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Securities Lending Report
SSTL - HITIF - UK GILT INDEX FUND
Report as at 02/10/2025

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) 376,694,568
Reference currency of the fund GBP

* 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

Securities lending data - as at 02/10/2025

Currently on loan in GBP (base currency)

50,602,895.22

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

13.43%

Collateral value (cash and securities) in GBP (base currency)

53,134,200.16

Collateral value (cash and securities) in % of loan

105%

Securities lending statistics

12-month average on loan in GBP (base currency)

22,574,102.90

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

7.87%

12-month maximum on loan in GBP

50,622,288.98

12-month maximum on loan as a % of the fund AuM 18.43%
Gross Return for the fund over the last 12 months in (base currency fund) 59,756.82
Gross Return for the fund over the last 12 months in % of the fund AuM 0.0208%

Collateral data - as at 02/10/2025

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

ATO0000A2CQD2 ATGV 02/20/30 AUSTRIA GOV AT EUR AA1 150,341.74 130,743.32 0.25%
ATOO00A2NW83 ATGV 02/20/31 AUSTRIA GOV AT EUR AA1 23,565.59 20,493.60 0.04%
ATO000A39UW5 ATGV 2.900 02/20/34 AUSTRIA GOV AT EUR AA1 5,217,786.27 4,537,600.03 8.54%
ATOO00A3EPP2 ATGV 2.500 10/20/29 AUSTRIA GOV AT EUR AA1 8,520,489.54 7,409,765.67 13.95%
CH1134540470 ON HLDG ODSH ON HLDG COM us uUsD AAA 693,449.35 513,457.00 0.97%
DEO0001030575 DEGV 0.100 04/15/46 GERMANY GOV DE EUR AAA 19,838.97 17,252.78 0.03%
DEO000BU25042 DEGV 2.400 04/18/30 GERMANY GOV DE EUR AAA 3,450,476.84 3,000,675.57 5.65%
FR0000125486 VINCI ODSH VINCI COM FR EUR AA2 1,176,738.34 1,023,339.72 1.93%
FR0000571150 FRGV 6.000 10/25/25 FRANCE GOV FR EUR AA2 71,417.53 62,107.60 0.12%
FRO01400FTH3 FRGV 3.000 05/25/54 FRANCE GOV FR EUR AA2 6,374,052.52 5,543,136.38 10.43%




Collateral data - as at 02/10/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
FR001400HI98 FRGV 2.750 02/25/29 FRANCE GOV FR EUR AA2 2,332,607.84 2,028,531.04 3.82%
FR001400XJJ3 FRGV 3.750 05/25/56 FRANCE GOV FR EUR AA2 2,208.73 1,920.80 0.00%
FR001400XLW2 FRGV 2.400 09/24/28 FRANCE GOV FR EUR AA2 2,445,956.61 2,127,103.76 4.00%
GBOOBOONY175 UKT 4 3/4 12/07/38 UK TREASURY GIL GB GBP AA3 21,607.82 21,607.82 0.04%
GB00BM822V59 UKT 1 1/2 07/31/53 UK Treasury GIL GB GBP AA3 1,317.29 1,317.29 0.00%
GBOOBMFOLF76 GBGV 4.000 10/22/63 UNITED KINGDOM GIL GB GBP AA3 8,531.18 8,5631.18 0.02%
GBOOBMF9LJ15 UKTI 0 3/4 11/22/33 UK Treasury GIL GB GBP AA3 1,023,433.99 1,023,433.99 1.93%
GBOOBNNGP775 UKT 07/8 01/31/46 UK Treasury GIL GB GBP AA3 319.47 319.47 0.00%
GBOOBPJJKN53 UKT 45/8 01/31/34 UK Treasury GIL GB GBP AA3 1,023,434.95 1,023,434.95 1.93%
GBOOBPJJKP77 UKT 43/4 10/22/43 UK Treasury GIL GB GBP AA3 131,018.69 131,018.69 0.25%
GB00BQC82C90 UKT 4 1/4 07/31/34 UK Treasury GIL GB GBP AA3 7,409,807.85 7,409,807.85 13.95%
GB00BQC82D08 UKT 4 3/8 01/31/2040 UK TREASURY GIL GB GBP AA3 166,874.29 166,874.29 0.31%
GB00OBT7J0027 UKT 4 A, 03/07/35 Corp UK TREASURY GIL GB GBP AA3 2,457,671.29 2,457,671.29 4.63%
JP1201781MA3 JPGV 0.500 09/20/41 JAPAN GOV JP JPY A1l 1,467,963,204.56 7,400,927.33 13.93%
JP13003119A4 JPGV 2.200 09/20/39 JAPAN GOV JP JPY A1l 606,226.56 3,056.37 0.01%
JP1300371C98 JPGV 1.900 09/20/42 JAPAN GOV JP JPY A1l 348,009,437.47 1,754,534.82 3.30%
US02079K1079 ALPHABET ODSH ALPHABET COM us uUsD AAA 3,200.51 2,369.78 0.00%
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us uUsD AAA 1,382,163.19 1,023,407.64 1.93%
US0378331005 APPLE ODSH APPLE COM us uUsD AAA 1,382,074.92 1,023,342.28 1.93%
US5949181045 MICROSOFT ODSH MICROSOFT COM us uUsD AAA 1,381,937.27 1,023,240.36 1.93%
US912810TV08 UST 4.750 11/15/53 US TREASURY GOV us uUsD AAA 843,042.35 624,221.50 1.17%
US91282CMDO1 UST 4.375 12/31/29 US TREASURY GOV us uUsD AAA 2,186,481.01 1,618,955.99 3.05%
Total: 53,134,200.16 100.00%
Geographical allocation of collateral Currency allocation of collateral
10.97 % Origin 10.97 %
H AT
N AU
B BE
17.24% cA 17.24% Currency
l CH B EUR
5.68 % DE B GBP
B DK B JPY
Fl usoD
H FR
23.01% 203 m ﬁ: 23.04 %
Counterparts

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

No. | Major Name

Market Value

1 | BANK OF NOVA SCOTIA (PARENT)

44,105,625.67




Top 5 borrowers in last Month

No. | Counterparty Market Value
BANK OF NOVA SCOTIA (PARENT) 44,055,454.26
HSBC BANK PLC (PARENT) 6,484,268.97
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