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Securities Lending Report
SSTL - HITIF - AMERICAN INDEX FUND
Report as at 21/08/2025

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)

17,201,543,000

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 21/08/2025

Currently on loan in GBP (base currency)

1,528,984,272.33

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

8.89%

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

1,867,842,104.95

Collateral value (cash and securities) in % of loan

122%

Securities lending statistics

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

1,076,448,513.17

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

6.85%

12-month maximum on loan in GBP

1,439,882,736.39

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) 1,215,776.93
Gross Return for the fund over the last 12 months in % of the fund AuM 0.0077%

Collateral data - as at 21/08/2025

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

BE0974293251 ABIODSHABI COM BE EUR AA3 1,239,434.77 1,072,917.91 0.06%
CA0636711016 BMO ODSH BMO COM CA CAD AAA 102,347,247 .81 54,810,286.41 2.93%
CA0641491075 BANK NOVA ODSH BANK NOVA COM CA CAD AAA 172,243,488.34 92,242,000.93 4.94%
CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 167,354,300.52 89,623,681.53 4.80%
CA6330671034 NATL BK CANADA ODSH NATL BK CANADA COM CA CAD AAA 39,108,819.37 20,944,047.22 1.12%
CA7800871021 RBC ODSH RBC COM CA CAD AAA 71,693,130.13 38,394,007.46 2.06%
CA87807B1076 TC ENERGY ODSH TC ENERGY COM CA CAD AAA 92,384,159.74 49,474,728.08 2.65%
CA8911605092 TD ODSH TD COM CA CAD AAA 92,384,166.22 49,474,731.55 2.65%
DE0003811451 DEGV IO STR 08/15/27 GERMANY GOV DE EUR AAA 1,215,563.04 1,052,253.32 0.06%
DE0005557508 DEUTSCHE TELEKOM ODSH DEUTSCHE TELEKOM COM DE EUR AAA 1,149,624.00 995,173.13 0.05%




Collateral data - as at 21/08/2025

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

DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 1,149,520.49 995,083.53 0.05%
DE0007236101 SIEMENS ODSH SIEMENS COM DE EUR AAA 1,149,419.54 994,996.14 0.05%
DEO000BU25042 DEGV 2.400 04/18/30 GERMANY GOV DE EUR AAA 17,928.10 15,519.48 0.00%
DEO00BU2D004 DEGV 2.500 08/15/54 GERMANY GOV DE EUR AAA 4,339,973.12 3,756,901.94 0.20%
ES0177542018 ORD EURO0.5 (CREST LINE) INTERNATIONAL CONSOLIDATED AIRLINES CST GB GBP AA3 27,407,030.71 27,407,030.71 1.47%
FR0000073272 SAFRAN ODSH SAFRAN COM FR EUR AA2 31,696,898.39 27,438,450.82 1.47%
FR0000130809 SOCIETE GENERALE ODSH SOCIETE GENERALE COM FR EUR AA2 766,958.94 663,918.75 0.04%
FR0000131104 BNP ODSH BNP COM FR EUR AA2 33,274,847.10 28,804,403.65 1.54%
FR001400PM68 FRGV 2.750 02/25/30 FRANCE GOV FR EUR AA2 31,087,818.03 26,911,199.82 1.44%
GB0004544929 ORD GBPO0.10 IMPERIAL TOBACCO CST GB GBP AA3 2,263,844.34 2,263,844.34 0.12%
GB0007669376 ORD GBPO0.15 ST.JAMES PLACE CAP CST GB GBP AA3 2,263,998.21 2,263,998.21 0.12%
GB0007980591 ORD USDO0.25 BP PLC CST GB GBP AA3 2,263,999.50 2,263,999.50 0.12%
GB0008706128 ORD GBPO0.25 LLOYDS BANKING GROUP CST GB GBP AA3 417 4.17 0.00%
GB0033195214 ORD 15 5/7P KINGFISHER CST GB GBP AA3 361,846.04 361,846.04 0.02%
GB0OB3LZBF68 UKTI 0 5/8 03/22/40 UK TREASURY GIL GB GBP AA3 12,486,798.85 12,486,798.85 0.67%
GB00B421JZ66 UKTI 0 1/2 03/22/50 UK TREASURY GIL GB GBP AA3 1,556.26 1,556.26 0.00%
GBOOBPSNBB36 UKT 4 3/8 07/31/54 UK Treasury GIL GB GBP AA3 22,852,100.14 22,852,100.14 1.22%
GBOOBPSNBGS80 UKTI 1 1/4 11/22/2054 UK Treasury GIL GB GBP AA3 0.79 0.79 0.00%
IEO00S9YS762 LINDE ODSH LINDE COM us uUsD AAA 25,167,615.36 18,680,038.12 1.00%
IEOOBTN1Y115 MEDTRONIC ODSH MEDTRONIC COM us uUsD AAA 17,504,571.94 12,992,334.25 0.70%
IMOOB5VQMV65 GVC HOLDINGS ODSH GVC HOLDINGS CST GB GBP AA3 1,505,057.02 1,505,057.02 0.08%
JP1103771R12 JPGV 1.200 12/20/34 JAPAN GOV JP JPY A1l 764,414,100.62 3,859,642.19 0.21%
JP12009817B7 JPGV 2.100 09/20/27 JAPAN GOV JP JPY A1l 490,297,865.84 2,475,587.94 0.13%
JP1201111968 JPGV 2.200 06/20/29 JAPAN GOV JP JPY A1l 732,879.65 3,700.42 0.00%
JP1201551FCO JPGV 1.000 12/20/35 JAPAN GOV JP JPY A1l 656,651,372.92 3,315,531.91 0.18%
JP3142500002 IDEMITSU ODSH IDEMITSU COM JP JPY A1l 365,152,688.96 1,843,711.05 0.10%
JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1l 1,116,885,148.54 5,639,321.72 0.30%
JP3236200006 KEYENCE ODSH KEYENCE COM JP JPY A1l 101,735,999.59 513,680.42 0.03%
JP3435000009 SONY GROUP ODSH SONY GROUP COM JP JPY A1l 1,116,843,198.92 5,639,109.91 0.30%
JP3888300005 MITSUI CHEMICALS ODSH MITSUI CHEMICALS COM JP JPY A1l 1,116,807,998.94 5,638,932.18 0.30%
JP3955000009 YOKOGAWA ELEC ODSH YOKOGAWA ELEC COM JP JPY A1l 214,696,199.14 1,084,033.52 0.06%
KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 59,333,207.90 5,636,930.96 0.30%
NL0000102234 NLGV 4.000 01/15/37 NETHERLANDS GOV NL EUR AAA 4,048,525.37 3,504,609.91 0.19%
NL0000226223 STMICROELECTRON ODSH STMICROELECTRON COM FR EUR AA2 1,149,625.49 995,174.42 0.05%
NL0012818504 NLGV 0.750 07/15/28 NETHERLANDS GOV NL EUR AAA 1,524,883.03 1,320,016.47 0.07%
UsS0188021085 ALLIANT ENERGY ODSH ALLIANT ENERGY COM us usD AAA 494,821.79 367,269.20 0.02%
US02079K1079 ALPHABET ODSH ALPHABET COM us uUsD AAA 36,039,004.55 26,749,057.04 1.43%
US02079K1079 ALPHABET ODSH ALPHABET COM us uUsD AAA 53,919,462.39 40,020,383.28 2.14%
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us uUsD AAA 132,864,575.58 98,615,435.00 5.28%




Collateral data - as at 21/08/2025

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

US0320951017 AMPHENOL ODSH AMPHENOL COM us usD AAA 16,690,161.10 12,387,858.01 0.66%
US0378331005 APPLE ODSH APPLE COM us usD AAA 134,211,543.43 99,615,188.47 5.33%
US0378331005 APPLE ODSH APPLE COM us usD AAA 55,563,321.23 41,240,496.72 2.21%
US0404132054 ARISTA NETWORKS ODSH ARISTA NETWORKS COM us usD AAA 55,564,825.36 41,241,613.12 2.21%
US0530151036 ADP ODSH ADP COM us usD AAA 23,098,138.31 17,144,020.12 0.92%
US0605051046 BOFAML ODSH BOFAML COM us usD AAA 16,083,874.40 11,937,856.75 0.64%
US09062X1037 BIOGEN ODSH BIOGEN COM us usD AAA 876,053.96 650,229.32 0.03%
US09857L1089 BOOKING HLDG ODSH BOOKING HLDG COM us usD AAA 479,381.29 355,808.87 0.02%
US11135F1012 BROADCOM ODSH BROADCOM COM us usD AAA 55,564,428.82 41,241,318.80 2.21%
US12572Q1058 CME GRP ODSH CME GRP COM us usD AAA 2,874,617.47 2,133,613.50 0.11%
US1264081035 CSX ODSH CSX COM us usD AAA 28,516,100.66 21,165,368.26 1.13%
US17275R1023 CISCO SYSTEMS ODSH CISCO SYSTEMS COM us usD AAA 16,083,881.94 11,937,862.35 0.64%
US1729674242 CITIGROUP ODSH CITIGROUP COM us uUsD AAA 10,723,224.36 7,959,047.25 0.43%
US20030N1019 COMCAST ODSH COMCAST COM us uUsD AAA 55,565,053.64 41,241,782.56 2.21%
US20825C1045 CONOCOPHILLIPS ODSH CONOCOPHILLIPS COM us uUsD AAA 383.54 284.67 0.00%
US2193501051 CORNING ODSH CORNING COM us uUsD AAA 964,348.80 715,763.97 0.04%
US22160K1051 COSTCO WHOLESALE ODSH COSTCO WHOLESALE COM us uUsD AAA 754,878.62 560,289.93 0.03%
US2521311074 DEXCOM ODSH DEXCOM COM us uUsD AAA 930,221.30 690,433.68 0.04%
US25278X1090 DIAMONDBACK ODSH DIAMONDBACK COM us uUsD AAA 748,909.83 555,859.74 0.03%
US25754A2015 DOMINOS PIZZA ODSH DOMINOS PIZZA COM us uUsD AAA 351,630.83 260,989.26 0.01%
US30212P3038 EXPEDIA GROUP ODSH EXPEDIA GROUP COM us uUsD AAA 726,461.75 539,198.21 0.03%
US30303M1027 META PLATFORMS ODSH META PLATFORMS COM us uUsD AAA 26,680,145.04 19,802,675.75 1.06%
US30303M1027 META PLATFORMS ODSH META PLATFORMS COM us usD AAA 55,564,328.47 41,241,244 .32 2.21%
US3364331070 FIRST SOLAR ODSH FIRST SOLAR COM us usD AAA 5,354,640.72 3,974,349.23 0.21%
US34959E1091 FORTINET ODSH FORTINET COM us usD AAA 753,588.26 559,332.19 0.03%
US3755581036 GILEAD SCIENCES ODSH GILEAD SCIENCES COM us usD AAA 2,052,960.42 1,523,758.94 0.08%
US4364401012 HOLOGIC ODSH HOLOGIC COM us usD AAA 2,508,708.60 1,862,026.72 0.10%
US45168D1046 IDEXX LABS ODSH IDEXX LABS COM us usD AAA 3,002,816.04 2,228,765.71 0.12%
US45337C1027 INCYTE ODSH INCYTE COM us usD AAA 116.14 86.20 0.00%
US45784P1012 INSULET ODSH INSULET COM us usD AAA 680,652.00 505,197.06 0.03%
US4581401001 INTEL ODSH INTEL COM us usD AAA 317,954.77 235,994.04 0.01%
US4612021034 INTUIT ODSH INTUIT COM us usD AAA 38,588,185.93 28,641,123.68 1.53%
US46120E6023 INTUITIVE ODSH INTUITIVE COM us usD AAA 2,491,613.69 1,849,338.45 0.10%
US46625H1005 JP MORGAN ODSH JP MORGAN COM us usD AAA 83,944,437.21 62,305,675.95 3.34%
US4943681035 KIMBERLY CLARK ODSH KIMBERLY CLARK COM us usD AAA 3,070,443.66 2,278,960.63 0.12%
US5184391044 ESTEE LAUDER ODSH ESTEE LAUDER COM us usD AAA 5,354,047.97 3,973,909.28 0.21%
US5500211090 LULULEMON ODSH LULULEMON COM us uUsD AAA 635,965.18 472,029.38 0.03%
US57060D1081 MARKETAXESS ODSH MARKETAXESS COM us uUsD AAA 102,881.27 76,361.07 0.00%
US5949181045 MICROSOFT ODSH MICROSOFT COM us uUsD AAA 56,276,599.42 41,769,909.76 2.24%




Collateral data - as at 21/08/2025

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

US6092071058 MONDELEZ INTL ODSH MONDELEZ INTL COM us usD AAA 1,188,101.35 881,838.75 0.05%
US6174464486 MORGAN STANLEY ODSH MORGAN STANLEY COM us usD AAA 23,216,802.94 17,232,096.00 0.92%
US6311031081 NASDAQ ODSH NASDAQ COM us usD AAA 1,134,755.99 842,244 .48 0.05%
US64110L1061 NETFLIX ODSH NETFLIX COM us usD AAA 1,868,130.53 1,386,573.54 0.07%
US65249B1098 NEWS CORP ODSH NEWS CORP COM us usD AAA 162,203.58 120,391.58 0.01%
US67066G 1040 NVIDIA ODSH NVIDIA COM us usD AAA 76,188,322.57 56,548,892.28 3.03%
US67103H1077 OREILLY AUTO ODSH OREILLY AUTO COM us usD AAA 2,582,736.00 1,916,971.72 0.10%
uUs68902V1070 OTIS WORLDWIDE ODSH OTIS WORLDWIDE COM us usD AAA 7,598,905.91 5,640,099.39 0.30%
US6974351057 PALO ALTO ODSH PALO ALTO COM us usD AAA 3,547,326.61 2,632,915.17 0.14%
US7443201022 PRUDENTIAL FINL ODSH PRUDENTIAL FINL COM us usD AAA 1,445,505.09 1,072,890.29 0.06%
US75886F1075 REGENERON PHARMS ODSH REGENERON PHARMS COM us usD AAA 3,920,169.33 2,909,648.43 0.16%
US7766961061 ROPER TECH ODSH ROPER TECH COM us usD AAA 873,480.31 648,319.09 0.03%
US7782961038 ROSS STORES ODSH ROSS STORES COM us uUsD AAA 583,936.50 433,412.38 0.02%
UsS8716071076 SYNOPSYS ODSH SYNOPSYS COM us uUsD AAA 36,668.93 27,216.60 0.00%
US8725901040 T-MOBILE US ODSH T-MOBILE US COM us uUsD AAA 3,588,324.53 2,663,344.86 0.14%
US8725901040 T-MOBILE US ODSH T-MOBILE US COM us uUsD AAA 55,564,867.34 41,241,644.28 2.21%
US8740541094 TAKE-TWO ODSH TAKE-TWO COM us uUsD AAA 450,937.23 334,696.97 0.02%
Us8807701029 TERADYNE ODSH TERADYNE COM us uUsD AAA 510,363.20 378,804.42 0.02%
US88160R1014 TESLA ODSH TESLA COM us uUsD AAA 410,057.40 304,354.93 0.02%
US8825081040 TEXAS INSTRUMENT ODSH TEXAS INSTRUMENT COM us uUsD AAA 6,055,624.74 4,494,637.23 0.24%
US89417E1091 TRAVELERS ODSH TRAVELERS COM us uUsD AAA 1,445,486.51 1,072,876.50 0.06%
US8962391004 TRIMBLE ODSH TRIMBLE COM us uUsD AAA 555,786.00 412,518.37 0.02%
US9100471096 UNITED ARLNS ODSH UNITED ARLNS COM us usD AAA 909,742.07 675,233.48 0.04%
US912810QC53 UST 4.500 08/15/39 US TREASURY GOV us usD AAA 1,439,118.35 1,068,149.89 0.06%
US912810QL52 UST 4.250 11/15/40 US TREASURY GOV us usD AAA 4,898,644.28 3,635,897.19 0.19%
US912810RY64 UST 2.750 08/15/47 US TREASURY GOV us usD AAA 156,205.64 115,939.76 0.01%
US912810TT51 UST 4.125 08/15/53 US TREASURY GOV us usD AAA 15,339,635.90 11,385,464.19 0.61%
US91282CBJ99 UST 0.750 01/31/28 US TREASURY GOV us usD AAA 73,382,488.30 54,466,331.40 2.92%
US91282CGH88 UST 3.500 01/31/28 US TREASURY GOV us usD AAA 73,382,926.48 54,466,656.63 2.92%
US91282CGK18 UST 1.125 01/15/33 US TREASURY GOV us usD AAA 10,398,513.59 7,718,038.74 0.41%
US91282CJJ18 UST 4.500 11/15/33 US TREASURY GOV us usD AAA 73,382,950.46 54,466,674.43 2.92%
US91282CKG59 UST 4.125 03/31/29 US TREASURY GOV us usD AAA 5,119,512.49 3,799,831.14 0.20%
US91282CKL45 UST 2.125 04/15/29 US TREASURY GOV us usD AAA 21,876,353.61 16,237,180.74 0.87%
US91282CLD10 UST 4.125 07/31/31 US TREASURY GOV us usD AAA 29,149,762.90 21,635,688.34 1.16%
US91282CMG32 UST 4.250 01/31/30 US TREASURY GOV us usD AAA 11,807,600.14 8,763,898.27 0.47%
US91282CMP31 UST 4.125 02/28/27 US TREASURY GOV us usD AAA 73,382,869.38 54,466,614.25 2.92%
US91282CMR96 UST 4.125 02/29/32 US TREASURY GOV us uUsD AAA 73,382,879.27 54,466,621.59 2.92%
US91282CNJ61 UST 4.000 06/30/32 US TREASURY GOV us uUsD AAA 10,120,547.98 7,511,725.66 0.40%
US912834DV73 UST IO STR 05/15/39 US TREASURY GOV us uUsD AAA 8.31 6.17 0.00%




Collateral data - as at 21/08/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
US92345Y1064 VERISK ANALYTICS ODSH VERISK ANALYTICS COM us usD AAA 1,100,734.40 816,992.80 0.04%
US92532F1003 VERTEX PHARMS ODSH VERTEX PHARMS COM us usD AAA 2,941,925.60 2,183,571.29 0.12%
US9581021055 WESTERN DIGITAL ODSH WESTERN DIGITAL COM us usD AAA 711,772.39 528,295.40 0.03%
US98138H1014 WORKDAY ODSH WORKDAY COM us usD AAA 1,431,367.07 1,062,396.70 0.06%
US9892071054 ZEBRA TECH ODSH ZEBRA TECH COM us usD AAA 449,796.24 333,850.10 0.02%
Total: 1,867,842,104.95 100.00%
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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)

312,355,374.57

BNP PARIBAS PRIME BROKERAGE INTL LTD (PARENT)

212,925,389.52

SKANDINAVISKA ENSKILDA BANKEN AB (PARENT)

205,298,234.56

TD SECURITIES INC (PARENT)

152,240,514.19

oW N

HEALTHCARE OF ONTARIO PENSION PLAN TRUST FUND (PARENT)

120,120,231.56
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