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SSTL - HITIF - AMERICAN INDEX FUND
Report as at 12/06/2025

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)

15,726,789,109

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 12/06/2025

Currently on loan in GBP (base currency)

1,103,286,454.26

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

7.02%

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

1,330,119,123.82

Collateral value (cash and securities) in % of loan

121%

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 12/06/2025

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

BE0003470755 SOLVAY ODSH SOLVAY COM BE EUR AA3 403,924.84 341,881.98 0.03%
BE0974264930 AGEAS ODSH AGEAS COM BE EUR AA3 2,157,353.69 1,825,984.13 0.14%
CA0636711016 BMO ODSH BMO COM CA CAD AAA 146,976,555.78 79,431,759.28 5.97%
CA0641491075 BANK NOVA ODSH BANK NOVA COM CA CAD AAA 105,280,772.20 56,897,761.07 4.28%
CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 61,704,419.88 33,347,431.50 2.51%
CA6330671034 NATL BK CANADA ODSH NATL BK CANADA COM CA CAD AAA 23,153,019.27 12,512,778.27 0.94%
CA7800871021 RBC ODSH RBC COM CA CAD AAA 48,368,167.65 26,140,010.08 1.97%
CA8672241079 SUNCOR ENERGY ODSH SUNCOR ENERGY COM CA CAD AAA 2,010,889.92 1,086,761.92 0.08%
CA87807B1076 TC ENERGY ODSH TC ENERGY COM CA CAD AAA 87,283,156.76 47,171,160.46 3.55%
CA8911605092 TD ODSH TD COM CA CAD AAA 88,911,840.80 48,051,363.69 3.61%




Collateral data - as at 12/06/2025

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

DE0005552004 DEUTSCHE POST ODSH DEUTSCHE POST COM DE EUR AAA 4,524,686.00 3,829,694.17 0.29%
DE0005785604 FRESENIUS ODSH FRESENIUS COM DE EUR AAA 9,726,722.33 8,232,697.64 0.62%
DEOOOATEWWWO ADIDAS ODSH ADIDAS COM DE EUR AAA 14,043,529.67 11,886,443.31 0.89%
F10009014377 ORION ODSH ORION COM Fl EUR AA1 8,177,493.10 6,921,430.04 0.52%
FR0000120578 SANOFI FR ODSH SANOFI FR COM FR EUR AA2 4,316,524.01 3,653,505.86 0.27%
FR0000121014 LVMH ODSH LVMH COM FR EUR AA2 4,212,042.71 3,565,072.89 0.27%
FR0000121667 ESSILORLUXOTTICA ODSH ESSILORLUXOTTICA COM FR EUR AA2 1,786,165.38 1,511,810.35 0.11%
FR0000130577 PUBLICIS GROUPE ODSH PUBLICIS GROUPE COM FR EUR AA2 2,560,059.25 2,166,834.11 0.16%
FR0000130809 SOCIETE GENERALE ODSH SOCIETE GENERALE COM FR EUR AA2 14,506,512.12 12,278,311.65 0.92%
FR0000131906 RENAULT ODSH RENAULT COM FR EUR AA2 9,126,727.40 7,724,861.94 0.58%
FR0006174348 BUREAU VERITAS ODSH BUREAU VERITAS COM FR EUR AA2 2,349,481.83 1,988,601.39 0.15%
GB0002374006 ORD 28 101/108P DIAGEO CST GB GBP AA3 8,064,529.44 8,064,529.44 0.61%
GB0007188757 ORD GBPO0.10(REGD) RIO TINTO CST GB GBP AA3 1,235,945.06 1,235,945.06 0.09%
GB0007980591 ORD USDO0.25 BP PLC CST GB GBP AA3 10,229,298.75 10,229,298.75 0.77%
GB00B2B0ODG97 RELX PLC GBP0.1444 RELX PLC CST GB GBP AA3 8,077,517.50 8,077,517.50 0.61%
GB00B63H8491 ROLLS ROYCE ODSH ROLLS ROYCE CST GB GBP AA3 1,086,758.56 1,086,758.56 0.08%
GB00BLGZ9862 TESCO ODSH TESCO CST GB GBP AA3 3,653,784.42 3,653,784.42 0.27%
GB0OOBTK05J60 ANGLO AMERCN ODSH ANGLO AMERCN CST GB GBP AA3 9,212,456.98 9,212,456.98 0.69%
IEO00S9YS762 LINDE ODSH LINDE COM us uUsD AAA 9,732,279.46 7,207,455.80 0.54%
IEOOBTN1Y115 MEDTRONIC ODSH MEDTRONIC COM us uUsD AAA 9,732,218.06 7,207,410.33 0.54%
ITO000072618 INTESA SANPAOLO ODSH INTESA SANPAOLO COM IT EUR 4,853,405.45 4,107,922.30 0.31%
ITO001233417 A2A ODSH A2A COM IT EUR 501,793.57 424,718.07 0.03%
JEOOB4T3BW64 ORD USDO0.01 GLENCORE INTERNATIONAL CST GB GBP AA3 931,175.34 931,175.34 0.07%
JP1103761QA5 JPGV 0.900 09/20/34 JAPAN GOV JP JPY A1l 131,999,434.62 673,291.31 0.05%
JP1300411DC2 JPGV 1.700 12/20/43 JAPAN GOV JP JPY A1l 189,309,435.43 965,613.21 0.07%
JP1300581J30 JPGV 0.800 03/20/48 JAPAN GOV JP JPY A1l 399,131,267.45 2,035,854.28 0.15%
JP1400041B55 JPGV 2.200 03/20/51 JAPAN GOV JP JPY A1l 279,625,206.33 1,426,288.09 0.11%
JP1400051C51 JPGV 2.000 03/20/52 JAPAN GOV JP JPY A1l 222,487,230.47 1,134,843.64 0.09%
JP1400061D58 JPGV 1.900 03/20/53 JAPAN GOV JP JPY A1l 58,971,203.68 300,795.22 0.02%
JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1l 1,801,929,598.31 9,191,126.79 0.69%
JP3351500008 SHIZUOKAFINCLGRP ODSH SHIZUOKAFINCLGRP COM JP JPY A1l 1,877,149.11 9,574.80 0.00%
JP3386450005 ENEOS HOLDINGS ODSH ENEOS HOLDINGS COM JP JPY A1l 347,384,799.95 1,771,910.37 0.13%
JP3443600006 TAISElI ODSH TAISEI COM JP JPY A1l 351,425,999.21 1,792,523.37 0.13%
JP3475350009 DAIICHI SANKYO ODSH DAIICHI SANKYO COM JP JPY A1l 1,787,444,999.50 9,117,245.00 0.69%
JP3494600004 SCREEN HLDG ODSH SCREEN HLDG COM JP JPY A1l 66,277,998.96 338,065.09 0.03%
JP3688370000 NXHD ODSH NXHD COM JP JPY A1l 48,326,249.98 246,498.36 0.02%
KYG3777B1032 GEELY AUTOMOBILE ODSH GEELY AUTOMOBILE COM HK HKD 6,233,406.82 586,590.77 0.04%
KYG596691041 MEITUAN ODSH MEITUAN COM HK HKD 43,652,753.97 4,107,914.55 0.31%
KYG6427A1022 NETEASE ODSH NETEASE COM HK HKD 43,652,714.33 4,107,910.82 0.31%




Collateral data - as at 12/06/2025

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

KYG8208B1014 JD.COM ODSH JD.COM COM HK HKD 43,652,788.18 4,107,917.77 0.31%
KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 105,130,379.90 9,893,227.30 0.74%
KYG960071028 WH GROUP ODSH WH GROUP COM HK HKD 97,400,971.97 9,165,856.30 0.69%
KYG9830T1067 XIAOMI ODSH XIAOMI COM HK HKD 43,652,510.94 4,107,891.68 0.31%
NL0000235190 AIRBUS NL ODSH AIRBUS NL COM FR EUR AA2 9,726,716.66 8,232,692.84 0.62%
US0079031078 AMD ODSH AMD COM us usD AAA 94,874.20 70,261.20 0.01%
US02079K1079 ALPHABET ODSH ALPHABET COM us usD AAA 31,293,573.38 23,175,151.09 1.74%
US02079K3059 ALPHABET ODSH ALPHABET COM us usD AAA 12,431,364.46 9,206,323.17 0.69%
US02079K3059 ALPHABET ODSH ALPHABET COM us usD AAA 76,869,716.43 56,927,576.50 4.28%
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us usD AAA 108,526,639.51 80,371,814.29 6.04%
US0378331005 APPLE ODSH APPLE COM us usD AAA 99,279,478.88 73,523,624.02 5.53%
US0378331005 APPLE ODSH APPLE COM us usD AAA 76,871,104.14 56,928,604.20 4.28%
US1011371077 BOSTON ODSH BOSTON COM us uUsD AAA 54,089,135.97 40,056,911.47 3.01%
US1101221083 BRISTOL-MYERS ODSH BRISTOL-MYERS COM us uUsD AAA 20,940,979.80 15,508,307.89 1.17%
US11133T1034 BROADRIDGE ODSH BROADRIDGE COM us uUsD AAA 3,175,254.13 2,351,505.00 0.18%
US12541W2098 CH ROBINSON ODSH CH ROBINSON COM us uUsD AAA 14,191,098.28 10,509,533.15 0.79%
US1264081035 CSX ODSH CSX COM us uUsD AAA 1,926,965.72 1,427,057.28 0.11%
US14448C1045 CARRIER GLOBAL ODSH CARRIER GLOBAL COM us uUsD AAA 271,956.22 201,403.22 0.02%
US15677J1088 DAYFORCE ODSH DAYFORCE COM us uUsD AAA 98,357.25 72,840.65 0.01%
US17275R1023 CISCO SYSTEMS ODSH CISCO SYSTEMS COM us uUsD AAA 12,277,116.68 9,092,091.55 0.68%
US1890541097 CLOROX ODSH CLOROX COM us uUsD AAA 747,427.23 553,523.84 0.04%
US2091151041 CONSOLIDATED EDI ODSH CONSOLIDATED EDI COM us uUsD AAA 2,780,219.63 2,058,953.42 0.15%
US22160K1051 COSTCO WHOLESALE ODSH COSTCO WHOLESALE COM us usD AAA 76,870,422.45 56,928,099.36 4.28%
US2310211063 CUMMINS ODSH CUMMINS COM us usD AAA 11,354,078.29 8,408,514.96 0.63%
US23331A1097 DR HORTON ODSH DR HORTON COM us usD AAA 1,911,993.74 1,415,969.45 0.11%
US2358511028 DANAHER ODSH DANAHER COM us usD AAA 271,973.46 201,415.99 0.02%
US2546871060 WALT DISNEY ODSH WALT DISNEY COM us usD AAA 24,227,440.24 17,942,169.19 1.35%
US2855121099 ELECTRONIC ARTS ODSH ELECTRONIC ARTS COM us usD AAA 1,944,679.16 1,440,175.36 0.11%
US29414B1044 EPAM ODSH EPAM COM us usD AAA 4,114,114.60 3,046,798.98 0.23%
US30303M1027 META PLATFORMS ODSH META PLATFORMS COM us usD AAA 76,870,031.29 56,927,809.68 4.28%
US3032501047 FAIR ISAAC ODSH FAIR ISAAC COM us usD AAA 3,373,718.37 2,498,482.10 0.19%
US31428X1063 FEDEX ODSH FEDEX COM us usD AAA 4,611,708.26 3,415,303.02 0.26%
US3377381088 FISERV ODSH FISERV COM us usD AAA 31,952,493.17 23,663,128.78 1.78%
US3666511072 GARTNER ODSH GARTNER COM us usD AAA 13,981,792.97 10,354,527.45 0.78%
US3703341046 GENERAL MILLS ODSH GENERAL MILLS COM us usD AAA 4,591,916.49 3,400,645.79 0.26%
US37045V1008 GM ODSH GM COM us usD AAA 271,975.57 201,417.55 0.02%
US3724601055 GENUINE PARTS ODSH GENUINE PARTS COM us uUsD AAA 2,594,698.98 1,921,561.98 0.14%
US3848021040 WW GRAINGER ODSH WW GRAINGER COM us uUsD AAA 6,437,631.50 4,767,531.05 0.36%
US42809H1077 HESS ODSH HESS COM us uUsD AAA 2,243,792.12 1,661,690.11 0.12%




Collateral data - as at 12/06/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
US4581401001 INTEL ODSH INTEL COM us UsD AAA 8,159,145.89 6,042,436.78 0.45%
US4612021034 INTUIT ODSH INTUIT COM us uUsD AAA 19,620.30 14,530.25 0.00%
US46625H1005 JP MORGAN ODSH JP MORGAN COM us uUsD AAA 23,657,061.11 17,519,762.25 1.32%
US48203R1041 JUNIPER NETWORKS ODSH JUNIPER NETWORKS COM us uUsD AAA 96.95 71.80 0.00%
US5949181045 MICROSOFT ODSH MICROSOFT COM us uUsD AAA 31,247,378.11 23,140,940.16 1.74%
US5949181045 MICROSOFT ODSH MICROSOFT COM us uUsD AAA 76,869,044.65 56,927,079.00 4.28%
US6153691059 MOODY S ODSH MOODY S COM us uUsD AAA 94,674.49 70,113.30 0.01%
US6174464486 MORGAN STANLEY ODSH MORGAN STANLEY COM us uUsD AAA 64,074.24 47,451.60 0.00%
US6174464486 MORGAN STANLEY ODSH MORGAN STANLEY COM us uUsD AAA 206,639.41 153,031.41 0.01%
US6200763075 MOTOROLA ODSH MOTOROLA COM us uUsD AAA 12,215,113.86 9,046,173.98 0.68%
US64110L1061 NETFLIX ODSH NETFLIX COM us uUsD AAA 76,870,477.27 56,928,139.96 4.28%
US67066G1040 NVIDIA ODSH NVIDIA COM us uUsD AAA 13,338,766.04 9,878,319.57 0.74%
US68389X1054 ORACLE ODSH ORACLE COM us uUsD AAA 10,052,084.17 7,444,294 .28 0.56%
US7134481081 PEPSICO ODSH PEPSICO COM us uUsD AAA 271,946.59 201,396.09 0.02%
US7181721090 PHILIP MORRIS ODSH PHILIP MORRIS COM us uUsD AAA 1,944,696.20 1,440,187.98 0.11%
US7185461040 PHILLIPS 66 ODSH PHILLIPS 66 COM us uUsD AAA 163.32 120.95 0.00%
US81762P1021 SERVICENOW ODSH SERVICENOW COM us uUsD AAA 70,899,732.70 52,506,372.40 3.95%
US9078181081 UNION PACIFIC ODSH UNION PACIFIC COM us uUsD AAA 51,814.53 38,372.40 0.00%
US91324P1021 UNITEDHEALTH ODSH UNITEDHEALTH COM us uUsD AAA 271,958.14 201,404.64 0.02%
US92343E1029 VERISIGN ODSH VERISIGN COM us uUsD AAA 4,009,238.90 2,969,130.95 0.22%
US92345Y1064 VERISK ANALYTICS ODSH VERISK ANALYTICS COM us uUsD AAA 420.61 311.49 0.00%
Total: 1,330,119,123.82 100.00%
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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

a B~ | Ww DN

TD SECURITIES INC (PARENT)

89,819,514.00
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