
Securities Lending Report

SSTL - HITIF - AMERICAN INDEX FUND

Report as at 08/08/2025

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) 16,895,343,819

Reference currency of the fund GBP

Securities lending data - as at 08/08/2025

Currently on loan in GBP (base currency) 1,390,522,057.04

Current percentage on loan (in % of the fund AuM) 8.23%

Collateral value (cash and securities) in  GBP (base currency) 1,650,793,344.04

Collateral value (cash and securities) in % of loan 119%

Collateral data - as at 08/08/2025

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 1,302,924.23 1,129,833.71 0.07%

CA0636711016 BMO ODSH BMO COM CA CAD AAA 132,006,763.10 71,563,896.29 4.34%

CA0641491075 BANK NOVA ODSH BANK NOVA COM CA CAD AAA 186,040,729.79 100,856,949.90 6.11%

CA11271J1075 BROOKFIELD CO ODSH BROOKFIELD CO COM CA CAD AAA 2,743,921.10 1,487,542.61 0.09%

CA13321L1085 CAMECO ODSH CAMECO COM CA CAD AAA 15,226.44 8,254.60 0.00%

CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 99,528,368.43 53,956,613.05 3.27%

CA56501R1064 MANULIFE FINANCI ODSH MANULIFE FINANCI COM CA CAD AAA 1,436,565.00 778,794.86 0.05%

CA6330671034 NATL BK CANADA ODSH NATL BK CANADA COM CA CAD AAA 32,721,227.97 17,738,928.75 1.07%

CA7800871021 RBC ODSH RBC COM CA CAD AAA 74,427,871.67 40,349,057.61 2.44%

CA87807B1076 TC ENERGY ODSH TC ENERGY COM CA CAD AAA 103,700,482.79 56,218,412.01 3.41%

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%

* 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 08/08/2025

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

CA8911605092 TD ODSH TD COM CA CAD AAA 103,700,485.27 56,218,413.35 3.41%

CH0010645932 GIVAUDAN ODSH GIVAUDAN COM CH CHF 993,764.99 917,561.51 0.06%

CH0044328745 CHUBB LTD CH ODSH CHUBB LTD CH COM US USD AAA 1,514,330.13 1,129,844.16 0.07%

DE0001102572 DEGV 08/15/52 GERMANY GOV DE EUR AAA 4,183,903.10 3,628,081.08 0.22%

DE0001141828 DEGV 10/10/25 GERMANY GOV DE EUR AAA 293,387.47 254,411.61 0.02%

DE0001141836 DEGV 04/10/26 GERMANY GOV DE EUR AAA 752,661.68 652,672.29 0.04%

DE0005557508 DEUTSCHE TELEKOM ODSH DEUTSCHE TELEKOM COM DE EUR AAA 1,582,726.59 1,372,464.96 0.08%

DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 1,582,660.10 1,372,407.30 0.08%

DE0007236101 SIEMENS ODSH SIEMENS COM DE EUR AAA 1,582,538.49 1,372,301.85 0.08%

ES0177542018 ORD EUR0.5 (CREST LINE) INTERNATIONAL CONSOLIDATED AIRLINES CST GB GBP AA3 2,627,158.71 2,627,158.71 0.16%

FR0000130809 SOCIETE GENERALE ODSH SOCIETE GENERALE COM FR EUR AA2 1,582,748.16 1,372,483.66 0.08%

FR0013407236 FRGV 0.500 05/25/29 FRANCE GOV FR EUR AA2 9,756,850.20 8,460,674.82 0.51%

GB0002374006 ORD 28 101/108P DIAGEO CST GB GBP AA3 21,653,888.00 21,653,888.00 1.31%

GB0003718474 GAMES WORKSHOP ODSH GAMES WORKSHOP CST GB GBP AA3 10,124.80 10,124.80 0.00%

GB0007669376 ORD GBP0.15 ST.JAMES PLACE CAP CST GB GBP AA3 2,055,664.00 2,055,664.00 0.12%

GB0008706128 ORD GBP0.25 LLOYDS BANKING GROUP CST GB GBP AA3 99.79 99.79 0.00%

GB0009895292 ORD USD0.25 ASTRAZENECA CST GB GBP AA3 1,601,547.00 1,601,547.00 0.10%

GB0031790826 UKTI 2 01/26/35 UK TREASURY GIL GB GBP AA3 22,848,724.66 22,848,724.66 1.38%

GB00B0SWJX34 ORD GBP5 LONDON STOCK EXCHANGE CST GB GBP AA3 1,248,156.00 1,248,156.00 0.08%

GB00B3Y1JG82 UKTI 0 1/8 03/22/29 UK TREASURY GIL GB GBP AA3 5,750,755.29 5,750,755.29 0.35%

GB00B63H8491 ROLLS ROYCE ODSH ROLLS ROYCE CST GB GBP AA3 2,103,090.21 2,103,090.21 0.13%

GB00BM8PJY71 NATWEST GRP ODSH NATWEST GRP CST GB GBP AA3 2,092,402.36 2,092,402.36 0.13%

GB00BMJ6DW54 INFORMA ODSH INFORMA CST GB GBP AA3 2,103,085.88 2,103,085.88 0.13%

GB00BP6MXD84 SHELL ODSH SHELL CST GB GBP AA3 5,089,866.98 5,089,866.98 0.31%

GB00BVYVFW23 AUTO TRADER ODSH AUTO TRADER CST GB GBP AA3 10,598,239.36 10,598,239.36 0.64%

IE000S9YS762 LINDE ODSH LINDE COM US USD AAA 23,775,221.20 17,738,731.03 1.07%

IE00BTN1Y115 MEDTRONIC ODSH MEDTRONIC COM US USD AAA 17,761,143.35 13,251,617.81 0.80%

JP1201111968 JPGV 2.200 06/20/29 JAPAN GOV JP JPY A1 717,333,211.93 3,628,128.31 0.22%

JP1201321BC7 JPGV 1.700 12/20/31 JAPAN GOV JP JPY A1 717,346,955.06 3,628,197.82 0.22%

JP1300341B39 JPGV 2.200 03/20/41 JAPAN GOV JP JPY A1 717,326,392.77 3,628,093.82 0.22%

JP1300371C98 JPGV 1.900 09/20/42 JAPAN GOV JP JPY A1 717,338,615.47 3,628,155.64 0.22%

JP1300381D38 JPGV 1.800 03/20/43 JAPAN GOV JP JPY A1 186,037.39 940.94 0.00%

JP1400051C51 JPGV 2.000 03/20/52 JAPAN GOV JP JPY A1 717,341,148.19 3,628,168.45 0.22%

JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1 1,126,600,649.77 5,698,121.38 0.35%

JP3249600002 KYOCERA ODSH KYOCERA COM JP JPY A1 1,012,129,998.97 5,119,151.66 0.31%

JP3496400007 KDDI ODSH KDDI COM JP JPY A1 257,898.66 1,304.40 0.00%

JP3667600005 JGC HOLDINGS ODSH JGC HOLDINGS COM JP JPY A1 226,483,298.40 1,145,507.35 0.07%

KYG3777B1032 GEELY AUTOMOBILE ODSH GEELY AUTOMOBILE COM HK HKD 59,952,404.32 5,698,356.08 0.35%

KYG596691041 MEITUAN ODSH MEITUAN COM HK HKD 228,674.36 21,735.04 0.00%



Collateral data - as at 08/08/2025

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

KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 59,949,020.97 5,698,034.50 0.35%

NL0000226223 STMICROELECTRON ODSH STMICROELECTRON COM FR EUR AA2 1,582,733.27 1,372,470.75 0.08%

NL0012171458 NLGV 0.750 07/15/27 NETHERLANDS GOV NL EUR AAA 6,878,810.02 5,964,975.74 0.36%

US00724F1012 ADOBE ODSH ADOBE COM US USD AAA 1,357,477.50 1,012,816.16 0.06%

US0079031078 AMD ODSH AMD COM US USD AAA 13,177,098.87 9,831,454.80 0.60%

US0200021014 ALLSTATE ODSH ALLSTATE COM US USD AAA 108,530.79 80,975.00 0.00%

US02079K3059 ALPHABET ODSH ALPHABET COM US USD AAA 41,984,336.28 31,324,581.27 1.90%

US02079K3059 ALPHABET ODSH ALPHABET COM US USD AAA 48,622,856.56 36,277,592.00 2.20%

US0231351067 AMAZON.COM ODSH AMAZON.COM COM US USD AAA 144,120,655.05 107,528,654.07 6.51%

US0311001004 AMETEK ODSH AMETEK COM US USD AAA 15,559,104.48 11,608,673.04 0.70%

US0378331005 APPLE ODSH APPLE COM US USD AAA 67,257,194.74 50,180,701.89 3.04%

US0378331005 APPLE ODSH APPLE COM US USD AAA 48,619,417.24 36,275,025.92 2.20%

US0527691069 AUTODESK ODSH AUTODESK COM US USD AAA 392.69 292.99 0.00%

US0605051046 BOFAML ODSH BOFAML COM US USD AAA 28,952,562.53 21,601,553.78 1.31%

US09062X1037 BIOGEN ODSH BIOGEN COM US USD AAA 11,125,619.74 8,300,842.90 0.50%

US11135F1012 BROADCOM ODSH BROADCOM COM US USD AAA 59,484,105.74 44,381,187.60 2.69%

US1266501006 CVS HEALTH ODSH CVS HEALTH COM US USD AAA 1,557,519.26 1,162,067.64 0.07%

US12769G1004 CAESARS ENTERTAI ODSH CAESARS ENTERTAI COM US USD AAA 3,875,218.33 2,891,306.67 0.18%

US14040H1059 CAPITAL ONE FIN ODSH CAPITAL ONE FIN COM US USD AAA 2,566,664.77 1,914,992.74 0.12%

US15189T1079 CENTERPNT ENERGY ODSH CENTERPNT ENERGY COM US USD AAA 341,822.77 255,034.52 0.02%

US1598641074 CHARLES RIVER LB ODSH CHARLES RIVER LB COM US USD AAA 51,524.31 38,442.37 0.00%

US1729674242 CITIGROUP ODSH CITIGROUP COM US USD AAA 19,986,171.64 14,911,715.02 0.90%

US20825C1045 CONOCOPHILLIPS ODSH CONOCOPHILLIPS COM US USD AAA 2,041,829.99 1,523,412.66 0.09%

US2172041061 COPART ODSH COPART COM US USD AAA 769,857.96 574,392.27 0.03%

US22788C1053 CROWDSTRIKE HLDG ODSH CROWDSTRIKE HLDG COM US USD AAA 1,148,774.99 857,102.88 0.05%

US2310211063 CUMMINS ODSH CUMMINS COM US USD AAA 6,010,300.47 4,484,294.91 0.27%

US25179M1036 DEVON ENERGY ODSH DEVON ENERGY COM US USD AAA 623,183.60 464,958.29 0.03%

US28176E1082 EDWARDS LIFESCI ODSH EDWARDS LIFESCI COM US USD AAA 1,517,764.67 1,132,406.68 0.07%

US30034W1062 EVERGY ODSH EVERGY COM US USD AAA 76,294.89 56,923.74 0.00%

US30303M1027 META PLATFORMS ODSH META PLATFORMS COM US USD AAA 355,774.61 265,444.01 0.02%

US3156161024 F5 ODSH F5 COM US USD AAA 31,723.00 23,668.58 0.00%

US35671D8570 FREEPORT MCMORAN ODSH FREEPORT MCMORAN COM US USD AAA 54.68 40.80 0.00%

US3666511072 GARTNER ODSH GARTNER COM US USD AAA 24,395,834.26 18,201,771.44 1.10%

US3695501086 GENERAL DYNAMICS ODSH GENERAL DYNAMICS COM US USD AAA 7,960,229.41 5,939,140.05 0.36%

US3695501086 GENERAL DYNAMICS ODSH GENERAL DYNAMICS COM US USD AAA 32,195,904.88 24,021,416.76 1.46%

US3703341046 GENERAL MILLS ODSH GENERAL MILLS COM US USD AAA 911,727.00 680,240.99 0.04%

US3755581036 GILEAD SCIENCES ODSH GILEAD SCIENCES COM US USD AAA 5,931,850.91 4,425,763.57 0.27%

US37940X1028 GLOBAL PAYMENTS ODSH GLOBAL PAYMENTS COM US USD AAA 386,888.33 288,658.01 0.02%

US38141G1040 GOLDMAN SACHS ODSH GOLDMAN SACHS COM US USD AAA 238,953.67 178,283.72 0.01%



Collateral data - as at 08/08/2025

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

US4165151048 HARTFORD INSUR ODSH HARTFORD INSUR COM US USD AAA 1,199,844.71 895,206.08 0.05%

US4180561072 HASBRO ODSH HASBRO COM US USD AAA 4,618,723.19 3,446,036.85 0.21%

US4370761029 HOME DEPOT ODSH HOME DEPOT COM US USD AAA 7,129,470.54 5,319,309.51 0.32%

US4404521001 HORMEL FOODS ODSH HORMEL FOODS COM US USD AAA 276,249.80 206,110.42 0.01%

US4448591028 HUMANA DE ODSH HUMANA DE COM US USD AAA 1,026,096.84 765,572.51 0.05%

US4461501045 HUNTINGTON BANC ODSH HUNTINGTON BANC COM US USD AAA 476,084.13 355,207.14 0.02%

US45167R1041 IDEX ODSH IDEX COM US USD AAA 397,593.24 296,644.96 0.02%

US4523081093 ILLINOIS TOOL ODSH ILLINOIS TOOL COM US USD AAA 1,243,328.76 927,649.60 0.06%

US4606901001 INTERPUBLIC GRP ODSH INTERPUBLIC GRP COM US USD AAA 40,025.96 29,863.43 0.00%

US46625H1005 JP MORGAN ODSH JP MORGAN COM US USD AAA 36,952,333.74 27,570,196.03 1.67%

US4824801009 KLA CORP ODSH KLA CORP COM US USD AAA 659,419.37 491,993.86 0.03%

US4878361082 KELLANOVA ODSH KELLANOVA COM US USD AAA 714,794.08 533,309.02 0.03%

US4932671088 KEYCORP ODSH KEYCORP COM US USD AAA 484,589.93 361,553.33 0.02%

US5324571083 LILLY ODSH LILLY COM US USD AAA 9,761,579.51 7,283,130.28 0.44%

US5324571083 LILLY ODSH LILLY COM US USD AAA 22,748,290.32 16,972,536.24 1.03%

US5404241086 LOEWS ODSH LOEWS COM US USD AAA 269,341.46 200,956.10 0.01%

US5486611073 LOWE S ODSH LOWE S COM US USD AAA 2,585,990.39 1,929,411.62 0.12%

US5717481023 MARSH MCLENNAN ODSH MARSH MCLENNAN COM US USD AAA 1,940,187.32 1,447,576.90 0.09%

US5732841060 MARTIN MARI MAT ODSH MARTIN MARI MAT COM US USD AAA 343,371.59 256,190.10 0.02%

US5745991068 MASCO ODSH MASCO COM US USD AAA 54,079,869.65 40,349,078.30 2.44%

US5801351017 MCDONALD S CORP ODSH MCDONALD S CORP COM US USD AAA 11,982,625.55 8,940,256.32 0.54%

US5801351017 MCDONALD S CORP ODSH MCDONALD S CORP COM US USD AAA 825.38 615.82 0.00%

US58155Q1031 MCKESSON ODSH MCKESSON COM US USD AAA 1,601,748.74 1,195,067.33 0.07%

US59156R1086 METLIFE ODSH METLIFE COM US USD AAA 1,381,541.30 1,030,770.20 0.06%

US5949181045 MICROSOFT ODSH MICROSOFT COM US USD AAA 41,983,870.71 31,324,233.91 1.90%

US5949181045 MICROSOFT ODSH MICROSOFT COM US USD AAA 48,620,004.83 36,275,464.32 2.20%

US5950171042 MICROCHIP TECH ODSH MICROCHIP TECH COM US USD AAA 22,237,747.83 16,591,619.66 1.01%

US6081901042 MOHAWK INDS ODSH MOHAWK INDS COM US USD AAA 103,707.44 77,376.29 0.00%

US6174464486 MORGAN STANLEY ODSH MORGAN STANLEY COM US USD AAA 16,803,964.54 12,537,465.15 0.76%

US62944T1051 NVR ODSH NVR COM US USD AAA 485,487.27 362,222.84 0.02%

US6311031081 NASDAQ ODSH NASDAQ COM US USD AAA 1,514,264.99 1,129,795.56 0.07%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 148,206,092.16 110,576,805.31 6.70%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 48,620,022.41 36,275,477.44 2.20%

US68389X1054 ORACLE ODSH ORACLE COM US USD AAA 3,470,760.62 2,589,540.12 0.16%

US69331C1080 PG&E US ODSH PG&E US COM US USD AAA 184,813.99 137,890.02 0.01%

US6934751057 PNC FINL SVC ODSH PNC FINL SVC COM US USD AAA 1,433,526.31 1,069,556.30 0.06%

US69608A1088 PALANTIR TECH ODSH PALANTIR TECH COM US USD AAA 48,621,726.42 36,276,748.80 2.20%

US7010941042 PARKER-HANNIFIN ODSH PARKER-HANNIFIN COM US USD AAA 1,794,540.63 1,338,909.67 0.08%

US7170811035 PFIZER ODSH PFIZER COM US USD AAA 2,667,214.17 1,990,012.81 0.12%



Collateral data - as at 08/08/2025

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

US7427181091 PROCTER GAMBLE ODSH PROCTER GAMBLE COM US USD AAA 1,866,438.40 1,392,552.71 0.08%

US7445731067 PSEG ODSH PSEG COM US USD AAA 1,449,202.95 1,081,252.67 0.07%

US7458671010 PULTEGROUP ODSH PULTEGROUP COM US USD AAA 802,938.17 599,073.47 0.04%

US7475251036 QUALCOMM ODSH QUALCOMM COM US USD AAA 17,625,157.69 13,150,158.69 0.80%

US74834L1008 QUESTDIAGNOSTICS ODSH QUESTDIAGNOSTICS COM US USD AAA 645,844.61 481,865.71 0.03%

US78409V1044 S&P GLOBAL ODSH S&P GLOBAL COM US USD AAA 1,514,124.03 1,129,690.39 0.07%

US79466L3024 SALESFORCE ODSH SALESFORCE COM US USD AAA 41,535,901.92 30,990,003.67 1.88%

US8725401090 TJX ODSH TJX COM US USD AAA 22,544,986.60 16,820,851.00 1.02%

US8793601050 TELEDYNE TECH ODSH TELEDYNE TECH COM US USD AAA 856,002.27 638,664.68 0.04%

US88579Y1010 3M ODSH 3M COM US USD AAA 2,226,632.75 1,661,294.30 0.10%

US9029733048 US BANCORP ODSH US BANCORP COM US USD AAA 1,140,387.85 850,845.22 0.05%

US912810RE01 UST 3.625 02/15/44 US TREASURY GOV US USD AAA 23,209,434.32 17,316,596.52 1.05%

US912810SA79 UST 3.000 02/15/48 US TREASURY GOV US USD AAA 4,591,823.62 3,425,967.04 0.21%

US912810SC36 UST 3.125 05/15/48 US TREASURY GOV US USD AAA 4,599,864.22 3,431,966.14 0.21%

US912810SE91 UST 3.375 11/15/48 US TREASURY GOV US USD AAA 547,463.24 408,463.21 0.02%

US912810TK43 UST 3.375 08/15/42 US TREASURY GOV US USD AAA 2,264,506.47 1,689,551.94 0.10%

US912810TN81 UST 3.625 02/15/53 US TREASURY GOV US USD AAA 22,815,566.92 17,022,731.42 1.03%

US912810TS78 UST 3.875 05/15/43 US TREASURY GOV US USD AAA 13,350,872.21 9,961,107.37 0.60%

US912810TT51 UST 4.125 08/15/53 US TREASURY GOV US USD AAA 19,498,960.52 14,548,206.01 0.88%

US912810TZ12 UST 4.500 02/15/44 US TREASURY GOV US USD AAA 4,033,579.63 3,009,460.29 0.18%

US912828N712 UST 0.625 01/15/26 US TREASURY GOV US USD AAA 13,561,963.57 10,118,602.98 0.61%

US91282CDK45 UST 1.250 11/30/26 US TREASURY GOV US USD AAA 18,297,109.70 13,651,503.17 0.83%

US91282CFB28 UST 2.750 07/31/27 US TREASURY GOV US USD AAA 13,188,247.95 9,839,773.15 0.60%

US91282CFZ95 UST 3.875 11/30/27 US TREASURY GOV US USD AAA 29,489,106.58 22,001,870.16 1.33%

US91282CHC82 UST 3.375 05/15/33 US TREASURY GOV US USD AAA 6,585,713.33 4,913,611.38 0.30%

US91282CJJ18 UST 4.500 11/15/33 US TREASURY GOV US USD AAA 5,230,303.33 3,902,337.78 0.24%

US91282CJX02 UST 4.000 01/31/31 US TREASURY GOV US USD AAA 18,246,637.11 13,613,845.49 0.82%

US9344231041 WARNER BROS DIS ODSH WARNER BROS DIS COM US USD AAA 780,316.83 582,195.65 0.04%

US9699041011 WILLIAMS-SONOMA ODSH WILLIAMS-SONOMA COM US USD AAA 42,913.99 32,018.20 0.00%

Total: 1,650,793,344.04 100.00%



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) 312,355,374.57

2 BNP PARIBAS PRIME BROKERAGE INTL LTD (PARENT) 212,925,389.52

3 SKANDINAVISKA ENSKILDA BANKEN AB (PARENT) 205,298,234.56

4 TD SECURITIES INC (PARENT) 152,240,514.19

5 HEALTHCARE OF ONTARIO PENSION PLAN TRUST FUND (PARENT) 120,120,231.56
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