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Securities Lending Report
SSTL - HITIF - AMERICAN INDEX FUND
Report as at 24/07/2025

Summary of policy

% limit on maximum percentage of book on loan

30%

Revenue Split

75/25*

Name of the Fund

SSTL - HITIF - AMERICAN INDEX FUND

Replication Mode

Physical replication

ISIN Code

GB00B80QG615

Total net assets (AuM)

16,561,453,446

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 24/07/2025

Currently on loan in GBP (base currency)

1,316,327,868.63

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

7.95%

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

1,561,950,737.83

Collateral value (cash and securities) in % of loan

119%

Securities lending statistics

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

1,055,661,317.47

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

6.77%

12-month maximum on loan in GBP

1,261,252,144.34

12-month maximum on loan as a % of the fund AuM 8.63%
Gross Return for the fund over the last 12 months in (base currency fund) 1,186,636.80
Gross Return for the fund over the last 12 months in % of the fund AuM 0.0076%

Collateral data - as at 24/07/2025

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

BE0003739530 UCB SA ODSH UCB SA COM BE EUR AA3 3,802,788.70 3,290,605.89 0.21%
BE0974293251 ABIODSHABI COM BE EUR AA3 1,360,807.19 1,177,525.37 0.08%
CA0636711016 BMO ODSH BMO COM CA CAD AAA 161,775,209.71 87,614,183.82 5.61%
CA0641491075 BANK NOVA ODSH BANK NOVA COM CA CAD AAA 195,685,187.82 105,979,142.58 6.79%
CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 103,836,288.06 56,235,634.90 3.60%
CA1363851017 CANADIAN NATURAL ODSH CANADIAN NATURAL COM CA CAD AAA 43,319,709.52 23,461,079.11 1.50%
CA56501R1064 MANULIFE FINANCI ODSH MANULIFE FINANCI COM CA CAD AAA 4,948,008.90 2,679,741.61 0.17%
CA6330671034 NATL BK CANADA ODSH NATL BK CANADA COM CA CAD AAA 103,836,348.72 56,235,667.75 3.60%
CA8667961053 SUN LIFE ODSH SUN LIFE COM CA CAD AAA 1,227,371.30 664,719.49 0.04%
CA87807B1076 TC ENERGY ODSH TC ENERGY COM CA CAD AAA 96,796,857.67 52,423,221.68 3.36%




Collateral data - as at 24/07/2025

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

CA8911605092 TD ODSH TD COM CA CAD AAA 96,796,887.71 52,423,237.95 3.36%
DE0001102481 DEGV 08/15/50 GERMANY GOV DE EUR AAA 4,191,660.61 3,627,102.16 0.23%
DE0001102572 DEGV 08/15/52 GERMANY GOV DE EUR AAA 1,047,968.82 906,821.98 0.06%
DEO0007030009 RHEINMETALL ODSH RHEINMETALL COM DE EUR AAA 3,802,791.49 3,290,608.31 0.21%
DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 3,802,834.19 3,290,645.26 0.21%
DE0008404005 ALLIANZ ODSH ALLIANZ COM DE EUR AAA 3,802,640.39 3,290,477.56 0.21%
DE0008430026 MUNICH RE GROUP ODSH MUNICH RE GROUP COM DE EUR AAA 3,802,463.99 3,290,324.92 0.21%
DEO00BU2Z007 DEGV 2.300 02/15/33 GERMANY GOV DE EUR AAA 206.14 178.38 0.00%
FR0000188799 FRGV 3.150 07/25/32 FRANCE GOV FR EUR AA2 2,279,579.05 1,972,551.42 0.13%
FR0014001N38 FRGV 0.100 07/25/31 FRANCE GOV FR EUR AA2 5,156,098.22 4,461,643.42 0.29%
GB0000536739 ORD GBP0.10 ASHTEAD GROUP CST GB GBP AA3 18,820,826.43 18,820,826.43 1.20%
GB0002374006 ORD 28 101/108P DIAGEO CST GB GBP AA3 18,820,816.20 18,820,816.20 1.20%
GB0007188757 ORD GBPO0.10(REGD) RIO TINTO CST GB GBP AA3 18,034,727.34 18,034,727.34 1.15%
GB0007669376 ORD GBPO0.15 ST.JAMES PLACE CAP CST GB GBP AA3 1,121,973.75 1,121,973.75 0.07%
GB0007980591 ORD USDO0.25 BP PLC CST GB GBP AA3 564,306.79 564,306.79 0.04%
GB00OBOSWJX34 ORD GBP5 LONDON STOCK EXCHANGE CST GB GBP AA3 2,679,758.75 2,679,758.75 0.17%
GB00B3D4VD98 UKTI 1 1/4 11/22/32 UK TREASURY GIL GB GBP AA3 19,886,159.19 19,886,159.19 1.27%
GB0OB3LZBF68 UKTI 0 5/8 03/22/40 UK TREASURY GIL GB GBP AA3 4,971,540.01 4,971,540.01 0.32%
IEO00S9YS762 LINDE ODSH LINDE COM us uUsD AAA 24,903,360.12 18,364,632.66 1.18%
IEOOBLP1HW54 AON ODSH AON COM us uUsD AAA 968.98 714.56 0.00%
IEOOBTN1Y115 MEDTRONIC ODSH MEDTRONIC COM us uUsD AAA 24,903,794.64 18,364,953.09 1.18%
IEOOBTN1Y115 MEDTRONIC ODSH MEDTRONIC COM us uUsD AAA 56,616,706.19 41,751,193.68 2.67%
IEOOBY7QL619 JOHNSON CNTRLS ODSH JOHNSON CNTRLS COM us usD AAA 3,239,671.37 2,389,050.09 0.15%
JP1051671Q49 JPGV 0.400 03/20/29 JAPAN GOV JP JPY A1l 720,163,866.54 3,627,063.86 0.23%
JP1201881Q46 JPGV 1.600 03/20/44 JAPAN GOV JP JPY A1l 261,249,528.03 1,315,768.21 0.08%
JP13003119A4 JPGV 2.200 09/20/39 JAPAN GOV JP JPY A1l 495,923,013.23 2,497,687.71 0.16%
JP1300561H93 JPGV 0.800 09/20/47 JAPAN GOV JP JPY A1l 298,823,832.18 1,505,009.03 0.10%
JP14000117B7 JPGV 2.400 03/20/48 JAPAN GOV JP JPY A1l 105,571,958.08 531,707.09 0.03%
JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1l 1,245,616,799.31 6,273,477.31 0.40%
JP3249600002 KYOCERA ODSH KYOCERA COM JP JPY A1l 1,247,868,499.82 6,284,817.87 0.40%
JP3538800008 TDK ODSH TDK COM JP JPY A1l 1,247,740,999.11 6,284,175.72 0.40%
JP3789000001 KANADEVIA ODSH KANADEVIA COM JP JPY A1l 184,757,298.71 930,519.50 0.06%
JP3820000002 FUJI ELECTRIC ODSH FUJI ELECTRIC COM JP JPY A1l 32,348,798.18 162,922.86 0.01%
JP3837800006 HOYA ODSH HOYA COM JP JPY A1l 277,920,499.86 1,399,730.60 0.09%
KYG6427A1022 NETEASE ODSH NETEASE COM HK HKD 18,397,872.51 1,728,311.18 0.11%
KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 66,782,071.96 6,273,562.42 0.40%
KYG9830T1067 XIAOMI ODSH XIAOMI COM HK HKD 66,831,330.42 6,278,189.80 0.40%
NL0000102234 NLGV 4.000 01/15/37 NETHERLANDS GOV NL EUR AAA 519,027.64 449,121.83 0.03%
NLO0000395903 WOLTERS KLUWER ODSH WOLTERS KLUWER COM NL EUR AAA 2,536,164.30 2,194,578.20 0.14%




Collateral data - as at 24/07/2025

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

NL0009446418 NLGV 3.750 01/15/42 NETHERLANDS GOV NL EUR AAA 409.12 354.02 0.00%
NL0010273215 ASML HOLDING ODSH ASML HOLDING COM NL EUR AAA 21,750,249.59 18,820,793.14 1.20%
NLOO15000RP1 NLGV 0.500 07/15/32 NETHERLANDS GOV NL EUR AAA 4,191,874.83 3,627,287.53 0.23%
NL00150012X2 NLGV 2.000 01/15/54 NETHERLANDS GOV NL EUR AAA 22,088.44 19,113.43 0.00%
NLO0015001AM2 NLGV 2.500 07/15/33 NETHERLANDS GOV NL EUR AAA 33,976.03 29,399.93 0.00%
US0010551028 AFLAC ODSH AFLAC COM us usD AAA 1,114,504.48 821,875.65 0.05%
US00130H1059 AES CORP ODSH AES CORP COM us usD AAA 41.81 30.83 0.00%
US0028241000 ABBOTT ODSH ABBOTT COM us usD AAA 2,333,894.83 1,721,097.92 0.11%
US00287Y1091 ABBVIE ODSH ABBVIE COM us usD AAA 2,728,654.66 2,012,208.00 0.13%
US00724F1012 ADOBE ODSH ADOBE COM us usD AAA 1,596,736.02 1,177,490.52 0.08%
US00724F1012 ADOBE ODSH ADOBE COM us usD AAA 50,409,958.94 37,174,115.22 2.38%
Us0090661010 AIRBNB ODSH AIRBNB COM us usD AAA 1,430,321.06 1,054,770.15 0.07%
US0126531013 ALBEMARLE ODSH ALBEMARLE COM us uUsD AAA 3,072.81 2,266.00 0.00%
US0162551016 ALIGN TECHNOLOGY ODSH ALIGN TECHNOLOGY COM us uUsD AAA 1,165,648.96 859,591.43 0.06%
UsS0200021014 ALLSTATE ODSH ALLSTATE COM us uUsD AAA 2,432,183.87 1,793,579.79 0.11%
US02079K1079 ALPHABET ODSH ALPHABET COM us uUsD AAA 20,264,439.13 14,943,725.62 0.96%
US02079K3059 ALPHABET ODSH ALPHABET COM us uUsD AAA 27,156,452.00 20,026,143.58 1.28%
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us uUsD AAA 130,615,161.56 96,320,313.82 6.17%
US0236081024 AMEREN ODSH AMEREN COM us uUsD AAA 1,045,962.55 771,330.37 0.05%
US0258161092 AMERICAN EXPRESS ODSH AMERICAN EXPRESS COM us uUsD AAA 7,339,934.79 5,412,731.68 0.35%
US0268747849 AlG ODSH AIG COM us uUsD AAA 2,129,913.87 1,570,675.03 0.10%
US03073E1055 CENCORA ODSH CENCORA COM us uUsD AAA 2,061,619.96 1,520,312.64 0.10%
US0311001004 AMETEK ODSH AMETEK COM us usD AAA 1,945,496.96 1,434,679.37 0.09%
US0320951017 AMPHENOL ODSH AMPHENOL COM us usD AAA 19,461,603.23 14,351,685.58 0.92%
US0326541051 ANALOG DEVICES ODSH ANALOG DEVICES COM us usD AAA 618.58 456.16 0.00%
US0378331005 APPLE ODSH APPLE COM us usD AAA 74,962,697.16 55,280,186.69 3.54%
US0378331005 APPLE ODSH APPLE COM us usD AAA 56,616,015.04 41,750,684.00 2.67%
US0533321024 AUTOZONE ODSH AUTOZONE COM us usD AAA 1,832,798.33 1,351,571.35 0.09%
US0584981064 BALL ODSH BALL COM us usD AAA 349,432.81 257,684.31 0.02%
US0605051046 BOFAML ODSH BOFAML COM us usD AAA 28,409,439.08 20,950,141.28 1.34%
US0844231029 W R BERKLEY ODSH W R BERKLEY COM us usD AAA 795,728.39 586,798.71 0.04%
US0846707026 BERKSHIRE ODSH BERKSHIRE COM us usD AAA 20,270.45 14,948.16 0.00%
US09073M1045 BIO-TECHNE ODSH BIO-TECHNE COM us usD AAA 109,956.28 81,085.71 0.01%
US0970231058 BOEING ODSH BOEING COM us usD AAA 251,187.11 185,234.40 0.01%
UsS09857L1089 BOOKING HLDG ODSH BOOKING HLDG COM us usD AAA 4,852,926.71 3,578,722.55 0.23%
US1011371077 BOSTON ODSH BOSTON COM us usD AAA 31,416,996.95 23,168,022.53 1.48%
US1101221083 BRISTOL-MYERS ODSH BRISTOL-MYERS COM us uUsD AAA 6,608,724.46 4,873,510.90 0.31%
US11135F1012 BROADCOM ODSH BROADCOM COM us uUsD AAA 44,077,093.64 32,504,032.77 2.08%
US11135F1012 BROADCOM ODSH BROADCOM COM us uUsD AAA 56,616,748.23 41,751,224.68 2.67%




Collateral data - as at 24/07/2025

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

US12514G1085 CDW CORP ODSH CDW CORP COM us usD AAA 7,016,124.04 5,173,941.99 0.33%
US1491231015 CATERPILLAR ODSH CATERPILLAR COM us usD AAA 5,297,840.09 3,906,817.66 0.25%
US1651677353 EXPAND ENERGY ODSH EXPAND ENERGY COM us usD AAA 827,895.59 610,519.96 0.04%
US17275R1023 CISCO SYSTEMS ODSH CISCO SYSTEMS COM us usD AAA 11,806,177.76 8,706,299.74 0.56%
US1729674242 CITIGROUP ODSH CITIGROUP COM us usD AAA 7,871,473.31 5,804,707.28 0.37%
US1912161007 COCA-COLA ODSH COCA-COLA COM us usD AAA 27,446,837.59 20,240,284.35 1.30%
US21037T1097 CONSTELLATION PA ODSH CONSTELLATION PA COM us usD AAA 6,085,560.00 4,487,710.63 0.29%
US22052L1044 CORTEVA ODSH CORTEVA COM us usD AAA 5,429,491.31 4,003,902.00 0.26%
US22160K1051 COSTCO WHOLESALE ODSH COSTCO WHOLESALE COM us usD AAA 44,072,162.93 32,500,396.69 2.08%
US2546871060 WALT DISNEY ODSH WALT DISNEY COM us usD AAA 5,283,628.36 3,896,337.42 0.25%
US25809K1051 DOORDASH ODSH DOORDASH COM us usD AAA 2,904,280.87 2,141,721.08 0.14%
US2788651006 ECOLAB ODSH ECOLAB COM us usD AAA 364.10 268.50 0.00%
US30303M1027 META PLATFORMS ODSH META PLATFORMS COM us uUsD AAA 2,032,435.54 1,498,791.00 0.10%
US31428X1063 FEDEX ODSH FEDEX COM us uUsD AAA 3,607,991.40 2,660,662.51 0.17%
US3379321074 FIRSTENERGY ODSH FIRSTENERGY COM us uUsD AAA 41.18 30.37 0.00%
US3546131018 FRANKLIN RSC ODSH FRANKLIN RSC COM us uUsD AAA 335.62 247.50 0.00%
US36828A1016 GE VERNOVA ODSH GE VERNOVA COM us uUsD AAA 237,132.92 174,870.34 0.01%
US4370761029 HOME DEPOT ODSH HOME DEPOT COM us uUsD AAA 45,421.10 33,495.15 0.00%
US4612021034 INTUIT ODSH INTUIT COM us uUsD AAA 1,097,543.48 809,368.00 0.05%
US46625H1005 JP MORGAN ODSH JP MORGAN COM us uUsD AAA 50,442,907.16 37,198,412.42 2.38%
US4781601046 JOHNSON&JOHNSON ODSH JOHNSON&JOHNSON COM us uUsD AAA 2,129,354.60 1,570,262.60 0.10%
UsS49177J1025 KENVUE ODSH KENVUE COM us uUsD AAA 8,522,824.79 6,285,037.27 0.40%
US5128073062 LAM RESEARCH ODSH LAM RESEARCH COM us usD AAA 7,438,830.99 5,485,661.29 0.35%
US5745991068 MASCO ODSH MASCO COM us usD AAA 249,562.45 184,036.32 0.01%
US5949181045 MICROSOFT ODSH MICROSOFT COM us usD AAA 36,149,484.86 26,657,929.18 1.71%
US5949181045 MICROSOFT ODSH MICROSOFT COM us usD AAA 56,612,971.19 41,748,439.36 2.67%
US5951121038 MICRON TECH ODSH MICRON TECH COM us usD AAA 1,985,601.04 1,464,253.56 0.09%
US61174X1090 MONSTER BEVERAGE ODSH MONSTER BEVERAGE COM us usD AAA 2,014,472.46 1,485,544.38 0.10%
US6174464486 MORGAN STANLEY ODSH MORGAN STANLEY COM us usD AAA 11,806,094.60 8,706,238.41 0.56%
US67066G1040 NVIDIA ODSH NVIDIA COM us usD AAA 18,066,930.87 13,323,204.06 0.85%
US67066G1040 NVIDIA ODSH NVIDIA COM us usD AAA 56,613,567.10 41,748,878.80 2.67%
US6826801036 ONEOK ODSH ONEOK COM us usD AAA 2,371,043.43 1,748,492.63 0.11%
US69331C1080 PG&E US ODSH PG&E US COM us usD AAA 2,434,954.75 1,795,623.13 0.11%
US69608A1088 PALANTIR TECH ODSH PALANTIR TECH COM us usD AAA 48,047,351.05 35,431,843.26 2.27%
US70450Y1038 PAYPAL HLDG ODSH PAYPAL HLDG COM us usD AAA 214,494 .67 158,176.08 0.01%
US7234841010 PINNACLE WEST ODSH PINNACLE WEST COM us usD AAA 430,494.40 317,462.04 0.02%
US7427181091 PROCTER GAMBLE ODSH PROCTER GAMBLE COM us uUsD AAA 3,227,690.06 2,380,214.64 0.15%
US7445731067 PSEG ODSH PSEG COM us uUsD AAA 102,602.69 75,662.91 0.00%
US74762E1029 QUANTA SERVICES ODSH QUANTA SERVICES COM us uUsD AAA 19,066,907.25 14,060,622.58 0.90%




Collateral data - as at 24/07/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
US75886F1075 REGENERON PHARMS ODSH REGENERON PHARMS COM us usD AAA 21,870,657.16 16,128,208.52 1.03%
US78409V1044 S&P GLOBAL ODSH S&P GLOBAL COM us usD AAA 1,596,429.42 1,177,264.42 0.08%
US79466L.3024 SALESFORCE ODSH SALESFORCE COM us usD AAA 1,322,989.80 975,620.22 0.06%
US79466L.3024 SALESFORCE ODSH SALESFORCE COM us usD AAA 2,975,368.18 2,194,143.42 0.14%
US8725901040 T-MOBILE US ODSH T-MOBILE US COM us usD AAA 1,329,658.11 980,537.67 0.06%
US88160R1014 TESLA ODSH TESLA COM us usD AAA 4,509.68 3,325.60 0.00%
US8825081040 TEXAS INSTRUMENT ODSH TEXAS INSTRUMENT COM us usD AAA 56,617,341.93 41,751,662.50 2.67%
UsS912810QD37 UST 4.375 11/15/39 US TREASURY GOV us usD AAA 4,911,003.87 3,621,550.73 0.23%
US9128285W63 UST 0.875 01/15/29 US TREASURY GOV us usD AAA 5,398.69 3,981.19 0.00%
US91282CNC19 UST 4.250 05/15/35 US TREASURY GOV us usD AAA 1,231,839.68 908,402.85 0.06%
US92343E1029 VERISIGN ODSH VERISIGN COM us usD AAA 1,065,423.51 785,681.58 0.05%
US92343V1044 VERIZON ODSH VERIZON COM us usD AAA 2,018,706.48 1,488,666.70 0.10%
US9311421039 WALMART ODSH WALMART COM us uUsD AAA 28,506,407.60 21,021,649.35 1.35%
US9314271084 WALGREENS BOOTS ODSH WALGREENS BOOTS COM us uUsD AAA 138.36 102.03 0.00%
UsS9884981013 YUM! BRANDS ODSH YUM! BRANDS COM us uUsD AAA 1,100,148.75 811,289.22 0.05%
Total: 1,561,950,737.83 100.00%
Geographical allocation of collateral Currency allocation of collateral
0.29 % Origin
H AT
2802 % AU 28.02 %
BE Currency
CA H CAD
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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 | RBC DOMINION SECURITIES INC (PARENT)

303,791,627.59

BNP PARIBAS PRIME BROKERAGE INTL LTD (PARENT)

268,198,665.04

SKANDINAVISKA ENSKILDA BANKEN AB (PARENT)

148,355,272.26

TD SECURITIES INC (PARENT)

107,046,146.84

g w N

HSBC BANK PLC (PARENT)

74,342,134.33
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