
Securities Lending Report

SSTL - HITIF - AMERICAN INDEX FUND

Report as at 05/09/2025

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) 17,506,587,422

Reference currency of the fund GBP

Securities lending data - as at 05/09/2025

Currently on loan in GBP (base currency) 1,527,545,281.78

Current percentage on loan (in % of the fund AuM) 8.73%

Collateral value (cash and securities) in  GBP (base currency) 1,868,499,603.53

Collateral value (cash and securities) in % of loan 122%

Collateral data - as at 05/09/2025

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

BE0974293251 A B I ODSH A B I COM BE EUR AA3 1,267,273.27 1,098,157.08 0.06%

BMG4593F1389 HISCOX ODSH HISCOX CST GB GBP AA3 160,585.40 160,585.40 0.01%

CA0636711016 BMO ODSH BMO COM CA CAD AAA 140,830,251.09 75,774,260.09 4.06%

CA0641491075 BANK NOVA ODSH BANK NOVA COM CA CAD AAA 92,832,676.30 49,948,979.74 2.67%

CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 4,101,061.60 2,206,592.02 0.12%

CA56501R1064 MANULIFE FINANCI ODSH MANULIFE FINANCI COM CA CAD AAA 170,364.51 91,665.28 0.00%

CA6330671034 NATL BK CANADA ODSH NATL BK CANADA COM CA CAD AAA 27,966,007.35 15,047,218.18 0.81%

CA7392391016 POWER CORP CA ODSH POWER CORP CA COM CA CAD AAA 141,921.35 76,361.33 0.00%

CA7800871021 RBC ODSH RBC COM CA CAD AAA 4,100,967.59 2,206,541.44 0.12%

CA82509L1076 SHOPIFY ODSH SHOPIFY COM CA CAD AAA 65,162,948.21 35,061,175.76 1.88%

Securities lending statistics

12-month average on loan in GBP (base currency) 1,104,863,752.88

12-month average on loan as a % of the fund AuM 6.95%

12-month maximum on loan in GBP 1,552,219,272.43

12-month maximum on loan as a % of the fund AuM 9.28%

Gross Return for the fund over the last 12 months in  (base currency fund) 1,656,181.27

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0104%

* 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 05/09/2025

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

CA87807B1076 TC ENERGY ODSH TC ENERGY COM CA CAD AAA 65,163,016.94 35,061,212.74 1.88%

CA8911605092 TD ODSH TD COM CA CAD AAA 65,162,997.89 35,061,202.49 1.88%

CNE100000502 ZIJIN MINING ODSH ZIJIN MINING COM CN HKD 9,524,081.17 909,211.48 0.05%

DE0001030583 DEGV 0.100 04/15/33 GERMANY GOV DE EUR AAA 6,428,877.85 5,570,951.34 0.30%

DE0001108546 DEGV PO STR 07/04/40 GERMANY GOV DE EUR AAA 4,417,196.62 3,827,726.71 0.20%

DE0001108744 DEGV PO STR 08/15/46 GERMANY GOV DE EUR AAA 1,104,343.23 956,969.87 0.05%

DE0005557508 DEUTSCHE TELEKOM ODSH DEUTSCHE TELEKOM COM DE EUR AAA 2,968,785.33 2,572,604.27 0.14%

DE0006231004 INFINEON TECHNOL ODSH INFINEON TECHNOL COM DE EUR AAA 2,968,775.52 2,572,595.77 0.14%

DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 2,968,654.05 2,572,490.51 0.14%

DE0007236101 SIEMENS ODSH SIEMENS COM DE EUR AAA 2,968,685.54 2,572,517.80 0.14%

DE0008404005 ALLIANZ ODSH ALLIANZ COM DE EUR AAA 59,412.26 51,483.76 0.00%

DE0008430026 MUNICH RE GROUP ODSH MUNICH RE GROUP COM DE EUR AAA 7,271.78 6,301.37 0.00%

FR0000121485 KERING ODSH KERING COM FR EUR AA2 43,914,548.69 38,054,201.64 2.04%

FR0000125007 CIE SAINT GOBAIN ODSH CIE SAINT GOBAIN COM FR EUR AA2 1,824.80 1,581.28 0.00%

FR0013407236 FRGV 0.500 05/25/29 FRANCE GOV FR EUR AA2 9,384,540.45 8,132,184.10 0.44%

GB0002634946 ORD 2.5P BAE SYSTEMS CST GB GBP AA3 32,173.47 32,173.47 0.00%

GB0002875804 ORD 25P BRITISH AMERICAN TOBACCO CST GB GBP AA3 7,794,975.97 7,794,975.97 0.42%

GB0003718474 GAMES WORKSHOP ODSH GAMES WORKSHOP CST GB GBP AA3 541,016.10 541,016.10 0.03%

GB0007669376 ORD GBP0.15 ST.JAMES PLACE CAP CST GB GBP AA3 2,046,711.76 2,046,711.76 0.11%

GB0007980591 ORD USD0.25 BP PLC CST GB GBP AA3 2,206,560.72 2,206,560.72 0.12%

GB0008706128 ORD GBP0.25 LLOYDS BANKING GROUP CST GB GBP AA3 10,373.06 10,373.06 0.00%

GB0031348658 ORD 25P BARCLAYS BANK PLC CST GB GBP AA3 3,469.24 3,469.24 0.00%

GB00B128DP45 UKT 4 1/4 12/07/46 UK TREASURY GIL GB GBP AA3 4,726,849.28 4,726,849.28 0.25%

GB00B3Y1JG82 UKTI 0 1/8 03/22/29 UK TREASURY GIL GB GBP AA3 39,869,453.34 39,869,453.34 2.13%

GB00BDX8CX86 UKTI 0 1/8 03/22/68 UK TREASURY GIL GB GBP AA3 5,664,014.02 5,664,014.02 0.30%

GB00BPQY8M80 AVIVA ORD GBP0.33  AVIVA ORD GBP0.33 CST GB GBP AA3 1,166,392.29 1,166,392.29 0.06%

GB00BVYVFW23 AUTO TRADER ODSH AUTO TRADER CST GB GBP AA3 1,368,936.88 1,368,936.88 0.07%

IE000S9YS762 LINDE ODSH LINDE COM US USD AAA 19,988,710.45 14,887,506.39 0.80%

IM00B5VQMV65 GVC HOLDINGS ODSH GVC HOLDINGS CST GB GBP AA3 2,027,876.89 2,027,876.89 0.11%

JP1300431E60 JPGV 1.700 06/20/44 JAPAN GOV JP JPY A1 764,500,300.46 3,827,875.84 0.20%

JP1300671L78 JPGV 0.600 06/20/50 JAPAN GOV JP JPY A1 764,472,739.21 3,827,737.84 0.20%

JP1300691M16 JPGV 0.700 12/20/50 JAPAN GOV JP JPY A1 20,896,685.80 104,630.33 0.01%

JP1300711M79 JPGV 0.700 06/20/51 JAPAN GOV JP JPY A1 477,984,937.61 2,393,284.86 0.13%

JP1300781P48 JPGV 1.400 03/20/53 JAPAN GOV JP JPY A1 601,095,329.60 3,009,702.27 0.16%

JP1400121K57 JPGV 0.500 03/20/59 JAPAN GOV JP JPY A1 756,132,972.71 3,785,980.38 0.20%

JP1400131L54 JPGV 0.500 03/20/60 JAPAN GOV JP JPY A1 437,453,393.91 2,190,342.21 0.12%

JP3111200006 ASAHI KASEI ODSH ASAHI KASEI COM JP JPY A1 6,221,998.03 31,153.73 0.00%

JP3142500002 IDEMITSU ODSH IDEMITSU COM JP JPY A1 1,260,110,399.56 6,309,410.41 0.34%

JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1 1,259,292,149.99 6,305,313.41 0.34%



Collateral data - as at 05/09/2025

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

JP3249600002 KYOCERA ODSH KYOCERA COM JP JPY A1 1,260,077,699.53 6,309,246.68 0.34%

JP3352400000 CITIZEN ODSH CITIZEN COM JP JPY A1 36,502,999.73 182,771.61 0.01%

JP3866800000 PANASONIC HD ODSH PANASONIC HD COM JP JPY A1 1,260,075,698.35 6,309,236.66 0.34%

KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 66,039,462.94 6,304,423.15 0.34%

NL0000226223 STMICROELECTRON ODSH STMICROELECTRON COM FR EUR AA2 1,979,738.66 1,715,544.77 0.09%

NL0011585146 FERRARI ODSH FERRARI COM IT EUR 120,671.20 104,567.76 0.01%

NL00150001Q9 STELLANTIS ODSH STELLANTIS COM IT EUR 1,791,328.82 1,552,278.01 0.08%

US00287Y1091 ABBVIE ODSH ABBVIE COM US USD AAA 8,471,861.99 6,309,806.72 0.34%

US00724F1012 ADOBE ODSH ADOBE COM US USD AAA 1,479,844.37 1,102,181.78 0.06%

US0079031078 AMD ODSH AMD COM US USD AAA 1,479,731.33 1,102,097.59 0.06%

US00971T1016 AKAMAI TECH ODSH AKAMAI TECH COM US USD AAA 215,514.47 160,514.26 0.01%

US02079K3059 ALPHABET ODSH ALPHABET COM US USD AAA 45,059,221.75 33,559,916.40 1.80%

US02079K3059 ALPHABET ODSH ALPHABET COM US USD AAA 33,946,934.24 25,283,532.00 1.35%

US02209S1033 ALTRIA GROUP ODSH ALTRIA GROUP COM US USD AAA 33,949,471.34 25,285,421.62 1.35%

US0231351067 AMAZON.COM ODSH AMAZON.COM COM US USD AAA 71,734,797.03 53,427,771.22 2.86%

US0231351067 AMAZON.COM ODSH AMAZON.COM COM US USD AAA 33,947,227.47 25,283,750.40 1.35%

US0320951017 AMPHENOL ODSH AMPHENOL COM US USD AAA 9,202,429.49 6,853,930.28 0.37%

US0326541051 ANALOG DEVICES ODSH ANALOG DEVICES COM US USD AAA 1,479,613.31 1,102,009.69 0.06%

US0378331005 APPLE ODSH APPLE COM US USD AAA 69,655,923.26 51,879,434.89 2.78%

US0527691069 AUTODESK ODSH AUTODESK COM US USD AAA 10,025,326.48 7,466,820.45 0.40%

US0530151036 ADP ODSH ADP COM US USD AAA 41,541,931.94 30,940,253.93 1.66%

US0605051046 BOFAML ODSH BOFAML COM US USD AAA 69,719,254.11 51,926,603.44 2.78%

US09062X1037 BIOGEN ODSH BIOGEN COM US USD AAA 1,477,346.57 1,100,321.43 0.06%

US09857L1089 BOOKING HLDG ODSH BOOKING HLDG COM US USD AAA 40,574,215.17 30,219,502.60 1.62%

US11135F1012 BROADCOM ODSH BROADCOM COM US USD AAA 51,093,293.69 38,054,067.47 2.04%

US1273871087 CADENCE DESIGN ODSH CADENCE DESIGN COM US USD AAA 935,855.06 697,020.86 0.04%

US17275R1023 CISCO SYSTEMS ODSH CISCO SYSTEMS COM US USD AAA 30,191,896.78 22,486,796.10 1.20%

US1729081059 CINTAS ODSH CINTAS COM US USD AAA 1,177,953.80 877,334.97 0.05%

US1729674242 CITIGROUP ODSH CITIGROUP COM US USD AAA 44,648,543.68 33,254,045.12 1.78%

US1924461023 COGNIZANT TECH ODSH COGNIZANT TECH COM US USD AAA 1,022,735.29 761,728.89 0.04%

US20030N1019 COMCAST ODSH COMCAST COM US USD AAA 16,862,082.29 12,558,807.05 0.67%

US2172041061 COPART ODSH COPART COM US USD AAA 729,012.32 542,965.27 0.03%

US2193501051 CORNING ODSH CORNING COM US USD AAA 93.61 69.72 0.00%

US2786421030 EBAY ODSH EBAY COM US USD AAA 711,679.49 530,055.85 0.03%

US2855121099 ELECTRONIC ARTS ODSH ELECTRONIC ARTS COM US USD AAA 963,147.95 717,348.49 0.04%

US30303M1027 META PLATFORMS ODSH META PLATFORMS COM US USD AAA 1,009,180.20 751,633.11 0.04%

US30303M1027 META PLATFORMS ODSH META PLATFORMS COM US USD AAA 33,946,767.48 25,283,407.80 1.35%

US3167731005 FIFTH THIRD ODSH FIFTH THIRD COM US USD AAA 896,703.83 667,861.19 0.04%

US37045V1008 GM ODSH GM COM US USD AAA 45,059,246.79 33,559,935.05 1.80%



Collateral data - as at 05/09/2025

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

US3755581036 GILEAD SCIENCES ODSH GILEAD SCIENCES COM US USD AAA 14,424,072.38 10,742,987.66 0.57%

US38141G1040 GOLDMAN SACHS ODSH GOLDMAN SACHS COM US USD AAA 8,007,987.70 5,964,315.12 0.32%

US4364401012 HOLOGIC ODSH HOLOGIC COM US USD AAA 4,083,648.90 3,041,484.30 0.16%

US4385161066 HONEYWELL INTL ODSH HONEYWELL INTL COM US USD AAA 41,541,801.84 30,940,157.03 1.66%

US4461501045 HUNTINGTON BANC ODSH HUNTINGTON BANC COM US USD AAA 756,431.27 563,386.79 0.03%

US45168D1046 IDEXX LABS ODSH IDEXX LABS COM US USD AAA 2,655,264.23 1,977,629.49 0.11%

US45337C1027 INCYTE ODSH INCYTE COM US USD AAA 398,663.03 296,922.53 0.02%

US4581401001 INTEL ODSH INTEL COM US USD AAA 488,139.34 363,564.10 0.02%

US4612021034 INTUIT ODSH INTUIT COM US USD AAA 413,003.21 307,603.03 0.02%

US46625H1005 JP MORGAN ODSH JP MORGAN COM US USD AAA 66,830,032.99 49,774,723.86 2.66%

US4781601046 JOHNSON&JOHNSON ODSH JOHNSON&JOHNSON COM US USD AAA 14,321,536.15 10,666,619.11 0.57%

US4824801009 KLA CORP ODSH KLA CORP COM US USD AAA 1,379,798.20 1,027,667.82 0.05%

US5324571083 LILLY ODSH LILLY COM US USD AAA 15,718,489.77 11,707,064.22 0.63%

US5949181045 MICROSOFT ODSH MICROSOFT COM US USD AAA 32,389,183.13 24,123,325.61 1.29%

US5949181045 MICROSOFT ODSH MICROSOFT COM US USD AAA 33,948,522.22 25,284,714.72 1.35%

US6174464486 MORGAN STANLEY ODSH MORGAN STANLEY COM US USD AAA 5,319,278.60 3,961,776.04 0.21%

US64110L1061 NETFLIX ODSH NETFLIX COM US USD AAA 1,478,796.47 1,101,401.31 0.06%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 112,530,270.20 83,812,065.84 4.49%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 33,948,678.83 25,284,831.36 1.35%

US6821891057 ON SEMICONDUCTOR ODSH ON SEMICONDUCTOR COM US USD AAA 268,511.22 199,986.01 0.01%

US69608A1088 PALANTIR TECH ODSH PALANTIR TECH COM US USD AAA 33,948,485.05 25,284,687.04 1.35%

US7134481081 PEPSICO ODSH PEPSICO COM US USD AAA 45,059,278.01 33,559,958.30 1.80%

US8740541094 TAKE-TWO ODSH TAKE-TWO COM US USD AAA 20,824,888.40 15,510,288.16 0.83%

US8760301072 TAPESTRY ODSH TAPESTRY COM US USD AAA 45,059,288.94 33,559,966.44 1.80%

US912810SC36 UST 3.125 05/15/48 US TREASURY GOV US USD AAA 41,738,875.05 31,086,936.32 1.66%

US912810SE91 UST 3.375 11/15/48 US TREASURY GOV US USD AAA 91,898,666.96 68,445,735.64 3.66%

US912810SV17 UST 0.125 02/15/51 US TREASURY GOV US USD AAA 2,252,709.96 1,677,808.78 0.09%

US912810TA60 UST 1.750 08/15/41 US TREASURY GOV US USD AAA 55,020,905.59 40,979,336.08 2.19%

US912810TC27 UST 2.000 11/15/41 US TREASURY GOV US USD AAA 15,156,769.00 11,288,696.98 0.60%

US9128286T26 UST 2.375 05/15/29 US TREASURY GOV US USD AAA 9,694,456.62 7,220,389.99 0.39%

US91282CAH43 UST 0.500 08/31/27 US TREASURY GOV US USD AAA 27,891,556.02 20,773,512.10 1.11%

US91282CBL46 UST 1.125 02/15/31 US TREASURY GOV US USD AAA 5,404,473.99 4,025,229.20 0.22%

US91282CEM91 UST 2.875 04/30/29 US TREASURY GOV US USD AAA 16,521,877.10 12,305,423.68 0.66%

US91282CFF32 UST 2.750 08/15/32 US TREASURY GOV US USD AAA 95,870,827.80 71,404,184.11 3.82%

US91282CGH88 UST 3.500 01/31/28 US TREASURY GOV US USD AAA 17,513,406.49 13,043,910.54 0.70%

US91282CGP05 UST 4.000 02/29/28 US TREASURY GOV US USD AAA 14,675,912.57 10,930,557.16 0.58%

US91282CGS44 UST 3.625 03/31/30 US TREASURY GOV US USD AAA 12,132,515.99 9,036,246.22 0.48%

US91282CHP95 UST 1.375 07/15/33 US TREASURY GOV US USD AAA 62,561,170.12 46,595,292.98 2.49%

US91282CLJ89 UST 3.750 08/31/31 US TREASURY GOV US USD AAA 45,755,415.99 34,078,438.90 1.82%



Collateral data - as at 05/09/2025

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

US91282CMG32 UST 4.250 01/31/30 US TREASURY GOV US USD AAA 48,007,146.15 35,755,517.93 1.91%

US91282CMP31 UST 4.125 02/28/27 US TREASURY GOV US USD AAA 57,857,963.79 43,092,364.94 2.31%

US91282CNB36 UST 1.625 04/15/30 US TREASURY GOV US USD AAA 37,260,335.87 27,751,339.42 1.49%

US912834DV73 UST IO STR 05/15/39 US TREASURY GOV US USD AAA 40.62 30.25 0.00%

Total: 1,868,499,603.53 100.00%

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) 350,733,372.41

2 SKANDINAVISKA ENSKILDA BANKEN AB (PARENT) 191,296,626.07

3 TD SECURITIES INC (PARENT) 176,104,726.63

4 BNP PARIBAS PRIME BROKERAGE INTL LTD (PARENT) 171,970,912.97

5 BARCLAYS BANK PLC (PARENT) 163,634,761.19
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