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Securities Lending Report
SSTL - HITIF - AMERICAN INDEX FUND
Report as at 19/05/2025

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)

15,649,108,056

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 19/05/2025

Currently on loan in GBP (base currency)

1,209,694,054.17

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

7.73%

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

1,400,468,751.21

Collateral value (cash and securities) in % of loan

116%

Securities lending statistics

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

1,067,885,875.50

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

6.92%

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) 1,194,982.46
Gross Return for the fund over the last 12 months in % of the fund AuM 0.0077%

Collateral data - as at 19/05/2025

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

BMG491BT1088 INVESCO ODSH INVESCO COM us uUsD AAA 25,564.15 19,253.68 0.00%
BMG677491539 OOIL ODSH OOIL COM HK HKD 130,582.33 12,596.69 0.00%
CA0636711016 BMO ODSH BMO COM CA CAD AAA 50,754,791.41 27,364,761.51 1.95%
CA0641491075 BANK NOVA ODSH BANK NOVA COM CA CAD AAA 149,338,606.13 80,516,838.46 5.75%
CA135087G997 CAGV 0.500 12/01/50 CANADA GOV CA CAD AAA 104,163,184.48 56,160,228.86 4.01%
CA135087M847 CAGV 1.250 03/01/27 CANADA GOV CA CAD AAA 101,938,362.78 54,960,702.40 3.92%
CA135087N837 CAGV 2.750 09/01/27 CANADA GOV CA CAD AAA 28,266,547.77 15,240,085.06 1.09%
CA135087ZH04 CAGV 1.500 12/01/44 CANADA GOV CA CAD AAA 13,523,062.00 7,291,043.00 0.52%
CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 50,754,835.54 27,364,785.30 1.95%
CA33767E2024 FIRSTSERVICE ODSH FIRSTSERVICE REI CA CAD AAA 151,778.79 81,832.48 0.01%




Collateral data - as at 19/05/2025

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

CA6330671034 NATL BK CANADA ODSH NATL BK CANADA COM CA CAD AAA 50,754,696.22 27,364,710.19 1.95%
CA87807B1076 TC ENERGY ODSH TC ENERGY COM CA CAD AAA 98,583,821.44 53,152,080.57 3.80%
CA87971M1032 TELUS ODSH TELUS COM CA CAD AAA 439.15 236.77 0.00%
CA92938W2022 WSP GLOBAL ODSH WSP GLOBAL COM CA CAD AAA 151,866.04 81,879.52 0.01%
CHO0210483332 CMPNE FINANCIERE ODSH CMPNE FINANCIERE COM CH CHF 995,390.85 894,130.56 0.06%
CNE1000003W8 PETROCHINA ODSH PETROCHINA COM CN HKD 828,104.00 79,883.47 0.01%
CNE100000502 ZIJIN MINING ODSH ZIJIN MINING COM CN HKD 450.83 43.49 0.00%
CNE1000048K8 HAIER SMART HOME ODSH HAIER SMART HOME COM CN HKD 46.96 4.53 0.00%
DE0001102523 DEGV 11/15/27 GERMANY GOV DE EUR AAA 368,836.52 310,707.89 0.02%
FR0000120404 ACCOR ODSH ACCOR COM FR EUR AA2 21,998,744.13 18,531,742.37 1.32%
GB0000536739 ORD GBP0.10 ASHTEAD GROUP CST GB GBP AA3 18,531,728.70 18,531,728.70 1.32%
GB0002374006 ORD 28 101/108P DIAGEO CST GB GBP AA3 4,858,893.20 4,858,893.20 0.35%
GB0002875804 ORD 25P BRITISH AMERICAN TOBACCO CST GB GBP AA3 5,282,579.98 5,282,579.98 0.38%
GB0007980591 ORD USDO0.25 BP PLC CST GB GBP AA3 6,817,878.24 6,817,878.24 0.49%
GB00OB1L6W962 UKTI 1 1/8 11/22/37 UK TREASURY GIL GB GBP AA3 18,688,374.84 18,688,374.84 1.33%
GB00B3D4VD98 UKTI 1 1/4 11/22/32 UK TREASURY GIL GB GBP AA3 5,787,497.33 5,787,497.33 0.41%
GB00B63H8491 ROLLS ROYCE ODSH ROLLS ROYCE CST GB GBP AA3 81,882.94 81,882.94 0.01%
GB00BD6K4575 COMPASS GROUP ODSH COMPASS GROUP CST GB GBP AA3 81,869.45 81,869.45 0.01%
GB00OBGLP8L22 IMI ODSH IMI CST GB GBP AA3 81,865.68 81,865.68 0.01%
GBOOBKDRYJ47 AIRTEL AFRICA ODSH AIRTEL AFRICA CST GB GBP AA3 54,687.46 54,687.46 0.00%
HK0002007356 CLP HOLDINGS ODSH CLP HOLDINGS COM HK HKD 4,305,049.30 415,288.75 0.03%
HK0669013440 TTI ODSH TTI COM HK HKD 3,596,407.48 346,929.26 0.02%
HK1093012172 CSPC PHARMA ODSH CSPC PHARMA COM HK HKD 54,202.48 5,228.67 0.00%
IEO00S9YS762 LINDE ODSH LINDE COM us usD AAA 11,375,370.91 8,567,378.38 0.61%
IEOOBFY8C754 STERIS ODSH STERIS COM us usD AAA 10,429,029.41 7,854,639.80 0.56%
IT0005239360 UNI CREDIT ODSH UNI CREDIT COM IT EUR 4,867,674.67 4,100,529.21 0.29%
JEOOB4T3BW64 ORD USDO0.01 GLENCORE INTERNATIONAL CST GB GBP AA3 81,882.78 81,882.78 0.01%
JP1201761M45 JPGV 0.500 03/20/41 JAPAN GOV JP JPY A1l 746,556,092.75 3,855,847.55 0.28%
JP1201771M76 JPGV 0.400 06/20/41 JAPAN GOV JP JPY A1l 186,827,147.37 964,933.52 0.07%
JP1201791N14 JPGV 0.500 12/20/41 JAPAN GOV JP JPY A1l 746,491,653.27 3,855,514.73 0.28%
JP1300431E60 JPGV 1.700 06/20/44 JAPAN GOV JP JPY A1l 746,010,657.36 3,853,030.46 0.28%
JP1300671L78 JPGV 0.600 06/20/50 JAPAN GOV JP JPY A1l 746,657,491.70 3,856,371.26 0.28%
JP1300681LA7 JPGV 0.600 09/20/50 JAPAN GOV JP JPY A1l 746,676,042.11 3,856,467.07 0.28%
JP1400131L54 JPGV 0.500 03/20/60 JAPAN GOV JP JPY A1l 747,800,220.74 3,862,273.28 0.28%
JP3142500002 IDEMITSU ODSH IDEMITSU COM JP JPY A1l 398,181,748.24 2,056,547.57 0.15%
JP3164720009 RENESAS ODSH RENESAS COM JP JPY A1l 1,679,019,998.65 8,671,880.40 0.62%
JP3201200007 OLYMPUS ODSH OLYMPUS COM JP JPY A1l 142,128,999.16 734,074.45 0.05%
JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1l 202,668,749.16 1,046,752.96 0.07%
JP3249600002 KYOCERA ODSH KYOCERA COM JP JPY A1l 77,463,699.56 400,088.11 0.03%




Collateral data - as at 19/05/2025

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

JP3294460005 INPEX ODSH INPEX COM JP JPY A1l 793,795,499.50 4,099,831.83 0.29%
JP3300600008 KONICA MINOLTA ODSH KONICA MINOLTA COM JP JPY A1l 358,742,978.12 1,852,852.38 0.13%
JP3385820000 GS YUASA ODSH GS YUASA COM JP JPY A1l 104,207,399.03 538,215.21 0.04%
JP3401400001 SUMITOMO CHEM ODSH SUMITOMO CHEM COM JP JPY A1l 46,171,799.01 238,470.25 0.02%
JP3404600003 SUMITOMO CORP ODSH SUMITOMO CORP COM JP JPY A1l 373,699.40 1,930.10 0.00%
JP3475350009 DAIICHI SANKYO ODSH DAIICHI SANKYO COM JP JPY A1l 793,960,598.31 4,100,684.54 0.29%
JP3571400005 TOKYO ELECTRON ODSH TOKYO ELECTRON COM JP JPY A1l 793,435,999.94 4,097,975.07 0.29%
JP3629000005 TOPPAN HOLDINGS ODSH TOPPAN HOLDINGS COM JP JPY A1l 106,369,198.07 549,380.57 0.04%
JP3633400001 TOYOTA ODSH TOYOTA COM JP JPY A1l 793,903,498.84 4,100,389.63 0.29%
JP3635000007 TOYOTA TSUSHO ODSH TOYOTA TSUSHO COM JP JPY A1l 793,811,699.40 4,099,915.50 0.29%
JP3695200000 NGK INSULATORS ODSH NGK INSULATORS COM JP JPY A1l 247,688,599.09 1,279,273.57 0.09%
JP3732000009 SOFTBANK ODSH SOFTBANK COM JP JPY A1l 2,128,689,318.70 10,994,353.37 0.79%
JP3894900004 IMH ODSH IMH COM JP JPY A1l 132,169,099.87 682,633.10 0.05%
JP3897700005 MITSUBISHI CG ODSH MITSUBISHI CG COM JP JPY A1l 165,937,139.89 857,039.84 0.06%
JP3942400007 ASTELLAS PHARMA ODSH ASTELLAS PHARMA COM JP JPY A1l 367,953,648.93 1,900,424.08 0.14%
KYG217651051 CKH HOLDINGS ODSH CKH HOLDINGS COM HK HKD 47,021.37 4,535.94 0.00%
KYG8208B1014 JD.COM ODSH JD.COM COM HK HKD 26,563,653.59 2,562,476.23 0.18%
KYG960071028 WH GROUP ODSH WH GROUP COM HK HKD 53.18 5.13 0.00%
KYG9830T1067 XIAOMI ODSH XIAOMI COM HK HKD 114,562,111.73 11,051,291.84 0.79%
US0188021085 ALLIANT ENERGY ODSH ALLIANT ENERGY COM us uUsD AAA 366,089.89 275,721.17 0.02%
US02079K3059 ALPHABET ODSH ALPHABET COM us uUsD AAA 180,313.45 135,803.36 0.01%
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us uUsD AAA 50,912,689.69 38,344,971.80 2.74%
US0378331005 APPLE ODSH APPLE COM us usD AAA 26,565,574.29 20,007,903.79 1.43%
US0378331005 APPLE ODSH APPLE COM us usD AAA 64,599,451.70 48,653,178.00 3.47%
US0533321024 AUTOZONE ODSH AUTOZONE COM us usD AAA 4,490,980.09 3,382,388.67 0.24%
US0536111091 AVERY DENNISON ODSH AVERY DENNISON COM us usD AAA 544,810.94 410,325.21 0.03%
US05464C1018 AXON ENTERPRISE ODSH AXON ENTERPRISE COM us usD AAA 1,171,951.18 882,656.86 0.06%
US05722G1004 BAKER HUGHES ODSH BAKER HUGHES COM us usD AAA 790,603.48 595,444 .25 0.04%
US0605051046 BOFAML ODSH BOFAML COM us usD AAA 10,724,764.88 8,077,373.43 0.58%
US0846707026 BERKSHIRE ODSH BERKSHIRE COM us usD AAA 71,268,788.39 53,676,199.35 3.83%
uUs0865161014 BEST BUY ODSH BEST BUY COM us usD AAA 1,181.86 890.12 0.00%
US09062X1037 BIOGEN ODSH BIOGEN COM us usD AAA 1,145,540.44 862,765.57 0.06%
UsS09857L1089 BOOKING HLDG ODSH BOOKING HLDG COM us usD AAA 23,256,684.93 17,515,808.60 1.25%
US1011371077 BOSTON ODSH BOSTON COM us usD AAA 26,230,114.86 19,755,252.00 1.41%
US1101221083 BRISTOL-MYERS ODSH BRISTOL-MYERS COM us usD AAA 46.79 35.24 0.00%
US11135F1012 BROADCOM ODSH BROADCOM COM us usD AAA 18,493,258.38 13,928,226.45 0.99%
US12541W2098 CH ROBINSON ODSH CH ROBINSON COM us uUsD AAA 13,256,200.80 9,983,928.35 0.71%
US12541W2098 CH ROBINSON ODSH CH ROBINSON COM us uUsD AAA 4,428,474.91 3,335,312.80 0.24%
US12572Q1058 CME GRP ODSH CME GRP COM us uUsD AAA 403,472.97 303,876.30 0.02%




Collateral data - as at 19/05/2025

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

US14149Y1082 CARDINAL HEALTH ODSH CARDINAL HEALTH COM us usD AAA 24,842,586.11 18,710,232.55 1.34%
US1651677353 EXPAND ENERGY ODSH EXPAND ENERGY COM us usD AAA 547,564.49 412,399.05 0.03%
US17275R1023 CISCO SYSTEMS ODSH CISCO SYSTEMS COM us usD AAA 1,349,327.65 1,016,248.23 0.07%
US1729674242 CITIGROUP ODSH CITIGROUP COM us usD AAA 2,419,335.19 1,822,126.08 0.13%
US21037T1097 CONSTELLATION PA ODSH CONSTELLATION PA COM us usD AAA 1,720,332.46 1,295,671.08 0.09%
US22788C1053 CROWDSTRIKE HLDG ODSH CROWDSTRIKE HLDG COM us usD AAA 1,639,487.22 1,234,782.36 0.09%
US2521311074 DEXCOM ODSH DEXCOM COM us usD AAA 914,867.22 689,033.68 0.05%
US25278X1090 DIAMONDBACK ODSH DIAMONDBACK COM us usD AAA 521,807.39 393,000.05 0.03%
US2600031080 DOVER ODSH DOVER COM us usD AAA 1,079,816.12 813,265.20 0.06%
US30303M1027 META PLATFORMS ODSH META PLATFORMS COM us usD AAA 41,365,694.12 31,154,637.17 2.22%
US31428X1063 FEDEX ODSH FEDEX COM us usD AAA 13,463,789.99 10,140,274 .47 0.72%
US34959E1091 FORTINET ODSH FORTINET COM us usD AAA 2,279,200.24 1,716,583.22 0.12%
US35137L2043 FOX ODSH FOX COM us uUsD AAA 135,399.43 101,976.29 0.01%
US36266G1076 GE HEALTHCARE ODSH GE HEALTHCARE COM us uUsD AAA 916,418.60 690,202.10 0.05%
US37940X1028 GLOBAL PAYMENTS ODSH GLOBAL PAYMENTS COM us uUsD AAA 2,419,309.55 1,822,106.77 0.13%
US4165151048 HARTFORD INSUR ODSH HARTFORD INSUR COM us uUsD AAA 2,419,225.57 1,822,043.52 0.13%
US42809H1077 HESS ODSH HESS COM us uUsD AAA 14,377,820.45 10,828,677.94 0.77%
US4385161066 HONEYWELL INTL ODSH HONEYWELL INTL COM us uUsD AAA 985,131.38 741,953.24 0.05%
US45784P1012 INSULET ODSH INSULET COM us uUsD AAA 520,071.59 391,692.73 0.03%
US4581401001 INTEL ODSH INTEL COM us uUsD AAA 14,382,710.57 10,832,360.94 0.77%
US46120E6023 INTUITIVE ODSH INTUITIVE COM us uUsD AAA 9,013,374.08 6,788,436.77 0.48%
US46625H1005 JP MORGAN ODSH JP MORGAN COM us uUsD AAA 12,455,700.86 9,381,030.57 0.67%
US4824801009 KLA CORP ODSH KLA CORP COM us usD AAA 2,256,429.18 1,699,433.16 0.12%
US49177J1025 KENVUE ODSH KENVUE COM us usD AAA 37,404,679.21 28,171,392.60 2.01%
US49271V1008 KEURIG DR PEPPER ODSH KEURIG DR PEPPER COM us usD AAA 118,917.49 89,562.89 0.01%
US5486611073 LOWE S ODSH LOWE S COM us usD AAA 49,818,750.07 37,521,069.47 2.68%
US55354G 1004 MSCI ODSH MSCI COM us usD AAA 12,681,594.84 9,551,162.97 0.68%
US5717481023 MARSH MCLENNAN ODSH MARSH MCLENNAN COM us usD AAA 2,419,121.13 1,821,964.86 0.13%
US5797802064 MCCORMICK ODSH MCCORMICK COM us usD AAA 2,633,848.35 1,983,687.00 0.14%
US58933Y1055 MERCK & CO ODSH MERCK & CO COM us usD AAA 3,585,144.56 2,700,157.23 0.19%
US5949181045 MICROSOFT ODSH MICROSOFT COM us usD AAA 64,610,371.68 48,661,402.40 3.47%
US60770K1079 MODERNA ODSH MODERNA COM us usD AAA 842,772.41 634,735.36 0.05%
US6092071058 MONDELEZ INTL ODSH MONDELEZ INTL COM us usD AAA 3,859,208.46 2,906,568.88 0.21%
US6174464486 MORGAN STANLEY ODSH MORGAN STANLEY COM us usD AAA 1,080,042.53 813,435.72 0.06%
US6311031081 NASDAQ ODSH NASDAQ COM us usD AAA 630,956.44 475,205.83 0.03%
US6311031081 NASDAQ ODSH NASDAQ COM us usD AAA 40,236,234.38 30,303,982.80 2.16%
US64110L1061 NETFLIX ODSH NETFLIX COM us uUsD AAA 10,163,434.80 7,654,606.80 0.55%
US67066G 1040 NVIDIA ODSH NVIDIA COM us uUsD AAA 102,273,926.16 77,027,767.31 5.50%
US67066G 1040 NVIDIA ODSH NVIDIA COM us uUsD AAA 64,610,736.02 48,661,676.80 3.47%




Collateral data - as at 19/05/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
US67103H1077 OREILLY AUTO ODSH OREILLY AUTO COM us usD AAA 1,055,163.40 794,697.96 0.06%
US6934751057 PNC FINL SVC ODSH PNC FINL SVC COM us usD AAA 2,419,181.20 1,822,010.10 0.13%
US69608A1088 PALANTIR TECH ODSH PALANTIR TECH COM us usD AAA 28,169,073.88 21,215,582.01 1.51%
US69608A1088 PALANTIR TECH ODSH PALANTIR TECH COM us usD AAA 61,665,940.80 46,443,799.68 3.32%
US7134481081 PEPSICO ODSH PEPSICO COM us usD AAA 14,561,227.45 10,966,811.21 0.78%
US7170811035 PFIZER ODSH PFIZER COM us usD AAA 2,758,059.15 2,077,236.56 0.15%
US7475251036 QUALCOMM ODSH QUALCOMM COM us usD AAA 446,619.99 336,372.54 0.02%
US7766961061 ROPER TECH ODSH ROPER TECH COM us usD AAA 284,703.60 214,424 .96 0.02%
US79466L.3024 SALESFORCE ODSH SALESFORCE COM us usD AAA 25,883,705.33 19,494,353.12 1.39%
US8085131055 CHARLES SCHWAB ODSH CHARLES SCHWAB COM us usD AAA 640,035.28 482,043.57 0.03%
US8168511090 SEMPRA USA ODSH SEMPRA USA COM us usD AAA 1,709,047.35 1,287,171.68 0.09%
UsS8716071076 SYNOPSYS ODSH SYNOPSYS COM us usD AAA 1,153,369.06 868,661.71 0.06%
US8725901040 T-MOBILE US ODSH T-MOBILE US COM us uUsD AAA 2,465,720.21 1,857,061.03 0.13%
US8740541094 TAKE-TWO ODSH TAKE-TWO COM us uUsD AAA 11,518,406.78 8,675,106.07 0.62%
US87612G1013 TARGA RES ODSH TARGA RES COM us uUsD AAA 6,468,438.29 4,871,714.41 0.35%
Us8807701029 TERADYNE ODSH TERADYNE COM us uUsD AAA 3,093,846.47 2,330,135.30 0.17%
US88160R1014 TESLA ODSH TESLA COM us uUsD AAA 32,550,883.82 24,515,749.02 1.75%
US8825081040 TEXAS INSTRUMENT ODSH TEXAS INSTRUMENT COM us uUsD AAA 25,816,996.70 19,444,111.41 1.39%
US8835561023 THERMO FISHER ODSH THERMO FISHER COM us uUsD AAA 5,910,591.55 4,451,571.26 0.32%
US9029733048 US BANCORP ODSH US BANCORP COM us uUsD AAA 1,587,987.15 1,195,995.00 0.09%
US9100471096 UNITED ARLNS ODSH UNITED ARLNS COM us uUsD AAA 585,161.48 440,715.28 0.03%
US912810RM27 UST 3.000 05/15/45 US TREASURY GOV us uUsD AAA 162,533.59 122,412.43 0.01%
US912810SN90 UST 1.250 05/15/50 US TREASURY GOV us usD AAA 46.95 35.36 0.00%
US9128287763 UST 0.125 07/15/30 US TREASURY GOV us usD AAA 17,340,081.30 13,059,709.33 0.93%
US91282CFZ95 UST 3.875 11/30/27 US TREASURY GOV us usD AAA 36,103.97 27,191.76 0.00%
US91282CGB19 UST 3.875 12/31/29 US TREASURY GOV us usD AAA 14,878,267.13 11,205,590.14 0.80%
US91324P1021 UNITEDHEALTH ODSH UNITEDHEALTH COM us usD AAA 6,431,647.00 4,844,004.99 0.35%
US92343V1044 VERIZON ODSH VERIZON COM us usD AAA 116.82 87.98 0.00%
US92345Y1064 VERISK ANALYTICS ODSH VERISK ANALYTICS COM us usD AAA 326,892.77 246,199.80 0.02%
US92532F1003 VERTEX PHARMS ODSH VERTEX PHARMS COM us usD AAA 1,340,852.97 1,009,865.51 0.07%
US98138H1014 WORKDAY ODSH WORKDAY COM us usD AAA 1,601,251.95 1,205,985.41 0.09%
US9892071054 ZEBRA TECH ODSH ZEBRA TECH COM us usD AAA 352,646.42 265,596.20 0.02%
Total: 1,400,468,751.21 100.00%
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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 | HEALTHCARE OF ONTARIO PENSION PLAN TRUST FUND (PARENT)

232,619,730.09

SKANDINAVISKA ENSKILDA BANKEN AB (PARENT)

159,950,469.31

RBC DOMINION SECURITIES INC (PARENT)

139,934,831.18

TD SECURITIES INC (PARENT)

76,079,828.22

o B~ w DN

UBS AG

69,176,477.42
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