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Securities Lending Report
SSTL - HITIF - AMERICAN INDEX FUND
Report as at 06/06/2025

Summary of policy

% limit on maximum percentage of book on loan

25%

Revenue Split

75/25*

Name of the Fund

SSTL - HITIF - AMERICAN INDEX FUND

Replication Mode

Physical replication

ISIN Code GB00B80QG615
Total net assets (AuM) 15,296,880,485
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 06/06/2025

Currently on loan in GBP (base currency)

1,165,680,436.29

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

7.62%

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

1,382,674,437.07

Collateral value (cash and securities) in % of loan

119%

Securities lending statistics

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

1,061,066,683.22

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

6.84%

12-month maximum on loan in GBP

1,447,846,633.57

12-month maximum on loan as a % of the fund AuM 10.18%

Gross Return for the fund over the last 12 months in (base currency fund) 1,191,860.06

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0077%

Collateral data - as at 06/06/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
BMG677491539 OOIL ODSH OOIL COM HK HKD 15,471.16 0.00%
CA0636711016 BMO ODSH BMO COM CA CAD AAA 160,861,164.46 86,673,220.97 6.27%
CA0641491075 BANK NOVA ODSH BANK NOVA COM CA CAD AAA 115,584,304.22 62,277,703.72 4.50%
CA135087R713 CAGV 3.500 03/01/34 CANADA GOV CA CAD AAA 39,965.62 0.00%
CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 58,767,475.01 31,664,363.27 2.29%
CA1366812024 CDN TIRE ODSH CDN TIRE COM CA CAD AAA 132,475.95 0.01%
CA33767E2024 FIRSTSERVICE ODSH FIRSTSERVICE REI CA CAD AAA 1,052,425.91 567,055.10 0.04%
CA39138C1068 GREAT WEST LIFE ODSH GREAT WEST LIFE COM CA CAD AAA 8,943,304.44 4,818,720.57 0.35%
CA6330671034 NATL BK CANADA ODSH NATL BK CANADA COM CA CAD AAA 13,413,813.00 7,227,464.64 0.52%
CA7800871021 RBC ODSH RBC COM CA CAD AAA 45,276,474.50 24,395,309.41 1.76%




Collateral data - as at 06/06/2025

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

CA87807B1076 TC ENERGY ODSH TC ENERGY COM CA CAD AAA 102,170,483.98 55,050,235.18 3.98%
CA8911605092 TD ODSH TD COM CA CAD AAA 102,170,396.79 55,050,188.20 3.98%
CA9628791027 WHEATON PRECIOUS ODSH WHEATON PRECIOUS COM CA CAD AAA 680.74 366.79 0.00%
CHO0012214059 HOLCIM ODSH HOLCIM COM CH CHF 4,107,359.58 3,685,383.20 0.27%
CHO0012221716 ABB ODSH ABB COM CH CHF 4,107,376.27 3,685,398.18 0.27%
CHO0418792922 SIKA ODSH SIKA COM CH CHF 2,043,373.19 1,833,443.87 0.13%
CHO0432492467 ALCON ODSH ALCON COM CH CHF 4,107,398.87 3,685,418.46 0.27%
DE0008402215 HANNOVER RUECK ODSH HANNOVER RUECK COM DE EUR AAA 654,524.32 551,174.94 0.04%
FR0000052292 HERMES INTL ODSH HERMES INTL COM FR EUR AA2 304,496.78 256,416.74 0.02%
FR0000073272 SAFRAN ODSH SAFRAN COM FR EUR AA2 2,478,929.57 2,087,506.63 0.15%
FR0000120321 L OREAL ODSH L OREAL COM FR EUR AA2 10,670,588.05 8,985,702.36 0.65%
FR0000120693 PERNOD RICARD ODSH PERNOD RICARD COM FR EUR AA2 5,616,720.43 4,729,840.36 0.34%
FR0000121014 LVMH ODSH LVMH COM FR EUR AA2 14,836,713.54 12,493,996.70 0.90%
FR0000121329 THALES ODSH THALES COM FR EUR AA2 9,405,962.09 7,920,760.82 0.57%
FR0000125338 CAPGEMINI ODSH CAPGEMINI COM FR EUR AA2 9,406,008.58 7,920,799.97 0.57%
FR0000125486 VINCI ODSH VINCI COM FR EUR AA2 9,145.71 7,701.60 0.00%
FR0000130809 SOCIETE GENERALE ODSH SOCIETE GENERALE COM FR EUR AA2 4,804,131.93 4,045,559.57 0.29%
GB0002875804 ORD 25P BRITISH AMERICAN TOBACCO CST GB GBP AA3 7,920,879.85 7,920,879.85 0.57%
GB0003718474 GAMES WORKSHOP ODSH GAMES WORKSHOP CST GB GBP AA3 816,938.10 816,938.10 0.06%
GB0006825383 ORD GBP0.10 PERSIMMON CST GB GBP AA3 9,034.08 9,034.08 0.00%
GB0007188757 ORD GBPO0.10(REGD) RIO TINTO CST GB GBP AA3 158,383.37 158,383.37 0.01%
GB0007980591 ORD USDO0.25 BP PLC CST GB GBP AA3 7,928,905.86 7,928,905.86 0.57%
GB00OBOSWJX34 ORD GBP5 LONDON STOCK EXCHANGE CST GB GBP AA3 699,528.40 699,528.40 0.05%
GB00B421JZ66 UKTI 0 1/2 03/22/50 UK TREASURY GIL GB GBP AA3 8,676,596.59 8,676,596.59 0.63%
GB00B63H8491 ROLLS ROYCE ODSH ROLLS ROYCE CST GB GBP AA3 1,542,612.98 1,542,612.98 0.11%
GB00BD6K4575 COMPASS GROUP ODSH COMPASS GROUP CST GB GBP AA3 7,742.04 7,742.04 0.00%
GB00OBGLP8L22 IMI ODSH IMI CST GB GBP AA3 593,575.68 593,575.68 0.04%
GB0OBL6K5J42 ENDEAVOUR MING ODSH ENDEAVOUR MING CST GB GBP AA3 90,405.54 90,405.54 0.01%
GB00BLGZ9862 TESCO ODSH TESCO CST GB GBP AA3 2,400,981.14 2,400,981.14 0.17%
GB0OOBM8PJY71 NATWEST GRP ODSH NATWEST GRP CST GB GBP AA3 727,814.16 727,814.16 0.05%
GB00BMJ6DW54 INFORMA ODSH INFORMA CST GB GBP AA3 747,947.30 747,947.30 0.05%
GB00OBP6MXD84 SHELL ODSH SHELL CST GB GBP AA3 7,412.21 7,412.21 0.00%
HK1093012172 CSPC PHARMA ODSH CSPC PHARMA COM HK HKD 1,925,127.37 180,521.59 0.01%
IEO00S9YS762 LINDE ODSH LINDE COM us usD AAA 9,770,309.95 7,227,317.56 0.52%
IEOOBK9ZQ967 TRANE TECH ODSH TRANE TECH COM us usD AAA 33,197.24 24,556.74 0.00%
ITO000072618 INTESA SANPAOLO ODSH INTESA SANPAOLO COM IT EUR 4,804,173.10 4,045,594.24 0.29%
JEOOB4T3BW64 ORD USDO0.01 GLENCORE INTERNATIONAL CST GB GBP AA3 7,734.16 7,734.16 0.00%
JP3111200006 ASAHI KASEI ODSH ASAHI KASEI COM JP JPY A1l 113,391,358.08 581,439.28 0.04%
JP3119600009 AJINOMOTO ODSH AJINOMOTO COM JP JPY A1l 250,742,198.99 1,285,736.11 0.09%




Collateral data - as at 06/06/2025

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

JP3209000003 CASIO COMPUTER ODSH CASIO COMPUTER COM JP JPY A1l 137,987,499.93 707,561.44 0.05%
JP3249600002 KYOCERA ODSH KYOCERA COM JP JPY A1l 775,540,699.57 3,976,756.55 0.29%
JP3304200003 KOMATSU ODSH KOMATSU COM JP JPY A1l 992,786,998.42 5,090,735.02 0.37%
JP3311400000 CYBERAGENT ODSH CYBERAGENT COM JP JPY A1l 102,599,999.32 526,104.20 0.04%
JP3352400000 CITIZEN ODSH CITIZEN COM JP JPY A1l 108,549,999.00 556,614.14 0.04%
JP3371200001 SHIN-ETSU CHEM ODSH SHIN-ETSU CHEM COM JP JPY A1l 1,744,387,498.59 8,944,732.90 0.65%
JP3421800008 SECOM ODSH SECOM COM JP JPY A1l 4,217,598.58 21,626.67 0.00%
JP3475350009 DAIICHI SANKYO ODSH DAIICHI SANKYO COM JP JPY A1l 788,655,499.75 4,044,005.59 0.29%
JP3519400000 CHUGAI PHARM ODSH CHUGAI PHARM COM JP JPY A1l 250,665,098.47 1,285,340.76 0.09%
JP3526600006 CHUBU ELEC ODSH CHUBU ELEC COM JP JPY A1l 329,726,948.31 1,690,747.89 0.12%
JP3733000008 NEC ODSH NEC COM JP JPY A1l 216,369,999.27 1,109,485.05 0.08%
JP3820000002 FUJI ELECTRIC ODSH FUJI ELECTRIC COM JP JPY A1l 880,896,999.24 4,516,994.29 0.33%
JP3835250006 BAYCURRENT ODSH BAYCURRENT COM JP JPY A1l 116,161,498.90 595,643.79 0.04%
JP3888300005 MITSUI CHEMICALS ODSH MITSUI CHEMICALS COM JP JPY A1l 347,646,598.18 1,782,634.86 0.13%
KYG596691041 MEITUAN ODSH MEITUAN COM HK HKD 43,143,115.55 4,045,583.66 0.29%
KYG6427A1022 NETEASE ODSH NETEASE COM HK HKD 28,779,777.94 2,698,715.61 0.20%
KYG8208B1014 JD.COM ODSH JD.COM COM HK HKD 43,143,200.01 4,045,591.58 0.29%
KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 95,662,794.98 8,970,419.39 0.65%
KYG9830T1067 XIAOMI ODSH XIAOMI COM HK HKD 43,143,218.99 4,045,593.36 0.29%
NLO0000395903 WOLTERS KLUWER ODSH WOLTERS KLUWER COM NL EUR AAA 4,340,235.49 3,654,912.37 0.26%
US0028241000 ABBOTT ODSH ABBOTT COM us uUsD AAA 2,548,205.35 1,884,964.69 0.14%
UsS0200021014 ALLSTATE ODSH ALLSTATE COM us uUsD AAA 4,749.15 3,513.05 0.00%
US02079K1079 ALPHABET ODSH ALPHABET COM us usD AAA 74,996,031.53 55,476,247.76 4.01%
US02079K3059 ALPHABET ODSH ALPHABET COM us usD AAA 34,905,301.57 25,820,235.00 1.87%
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us usD AAA 109,625,700.13 81,092,590.86 5.86%
US03662Q1058 ANSYS ODSH ANSYS COM us usD AAA 67,443,362.76 49,889,369.15 3.61%
US0378331005 APPLE ODSH APPLE COM us usD AAA 126,022,154.66 93,221,416.28 6.74%
US0378331005 APPLE ODSH APPLE COM us usD AAA 74,992,171.60 55,473,392.48 4.01%
US0382221051 APPLIED ODSH APPLIED COM us usD AAA 73,695,256.70 54,514,035.42 3.94%
US04621X1081 ASSURANT ODSH ASSURANT COM us usD AAA 762,922.40 564,350.82 0.04%
US0605051046 BOFAML ODSH BOFAML COM us usD AAA 60,775.42 44,956.94 0.00%
US0846707026 BERKSHIRE ODSH BERKSHIRE COM us usD AAA 89,195.48 65,979.90 0.00%
UsS09857L1089 BOOKING HLDG ODSH BOOKING HLDG COM us usD AAA 32,976,297.08 24,393,307.08 1.76%
US1011371077 BOSTON ODSH BOSTON COM us usD AAA 71,892,595.80 53,180,566.69 3.85%
US1101221083 BRISTOL-MYERS ODSH BRISTOL-MYERS COM us usD AAA 33,236,758.77 24,585,976.44 1.78%
US11135F1012 BROADCOM ODSH BROADCOM COM us usD AAA 22,143,489.39 16,380,036.10 1.18%
US12541W2098 CH ROBINSON ODSH CH ROBINSON COM us uUsD AAA 67,915.01 50,238.26 0.00%
US14149Y1082 CARDINAL HEALTH ODSH CARDINAL HEALTH COM us uUsD AAA 3,626,802.92 2,682,827.52 0.19%
US17275R1023 CISCO SYSTEMS ODSH CISCO SYSTEMS COM us uUsD AAA 89,628.37 66,300.12 0.00%




Collateral data - as at 06/06/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
US1890541097 CLOROX ODSH CLOROX COM us usD AAA 22,536,178.20 16,670,516.82 1.21%
US1941621039 COLGATE ODSH COLGATE COM us usD AAA 16,070,974.80 11,888,060.76 0.86%
US2058871029 CONAGRA BRANDS ODSH CONAGRA BRANDS COM us usD AAA 5,801,113.38 4,291,213.77 0.31%
US22052L1044 CORTEVA ODSH CORTEVA COM us usD AAA 96.25 71.20 0.00%
US2358511028 DANAHER ODSH DANAHER COM us usD AAA 1,917,805.06 1,418,643.45 0.10%
US2371941053 DARDEN ODSH DARDEN COM us usD AAA 116,356.43 86,071.46 0.01%
US2774321002 EASTMAN CHEMICAL ODSH EASTMAN CHEMICAL COM us usD AAA 129,627.21 95,888.16 0.01%
US30303M1027 META PLATFORMS ODSH META PLATFORMS COM us usD AAA 16,084,149.81 11,897,806.61 0.86%
US3377381088 FISERV ODSH FISERV COM us usD AAA 13,736,161.82 10,160,947.20 0.73%
US3696043013 GE ODSH GE COM us usD AAA 12,147,418.52 8,985,718.12 0.65%
US37045V1008 GM ODSH GM COM us usD AAA 17,080,002.23 12,634,461.00 0.91%
US4581401001 INTEL ODSH INTEL COM us usD AAA 108.09 79.96 0.00%
US4612021034 INTUIT ODSH INTUIT COM us uUsD AAA 265,339.90 196,277.88 0.01%
US46120E6023 INTUITIVE ODSH INTUITIVE COM us uUsD AAA 2,015,296.75 1,490,760.24 0.11%
US46625H1005 JP MORGAN ODSH JP MORGAN COM us uUsD AAA 9,860,080.61 7,293,722.93 0.53%
US46625H1005 JP MORGAN ODSH JP MORGAN COM us uUsD AAA 74,995,387.02 55,475,771.00 4.01%
US4781601046 JOHNSON&JOHNSON ODSH JOHNSON&JOHNSON COM us uUsD AAA 265,608.80 196,476.79 0.01%
US5949181045 MICROSOFT ODSH MICROSOFT COM us uUsD AAA 44,865,696.12 33,188,162.40 2.40%
US5949181045 MICROSOFT ODSH MICROSOFT COM us uUsD AAA 74,993,440.18 55,474,330.88 4.01%
US6174464486 MORGAN STANLEY ODSH MORGAN STANLEY COM us uUsD AAA 89,525.93 66,224.34 0.00%
US6293775085 NRG ENERGY ODSH NRG ENERGY COM us uUsD AAA 28,325,280.84 20,952,845.98 1.52%
US64110L1061 NETFLIX ODSH NETFLIX COM us uUsD AAA 1,115,616.53 825,246.59 0.06%
US6541061031 NIKE ODSH NIKE COM us usD AAA 84.72 62.67 0.00%
US67066G 1040 NVIDIA ODSH NVIDIA COM us usD AAA 21,304,325.37 15,759,287.64 1.14%
US67066G1040 NVIDIA ODSH NVIDIA COM us usD AAA 74,990,123.48 55,471,877.44 4.01%
US7134481081 PEPSICO ODSH PEPSICO COM us usD AAA 178,878.15 132,320.18 0.01%
US7445731067 PSEG ODSH PSEG COM us usD AAA 3,147,561.36 2,328,321.78 0.17%
US78409V1044 S&P GLOBAL ODSH S&P GLOBAL COM us usD AAA 2,788.94 2,063.04 0.00%
US79466L.3024 SALESFORCE ODSH SALESFORCE COM us usD AAA 12,122,514.11 8,967,295.77 0.65%
US8168511090 SEMPRA USA ODSH SEMPRA USA COM us usD AAA 696,224.38 515,012.80 0.04%
uUs8807701029 TERADYNE ODSH TERADYNE COM us usD AAA 1,278,384.98 945,650.06 0.07%
US88160R1014 TESLA ODSH TESLA COM us usD AAA 1,925,909.93 1,424,638.80 0.10%
US9100471096 UNITED ARLNS ODSH UNITED ARLNS COM us usD AAA 108.62 80.35 0.00%
US9113631090 UNITED RENTALS ODSH UNITED RENTALS COM us usD AAA 7,236,102.00 5,352,707.06 0.39%
US91324P1021 UNITEDHEALTH ODSH UNITEDHEALTH COM us usD AAA 1,597,969.76 1,182,054.10 0.09%
US9291601097 VULCAN MATLS ODSH VULCAN MATLS COM us usD AAA 144,002.77 106,522.08 0.01%
US94106L1098 WASTE MGMT ODSH WASTE MGMT COM us uUsD AAA 18,711.23 13,841.12 0.00%
Total: 1,382,674,437.07 100.00%
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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)

305,695,993.00

BNP PARIBAS PRIME BROKERAGE INTL LTD (PARENT)

203,700,335.00

SKANDINAVISKA ENSKILDA BANKEN AB (PARENT)

203,112,498.66

HSBC BANK PLC (PARENT)

94,542,244 .94

o B~ w DN

TD SECURITIES INC (PARENT)

89,819,514.00
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