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Securities Lending Report
SSTL - HITIF - AMERICAN INDEX FUND
Report as at 09/06/2025

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)

15,403,224,785

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 09/06/2025

Currently on loan in GBP (base currency)

1,124,553,279.63

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

7.30%

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

1,341,188,791.04

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 09/06/2025

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

CA0636711016 BMO ODSH BMO COM CA CAD AAA 150,148,210.84 81,084,493.50 6.05%
CA0641491075 BANK NOVA ODSH BANK NOVA COM CA CAD AAA 134,583,518.98 72,679,097.60 5.42%
CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 58,639,877.43 31,667,275.51 2.36%
CA1366812024 CDN TIRE ODSH CDN TIRE COM CA CAD AAA 246,978.90 133,375.94 0.01%
CA33767E2024 FIRSTSERVICE ODSH FIRSTSERVICE REI CA CAD AAA 1,054,959.34 569,709.38 0.04%
CA6330671034 NATL BK CANADA ODSH NATL BK CANADA COM CA CAD AAA 13,284,868.20 7,174,223.41 0.53%
CA7800871021 RBC ODSH RBC COM CA CAD AAA 45,031,101.86 24,318,132.50 1.81%
CA8029121057 SAPUTO ODSH SAPUTO COM CA CAD AAA 369,794.03 199,699.76 0.01%
CA87807B1076 TC ENERGY ODSH TC ENERGY COM CA CAD AAA 91,832,132.86 49,592,079.31 3.70%
CA8911605092 TD ODSH TD COM CA CAD AAA 91,832,052.14 49,592,035.72 3.70%




Collateral data - as at 09/06/2025

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

CHO0010645932 GIVAUDAN ODSH GIVAUDAN COM CH CHF 4,153,130.00 3,729,128.13 0.28%
CHO0012214059 HOLCIM ODSH HOLCIM COM CH CHF 4,155,453.11 3,731,214.07 0.28%
CHO0012221716 ABB ODSH ABB COM CH CHF 4,103,886.85 3,684,912.32 0.27%
CHO0418792922 SIKA ODSH SIKA COM CH CHF 2,048,042.69 1,838,953.66 0.14%
CHO0432492467 ALCON ODSH ALCON COM CH CHF 4,104,491.81 3,685,455.52 0.27%
DE0006231004 INFINEON TECHNOL ODSH INFINEON TECHNOL COM DE EUR AAA 9,216,255.08 7,759,165.31 0.58%
DE0008402215 HANNOVER RUECK ODSH HANNOVER RUECK COM DE EUR AAA 6,048,800.18 5,092,484.97 0.38%
DEOOOENERGYO SIEMENS ENERG ODSH SIEMENS ENERG COM DE EUR AAA 4,431,882.94 3,731,202.32 0.28%
FR0000120404 ACCOR ODSH ACCOR COM FR EUR AA2 376,155.14 316,685.02 0.02%
FR0000121329 THALES ODSH THALES COM FR EUR AA2 9,417,586.11 7,928,665.90 0.59%
FR0000125338 CAPGEMINI ODSH CAPGEMINI COM FR EUR AA2 12,651,080.24 10,650,944.67 0.79%
FR0000125486 VINCI ODSH VINCI COM FR EUR AA2 9,115.88 7,674.66 0.00%
FR0000130809 SOCIETE GENERALE ODSH SOCIETE GENERALE COM FR EUR AA2 4,848,168.32 4,081,672.99 0.30%
FR0000131906 RENAULT ODSH RENAULT COM FR EUR AA2 229,981.32 193,621.28 0.01%
GB0002875804 ORD 25P BRITISH AMERICAN TOBACCO CST GB GBP AA3 7,928,659.20 7,928,659.20 0.59%
GB0003718474 GAMES WORKSHOP ODSH GAMES WORKSHOP CST GB GBP AA3 817,952.30 817,952.30 0.06%
GB0006825383 ORD GBP0.10 PERSIMMON CST GB GBP AA3 9,097.80 9,097.80 0.00%
GB0007980591 ORD USDO0.25 BP PLC CST GB GBP AA3 7,936,672.10 7,936,672.10 0.59%
GB00OBOSWJX34 ORD GBP5 LONDON STOCK EXCHANGE CST GB GBP AA3 705,724.40 705,724.40 0.05%
GB00B421JZ66 UKTI 0 1/2 03/22/50 UK TREASURY GIL GB GBP AA3 7,266,013.80 7,266,013.80 0.54%
GBOOB4PTCY75 UKTI 0 3/8 03/22/62 UK TREASURY GIL GB GBP AA3 0.00 0.00 0.00%
GB00B63H8491 ROLLS ROYCE ODSH ROLLS ROYCE CST GB GBP AA3 1,5639,271.65 1,5639,271.65 0.11%
GB00BD6K4575 COMPASS GROUP ODSH COMPASS GROUP CST GB GBP AA3 7,736.08 7,736.08 0.00%
GB00OBGLP8L22 IMI ODSH IMI CST GB GBP AA3 592,679.04 592,679.04 0.04%
GBO0OBL6K5J42 ENDEAVOUR MING ODSH ENDEAVOUR MING CST GB GBP AA3 87,601.68 87,601.68 0.01%
GBOOBM8PJY71 NATWEST GRP ODSH NATWEST GRP CST GB GBP AA3 876,077.80 876,077.80 0.07%
GB00BMJ6DW54 INFORMA ODSH INFORMA CST GB GBP AA3 746,075.56 746,075.56 0.06%
GBOOBN65R313 UKT 3 1/2 01/22/45 UK TREASURY GIL GB GBP AA3 3,957,190.94 3,957,190.94 0.30%
GB00OBP6MXD84 SHELL ODSH SHELL CST GB GBP AA3 7,497.42 7,497.42 0.00%
IEO00S9YS762 LINDE ODSH LINDE COM us usD AAA 21,262,958.32 15,671,263.46 1.17%
IEOOB8KQN827 EATON CORP ODSH EATON CORP COM us usD AAA 28,821,806.26 21,242,299.05 1.58%
IEOOBTN1Y115 MEDTRONIC ODSH MEDTRONIC COM us usD AAA 9,734,037.64 7,174,197.78 0.53%
IEOOBY7QL619 JOHNSON CNTRLS ODSH JOHNSON CNTRLS COM us usD AAA 11,529,590.39 8,497,559.27 0.63%
ITO000072618 INTESA SANPAOLO ODSH INTESA SANPAOLO COM IT EUR 4,848,179.31 4,081,682.24 0.30%
ITO001233417 A2A ODSH A2A COM IT EUR 496,328.66 417,859.11 0.03%
IT0O004965148 MONCLER ODSH MONCLER COM IT EUR 3,761,167.40 3,166,526.90 0.24%
JEOOB4T3BW64 ORD USDO0.01 GLENCORE INTERNATIONAL CST GB GBP AA3 5,551.68 5,551.68 0.00%
JP3111200006 ASAHI KASEI ODSH ASAHI KASEI COM JP JPY A1l 255,217,689.81 1,301,868.04 0.10%
JP3119600009 AJINOMOTO ODSH AJINOMOTO COM JP JPY A1l 14,277,899.30 72,831.71 0.01%




Collateral data - as at 09/06/2025

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

JP3166000004 EBARA ODSH EBARA COM JP JPY A1l 87,583,998.49 446,766.87 0.03%
JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1l 1,776,711,299.81 9,063,022.47 0.68%
JP3249600002 KYOCERA ODSH KYOCERA COM JP JPY A1l 1,776,698,998.32 9,062,959.72 0.68%
JP3300600008 KONICA MINOLTA ODSH KONICA MINOLTA COM JP JPY A1l 146,908,998.42 749,384.30 0.06%
JP3311400000 CYBERAGENT ODSH CYBERAGENT COM JP JPY A1l 255,320,098.94 1,302,390.43 0.10%
JP3352400000 CITIZEN ODSH CITIZEN COM JP JPY A1l 334,398.47 1,705.77 0.00%
JP3493800001 DAI NIPPONPRINTG ODSH DAI NIPPONPRINTG COM JP JPY A1l 921,458,648.77 4,700,369.97 0.35%
JP3519400000 CHUGAI PHARM ODSH CHUGAI PHARM COM JP JPY A1l 254,626,399.09 1,298,851.86 0.10%
JP3549600009 DENKA ODSH DENKA COM JP JPY A1l 14,143,198.53 72,144.60 0.01%
JP3672400003 NISSAN MOTR CO ODSH NISSAN MOTR CO COM JP JPY A1l 67,466,489.23 344,147.25 0.03%
JP3762800005 NOMURA RESEARCH ODSH NOMURA RESEARCH COM JP JPY A1l 242,016,998.71 1,234,531.18 0.09%
JP3783600004 EAST JAPAN RAIL ODSH EAST JAPAN RAIL COM JP JPY A1l 65,403,799.77 333,625.45 0.02%
JP3866800000 PANASONIC HD ODSH PANASONIC HD COM JP JPY A1l 270,819,399.44 1,381,452.52 0.10%
JP3970300004 RECRUIT HOLDINGS ODSH RECRUIT HOLDINGS COM JP JPY A1l 799,944 ,598.57 4,080,525.56 0.30%
KYG596691041 MEITUAN ODSH MEITUAN COM HK HKD 43,323,895.94 4,081,672.84 0.30%
KYG6427A1022 NETEASE ODSH NETEASE COM HK HKD 43,323,879.91 4,081,671.33 0.30%
KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 139,523,817.91 13,144,953.05 0.98%
US00206R1023 AT&T ODSH AT&T COM us uUsD AAA 50,592,720.97 37,287,937.44 2.78%
US0028241000 ABBOTT ODSH ABBOTT COM us uUsD AAA 7,603,856.12 5,604,207.60 0.42%
US00724F1012 ADOBE ODSH ADOBE COM us uUsD AAA 25,363,486.48 18,693,442.04 1.39%
UsS0200021014 ALLSTATE ODSH ALLSTATE COM us uUsD AAA 1,967,619.18 1,450,178.20 0.11%
US02079K3059 ALPHABET ODSH ALPHABET COM us uUsD AAA 643,703.44 474,423.46 0.04%
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us usD AAA 111,903,534.29 82,475,342.41 6.15%
US0236081024 AMEREN ODSH AMEREN COM us usD AAA 34,271.06 25,258.52 0.00%
US0258161092 AMERICAN EXPRESS ODSH AMERICAN EXPRESS COM us usD AAA 4,343,787.49 3,201,466.00 0.24%
US0268747849 AlIG ODSH AIG COM us usD AAA 1,347,772.82 993,337.93 0.07%
US0311001004 AMETEK ODSH AMETEK COM us usD AAA 1,700,253.90 1,253,124.16 0.09%
US0326541051 ANALOG DEVICES ODSH ANALOG DEVICES COM us usD AAA 691,571.89 509,703.55 0.04%
US03662Q1058 ANSYS ODSH ANSYS COM us usD AAA 69,684,090.42 51,358,692.60 3.83%
US0378331005 APPLE ODSH APPLE COM us usD AAA 103,728,392.95 76,450,085.16 5.70%
US0378331005 APPLE ODSH APPLE COM us usD AAA 75,770,780.15 55,844,715.52 4.16%
US0382221051 APPLIED ODSH APPLIED COM us usD AAA 75,774,416.22 55,847,395.38 4.16%
US04621X1081 ASSURANT ODSH ASSURANT COM us usD AAA 1,967,554.72 1,450,130.69 0.11%
US0527691069 AUTODESK ODSH AUTODESK COM us usD AAA 20,766,460.09 15,305,333.45 1.14%
US0533321024 AUTOZONE ODSH AUTOZONE COM us usD AAA 2,100,374.98 1,548,022.11 0.12%
US0536111091 AVERY DENNISON ODSH AVERY DENNISON COM us usD AAA 333,783.36 246,005.61 0.02%
US0584981064 BALL ODSH BALL COM us uUsD AAA 629,066.21 463,635.50 0.03%
US0605051046 BOFAML ODSH BOFAML COM us uUsD AAA 62,602.25 46,139.22 0.00%
US0844231029 W R BERKLEY ODSH W R BERKLEY COM us uUsD AAA 861,069.83 634,627.22 0.05%




Collateral data - as at 09/06/2025

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

US0846707026 BERKSHIRE ODSH BERKSHIRE COM us usD AAA 5,932,816.83 4,372,615.24 0.33%
uUs0865161014 BEST BUY ODSH BEST BUY COM us usD AAA 499,528.70 368,163.53 0.03%
US09073M1045 BIO-TECHNE ODSH BIO-TECHNE COM us usD AAA 1,906,364.51 1,405,032.17 0.10%
US1011371077 BOSTON ODSH BOSTON COM us usD AAA 80,544,222.12 59,362,846.23 4.43%
US1101221083 BRISTOL-MYERS ODSH BRISTOL-MYERS COM us usD AAA 5,449,188.68 4,016,170.76 0.30%
US11135F1012 BROADCOM ODSH BROADCOM COM us usD AAA 17,690,499.78 13,038,283.70 0.97%
US14040H1059 CAPITAL ONE FIN ODSH CAPITAL ONE FIN COM us usD AAA 1,967,630.66 1,450,186.66 0.11%
US14040H1059 CAPITAL ONE FIN ODSH CAPITAL ONE FIN COM us usD AAA 2,586,228.58 1,906,106.80 0.14%
US17275R1023 CISCO SYSTEMS ODSH CISCO SYSTEMS COM us usD AAA 92,051.04 67,843.62 0.01%
US1729674242 CITIGROUP ODSH CITIGROUP COM us usD AAA 1,967,591.50 1,450,157.80 0.11%
US22788C1053 CROWDSTRIKE HLDG ODSH CROWDSTRIKE HLDG COM us usD AAA 12,309,163.34 9,072,121.52 0.68%
US2333311072 DTE ENERGY ODSH DTE ENERGY COM us usD AAA 2,366,230.77 1,743,963.62 0.13%
US2358511028 DANAHER ODSH DANAHER COM us uUsD AAA 270,946.67 199,693.60 0.01%
US3379321074 FIRSTENERGY ODSH FIRSTENERGY COM us uUsD AAA 10,009,384.32 7,377,134.28 0.55%
US34959J1088 FORTIVE ODSH FORTIVE COM us uUsD AAA 73.25 53.99 0.00%
US37045V1008 GM ODSH GM COM us uUsD AAA 270,935.38 199,685.28 0.01%
US4165151048 HARTFORD INSUR ODSH HARTFORD INSUR COM us uUsD AAA 1,967,617.95 1,450,177.29 0.11%
US42809H1077 HESS ODSH HESS COM us uUsD AAA 861,077.11 634,632.59 0.05%
US4370761029 HOME DEPOT ODSH HOME DEPOT COM us uUsD AAA 498.40 367.33 0.00%
US4592001014 IBM ODSH IBM COM us uUsD AAA 3,533,034.52 2,603,923.40 0.19%
US46120E6023 INTUITIVE ODSH INTUITIVE COM us uUsD AAA 1,757,407.42 1,295,247.55 0.10%
US46625H1005 JP MORGAN ODSH JP MORGAN COM us uUsD AAA 6,582,107.39 4,851,156.53 0.36%
US4878361082 KELLANOVA ODSH KELLANOVA COM us usD AAA 222.68 164.12 0.00%
US5128073062 LAM RESEARCH ODSH LAM RESEARCH COM us usD AAA 3,933,565.04 2,899,123.12 0.22%
US5717481023 MARSH MCLENNAN ODSH MARSH MCLENNAN COM us usD AAA 1,967,666.47 1,450,213.05 0.11%
US5926881054 METTLER-TOLEDO ODSH METTLER-TOLEDO COM us usD AAA 106,918.56 78,801.31 0.01%
US5949181045 MICROSOFT ODSH MICROSOFT COM us usD AAA 43,761,512.38 32,253,187.90 2.40%
US5949181045 MICROSOFT ODSH MICROSOFT COM us usD AAA 75,774,255.11 55,847,276.64 4.16%
US6174464486 MORGAN STANLEY ODSH MORGAN STANLEY COM us usD AAA 92,110.30 67,887.30 0.01%
US64110L1061 NETFLIX ODSH NETFLIX COM us usD AAA 1,117,029.53 823,275.10 0.06%
US67066G1040 NVIDIA ODSH NVIDIA COM us usD AAA 55,282,398.56 40,744,331.98 3.04%
US67066G1040 NVIDIA ODSH NVIDIA COM us usD AAA 75,770,464.07 55,844,482.56 4.16%
US6934751057 PNC FINL SVC ODSH PNC FINL SVC COM us usD AAA 1,312,419.08 967,281.45 0.07%
US6934751057 PNC FINL SVC ODSH PNC FINL SVC COM us usD AAA 55,333,187.98 40,781,764.89 3.04%
US69608A1088 PALANTIR TECH ODSH PALANTIR TECH COM us usD AAA 20,830,915.06 15,352,838.17 1.14%
US7134481081 PEPSICO ODSH PEPSICO COM us usD AAA 270,903.30 199,661.63 0.01%
US7234841010 PINNACLE WEST ODSH PINNACLE WEST COM us uUsD AAA 24,214,728.33 17,846,782.26 1.33%
US7739031091 ROCKWELL AUTOMAT ODSH ROCKWELL AUTOMAT COM us uUsD AAA 8,111,726.81 5,978,519.36 0.45%
US912810TE82 UST 0.125 02/15/52 US TREASURY GOV us uUsD AAA 4,238,381.38 3,123,779.40 0.23%




Collateral data - as at 09/06/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
US91324P1021 UNITEDHEALTH ODSH UNITEDHEALTH COM us UsD AAA 13,949,064.17 10,280,764.15 0.77%
US91913Y1001 VALERO ENERGY ODSH VALERO ENERGY COM us uUsD AAA 358,168.37 263,977.89 0.02%
US92343V1044 VERIZON ODSH VERIZON COM us uUsD AAA 5,441,936.25 4,010,825.56 0.30%
US92345Y1064 VERISK ANALYTICS ODSH VERISK ANALYTICS COM us uUsD AAA 433.64 319.60 0.00%
US9291601097 VULCAN MATLS ODSH VULCAN MATLS COM us uUsD AAA 66,671.82 49,138.58 0.00%
UsS9884981013 YUM! BRANDS ODSH YUM! BRANDS COM us uUsD AAA 1,850,230.43 1,363,660.13 0.10%
Total: 1,341,188,791.04 100.00%
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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~ Ww DN

TD SECURITIES INC (PARENT)

89,819,514.00
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