR EUR AA2 7,260,036.41 6,218,979.28 13.57%

FR0014004J31 FRGV 0.750 05/25/53 FRANCE GOV FR EUR AA2 7,025,550.04 6,018,117.22 13.13%

FR001400AIN5 FRGV 0.750 02/25/28 FRANCE GOV FR EUR AA2 128,793.95 110,325.47 0.24%

FR001400PM68 FRGV 2.750 02/25/30 FRANCE GOV FR EUR AA2 51,058.54 43,736.97 0.10%

GB00BLPK7227 UKT 0 1/2 01/31/29  UK Treasury GIL GB GBP AA3 713.65 713.65 0.00%

Securities lending statistics

12-month average on loan in GBP (base currency) 18,586,390.60

12-month average on loan as a % of the fund AuM 7.49%

12-month maximum on loan in GBP 43,645,786.20

12-month maximum on loan as a % of the fund AuM 20.04%

Gross Return for the fund over the last 12 months in  (base currency fund) 53,510.94

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0216%

* 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

GB00BLPK7334 UKT 1 1/8 01/31/39 UK Treasury GIL GB GBP AA3 155,237.13 155,237.13 0.34%

GB00BM8Z2S21 UKT 0 7/8 07/31/33 UK Treasury GIL GB GBP AA3 1,028,107.64 1,028,107.64 2.24%

GB00BPJJKN53 UKT 45/8 01/31/34 UK Treasury GIL GB GBP AA3 1,022,332.01 1,022,332.01 2.23%

GB00BPJJKP77 UKT 43/4 10/22/43 UK Treasury GIL GB GBP AA3 1,022,489.43 1,022,489.43 2.23%

GB00BPSNB460 UKT 3 34 03/07/27 UK treasury GIL GB GBP AA3 1,022,489.91 1,022,489.91 2.23%

GB00BPSNBB36 UKT 4 3/8 07/31/54 UK Treasury GIL GB GBP AA3 681,499.32 681,499.32 1.49%

GB00BPSNBG80 UKTI 1 1/4 11/22/2054 UK Treasury GIL GB GBP AA3 12,523.76 12,523.76 0.03%

GB00BZ1NTB69 UKTI 0 1/8 08/10/28 UK TREASURY GIL GB GBP AA3 47.09 47.09 0.00%

JP1120281P52 JPGV 0.005 03/10/33 JAPAN GOV JP JPY A1 2,413,431.41 12,192.73 0.03%

JP1201621H91 JPGV 0.600 09/20/37 JAPAN GOV JP JPY A1 44,108.99 222.84 0.00%

JP1300371C98 JPGV 1.900 09/20/42 JAPAN GOV JP JPY A1 96,668.06 488.37 0.00%

JP1400171Q50 JPGV 2.200 03/20/64 JAPAN GOV JP JPY A1 731,620.63 3,696.17 0.01%

US0231351067 AMAZON.COM ODSH AMAZON.COM COM US USD AAA 1,400,985.39 1,022,355.89 2.23%

US0378331005 APPLE ODSH APPLE COM US USD AAA 820.91 599.05 0.00%

US5949181045 MICROSOFT ODSH MICROSOFT COM US USD AAA 1,401,106.23 1,022,444.07 2.23%

US912810FS25 UST 2.000 01/15/26 US TREASURY GOV US USD AAA 17,101.53 12,479.68 0.03%

US912810TA60 UST 1.750 08/15/41 US TREASURY GOV US USD AAA 4,771,341.21 3,481,841.29 7.60%

US912810TQ13 UST 3.875 02/15/43 US TREASURY GOV US USD AAA 6,972,335.04 5,087,995.80 11.10%

US912810TV08 UST 4.750 11/15/53 US TREASURY GOV US USD AAA 17,040.49 12,435.14 0.03%

US9128282A70 UST 1.500 08/15/26 US TREASURY GOV US USD AAA 1,924,308.83 1,404,246.24 3.06%

US912828R366 UST 1.625 05/15/26 US TREASURY GOV US USD AAA 540,811.64 394,652.20 0.86%

US91282CGC91 UST 3.875 12/31/27 US TREASURY GOV US USD AAA 8,532,748.44 6,226,692.77 13.58%

US91282CGW55 UST 1.250 04/15/28 US TREASURY GOV US USD AAA 17,227.56 12,571.65 0.03%

US91282CJB81 UST 5.000 09/30/25 US TREASURY GOV US USD AAA 17,240.24 12,580.90 0.03%

US91282CKT70 UST 4.500 05/31/29 US TREASURY GOV US USD AAA 2,621,314.68 1,912,879.69 4.17%

Total: 45,835,650.74 100.00%

Counterparts



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

No. Major Name Market Value

1 BANK OF NOVA SCOTIA (PARENT) 37,085,353.54

Top 5 borrowers in last Month

No. Counterparty Market Value

1 BANK OF NOVA SCOTIA (PARENT) 14,176,261.26

2 HSBC BANK PLC (PARENT) 6,477,727.47

3 MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT) 74,560.23
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