
Securities Lending Report

SSTL - HITIF - AMERICAN INDEX FUND

Report as at 07/08/2025

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) 16,842,629,866

Reference currency of the fund GBP

Securities lending data - as at 07/08/2025

Currently on loan in GBP (base currency) 1,493,574,406.29

Current percentage on loan (in % of the fund AuM) 8.87%

Collateral value (cash and securities) in  GBP (base currency) 1,751,067,926.39

Collateral value (cash and securities) in % of loan 117%

Collateral data - as at 07/08/2025

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 1,308,815.04 1,141,574.39 0.07%

CA0636711016 BMO ODSH BMO COM CA CAD AAA 100,426,838.56 54,782,259.74 3.13%

CA0641491075 BANK NOVA ODSH BANK NOVA COM CA CAD AAA 236,687,044.09 129,111,413.97 7.37%

CA11271J1075 BROOKFIELD CO ODSH BROOKFIELD CO COM CA CAD AAA 2,853,616.48 1,556,631.29 0.09%

CA13321L1085 CAMECO ODSH CAMECO COM CA CAD AAA 15,259.80 8,324.13 0.00%

CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 92,506,408.17 50,461,710.76 2.88%

CA56501R1064 MANULIFE FINANCI ODSH MANULIFE FINANCI COM CA CAD AAA 1,494,508.00 815,245.47 0.05%

CA6330671034 NATL BK CANADA ODSH NATL BK CANADA COM CA CAD AAA 71,171,603.67 38,823,698.27 2.22%

CA7800871021 RBC ODSH RBC COM CA CAD AAA 67,461,805.32 36,800,024.72 2.10%

CA82509L1076 SHOPIFY ODSH SHOPIFY COM CA CAD AAA 29,010,558.29 15,825,091.80 0.90%

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 07/08/2025

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

CA87807B1076 TC ENERGY ODSH TC ENERGY COM CA CAD AAA 136,260,208.91 74,329,156.07 4.24%

CA8911605092 TD ODSH TD COM CA CAD AAA 136,260,119.03 74,329,107.04 4.24%

CH0044328745 CHUBB LTD CH ODSH CHUBB LTD CH COM US USD AAA 1,015,156.95 761,558.10 0.04%

CH1430134226 AMRIZE ODSH AMRIZE COM CH CHF 159.55 148.22 0.00%

CNE100000296 BYD ODSH BYD COM CN HKD 19,984,775.98 1,909,860.09 0.11%

DE0001102481 DEGV 08/15/50 GERMANY GOV DE EUR AAA 3,156,723.45 2,753,356.69 0.16%

DE0001102572 DEGV 08/15/52 GERMANY GOV DE EUR AAA 1,583,829.80 1,381,447.71 0.08%

DE0005140008 DEUTSCHE BANK ODSH DEUTSCHE BANK COM DE EUR AAA 1,618,862.83 1,412,004.21 0.08%

DE0005557508 DEUTSCHE TELEKOM ODSH DEUTSCHE TELEKOM COM DE EUR AAA 1,583,390.82 1,381,064.82 0.08%

DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 1,583,347.70 1,381,027.21 0.08%

DE0007236101 SIEMENS ODSH SIEMENS COM DE EUR AAA 1,583,250.99 1,380,942.86 0.08%

ES0177542018 ORD EUR0.5 (CREST LINE) INTERNATIONAL CONSOLIDATED AIRLINES CST GB GBP AA3 2,619,275.33 2,619,275.33 0.15%

FR0000121329 THALES ODSH THALES COM FR EUR AA2 14,346,729.00 12,513,501.09 0.71%

FR0000130809 SOCIETE GENERALE ODSH SOCIETE GENERALE COM FR EUR AA2 1,055,964.41 921,033.07 0.05%

FR001400PM68 FRGV 2.750 02/25/30 FRANCE GOV FR EUR AA2 14,507,283.46 12,653,539.87 0.72%

GB0002875804 ORD 25P BRITISH AMERICAN TOBACCO CST GB GBP AA3 501,441.18 501,441.18 0.03%

GB0003718474 GAMES WORKSHOP ODSH GAMES WORKSHOP CST GB GBP AA3 10,233.60 10,233.60 0.00%

GB0007669376 ORD GBP0.15 ST.JAMES PLACE CAP CST GB GBP AA3 2,134,728.00 2,134,728.00 0.12%

GB0008706128 ORD GBP0.25 LLOYDS BANKING GROUP CST GB GBP AA3 110.91 110.91 0.00%

GB0009895292 ORD USD0.25 ASTRAZENECA CST GB GBP AA3 1,539,932.74 1,539,932.74 0.09%

GB00B0SWJX34 ORD GBP5 LONDON STOCK EXCHANGE CST GB GBP AA3 1,272,600.00 1,272,600.00 0.07%

GB00B63H8491 ROLLS ROYCE ODSH ROLLS ROYCE CST GB GBP AA3 2,134,732.16 2,134,732.16 0.12%

GB00B7RN0G65 UKTI 0 1/8 03/22/44 UK TREASURY GIL GB GBP AA3 6,043,087.08 6,043,087.08 0.35%

GB00BM8PJY71 NATWEST GRP ODSH NATWEST GRP CST GB GBP AA3 2,134,724.40 2,134,724.40 0.12%

GB00BMJ6DW54 INFORMA ODSH INFORMA CST GB GBP AA3 2,134,732.74 2,134,732.74 0.12%

GB00BNNGP551 UKTI 0 1/8 08/10/31 UK Treasury GIL GB GBP AA3 816,640.54 816,640.54 0.05%

GB00BP6MXD84 SHELL ODSH SHELL CST GB GBP AA3 7,075,976.39 7,075,976.39 0.40%

GB00BPSNBG80 UKTI 1 1/4 11/22/2054 UK Treasury GIL GB GBP AA3 22,049,921.76 22,049,921.76 1.26%

GB00BVYVFW23 AUTO TRADER ODSH AUTO TRADER CST GB GBP AA3 9,307,122.66 9,307,122.66 0.53%

HK1093012172 CSPC PHARMA ODSH CSPC PHARMA COM HK HKD 60,942,492.12 5,824,014.92 0.33%

IE000S9YS762 LINDE ODSH LINDE COM US USD AAA 23,970,043.19 17,982,027.90 1.03%

IE00BTN1Y115 MEDTRONIC ODSH MEDTRONIC COM US USD AAA 17,134,869.36 12,854,365.61 0.73%

IT0003497168 TELECOM IT ODSH TELECOM IT COM IT EUR 544,405.58 474,841.33 0.03%

JP1201111968 JPGV 2.200 06/20/29 JAPAN GOV JP JPY A1 720,467,406.56 3,666,919.74 0.21%

JP1201321BC7 JPGV 1.700 12/20/31 JAPAN GOV JP JPY A1 536,817,337.45 2,732,207.00 0.16%

JP1201451D66 JPGV 1.700 06/20/33 JAPAN GOV JP JPY A1 2,018,565.16 10,273.77 0.00%

JP1201581G90 JPGV 0.500 09/20/36 JAPAN GOV JP JPY A1 181,905,059.64 925,831.27 0.05%

JP1300331A99 JPGV 2.000 09/20/40 JAPAN GOV JP JPY A1 721,225,695.95 3,670,779.16 0.21%

JP1400051C51 JPGV 2.000 03/20/52 JAPAN GOV JP JPY A1 720,924,387.80 3,669,245.61 0.21%



Collateral data - as at 07/08/2025

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

JP1400061D58 JPGV 1.900 03/20/53 JAPAN GOV JP JPY A1 719,334,556.30 3,661,153.94 0.21%

JP3164720009 RENESAS ODSH RENESAS COM JP JPY A1 1,092,371,998.13 5,559,780.23 0.32%

JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1 1,189,024,998.89 6,051,709.21 0.35%

JP3249600002 KYOCERA ODSH KYOCERA COM JP JPY A1 1,189,114,498.35 6,052,164.73 0.35%

JP3256000005 KYOWA KIRIN ODSH KYOWA KIRIN COM JP JPY A1 79,266,499.99 403,437.95 0.02%

JP3414750004 SEIKO EPSON ODSH SEIKO EPSON COM JP JPY A1 318,781,449.39 1,622,482.82 0.09%

JP3820000002 FUJI ELECTRIC ODSH FUJI ELECTRIC COM JP JPY A1 13,694,998.04 69,702.61 0.00%

JP3866800000 PANASONIC HD ODSH PANASONIC HD COM JP JPY A1 177,156,598.07 901,663.31 0.05%

KYG017191142 ALIBABA ODSH ALIBABA COM HK HKD 1,743,419.18 166,611.16 0.01%

KYG3777B1032 GEELY AUTOMOBILE ODSH GEELY AUTOMOBILE COM HK HKD 88,294.29 8,437.91 0.00%

KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 63,334,466.99 6,052,605.79 0.35%

NL0000226223 STMICROELECTRON ODSH STMICROELECTRON COM FR EUR AA2 1,583,399.39 1,381,072.30 0.08%

US0028241000 ABBOTT ODSH ABBOTT COM US USD AAA 22,716,616.85 17,041,723.07 0.97%

US0079031078 AMD ODSH AMD COM US USD AAA 18,064,828.80 13,552,009.60 0.77%

US0079031078 AMD ODSH AMD COM US USD AAA 49,379,083.18 37,043,573.28 2.12%

US0090661010 AIRBNB ODSH AIRBNB COM US USD AAA 1,869,803.99 1,402,703.67 0.08%

US0200021014 ALLSTATE ODSH ALLSTATE COM US USD AAA 87,205.03 65,420.13 0.00%

US02079K1079 ALPHABET ODSH ALPHABET COM US USD AAA 29,177,636.39 21,888,699.47 1.25%

US02079K3059 ALPHABET ODSH ALPHABET COM US USD AAA 41,780,896.30 31,343,508.10 1.79%

US02079K3059 ALPHABET ODSH ALPHABET COM US USD AAA 49,378,801.41 37,043,361.90 2.12%

US0231351067 AMAZON.COM ODSH AMAZON.COM COM US USD AAA 162,879,263.45 122,189,995.09 6.98%

US03076C1062 AMERIPRISE FIN ODSH AMERIPRISE FIN COM US USD AAA 1,521,730.98 1,141,583.63 0.07%

US0378331005 APPLE ODSH APPLE COM US USD AAA 65,085,244.75 48,826,140.10 2.79%

US0378331005 APPLE ODSH APPLE COM US USD AAA 49,375,215.78 37,040,672.00 2.12%

US0495601058 ATMOS ENERGY ODSH ATMOS ENERGY COM US USD AAA 1,570,199.99 1,177,944.48 0.07%

US05464C1018 AXON ENTERPRISE ODSH AXON ENTERPRISE COM US USD AAA 2,119,397.10 1,589,945.31 0.09%

US0605051046 BOFAML ODSH BOFAML COM US USD AAA 41,428,454.15 31,079,110.39 1.77%

US09073M1045 BIO-TECHNE ODSH BIO-TECHNE COM US USD AAA 129,761.74 97,345.64 0.01%

US09857L1089 BOOKING HLDG ODSH BOOKING HLDG COM US USD AAA 3,487,875.29 2,616,560.61 0.15%

US11135F1012 BROADCOM ODSH BROADCOM COM US USD AAA 41,780,691.66 31,343,354.58 1.79%

US12514G1085 CDW CORP ODSH CDW CORP COM US USD AAA 361,804.86 271,421.50 0.02%

US12769G1004 CAESARS ENTERTAI ODSH CAESARS ENTERTAI COM US USD AAA 1,990,400.00 1,493,173.29 0.09%

US1491231015 CATERPILLAR ODSH CATERPILLAR COM US USD AAA 121,472.48 91,127.14 0.01%

US1651677353 EXPAND ENERGY ODSH EXPAND ENERGY COM US USD AAA 365,431.74 274,142.34 0.02%

US1729674242 CITIGROUP ODSH CITIGROUP COM US USD AAA 25,602,073.12 19,206,356.43 1.10%

US1924461023 COGNIZANT TECH ODSH COGNIZANT TECH COM US USD AAA 70,889.99 53,180.79 0.00%

US21037T1097 CONSTELLATION PA ODSH CONSTELLATION PA COM US USD AAA 2,054,452.19 1,541,224.45 0.09%

US2166485019 COOPER ODSH COOPER COM US USD AAA 452,180.55 339,220.22 0.02%

US2172041061 COPART ODSH COPART COM US USD AAA 488,295.15 366,312.94 0.02%



Collateral data - as at 07/08/2025

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

US2193501051 CORNING ODSH CORNING COM US USD AAA 4,630,040.65 3,473,398.84 0.20%

US22788C1053 CROWDSTRIKE HLDG ODSH CROWDSTRIKE HLDG COM US USD AAA 4,625,305.60 3,469,846.66 0.20%

US2310211063 CUMMINS ODSH CUMMINS COM US USD AAA 25,572.55 19,184.21 0.00%

US2435371073 DECKERS OUTDOOR ODSH DECKERS OUTDOOR COM US USD AAA 33,703,747.44 25,284,131.61 1.44%

US2546871060 WALT DISNEY ODSH WALT DISNEY COM US USD AAA 7,486,049.99 5,615,941.48 0.32%

US25809K1051 DOORDASH ODSH DOORDASH COM US USD AAA 1,713,651.19 1,285,559.78 0.07%

US2600031080 DOVER ODSH DOVER COM US USD AAA 3,485,999.99 2,615,153.78 0.15%

US30034W1062 EVERGY ODSH EVERGY COM US USD AAA 153,531.99 115,177.79 0.01%

US30231G1022 EXXON MOBIL ODSH EXXON MOBIL COM US USD AAA 5,325,500.00 3,995,123.78 0.23%

US30303M1027 META PLATFORMS ODSH META PLATFORMS COM US USD AAA 41,780,870.78 31,343,488.96 1.79%

US30303M1027 META PLATFORMS ODSH META PLATFORMS COM US USD AAA 49,378,543.16 37,043,168.16 2.12%

US3377381088 FISERV ODSH FISERV COM US USD AAA 6,934,023.23 5,201,817.88 0.30%

US35137L2043 FOX ODSH FOX COM US USD AAA 216,810.00 162,648.16 0.01%

US36266G1076 GE HEALTHCARE ODSH GE HEALTHCARE COM US USD AAA 1,063,531.92 797,848.40 0.05%

US3695501086 GENERAL DYNAMICS ODSH GENERAL DYNAMICS COM US USD AAA 13,570,714.17 10,180,580.77 0.58%

US4364401012 HOLOGIC ODSH HOLOGIC COM US USD AAA 255,319.13 191,537.23 0.01%

US46625H1005 JP MORGAN ODSH JP MORGAN COM US USD AAA 81,380,557.33 61,050,680.67 3.49%

US4824801009 KLA CORP ODSH KLA CORP COM US USD AAA 642,226.43 481,790.27 0.03%

US4943681035 KIMBERLY CLARK ODSH KIMBERLY CLARK COM US USD AAA 136.67 102.53 0.00%

US5184391044 ESTEE LAUDER ODSH ESTEE LAUDER COM US USD AAA 2,704,409.85 2,028,814.59 0.12%

US5324571083 LILLY ODSH LILLY COM US USD AAA 6,373,401.21 4,781,246.22 0.27%

US55354G1004 MSCI ODSH MSCI COM US USD AAA 1,521,532.50 1,141,434.73 0.07%

US5745991068 MASCO ODSH MASCO COM US USD AAA 79,848.19 59,901.12 0.00%

US5949181045 MICROSOFT ODSH MICROSOFT COM US USD AAA 40,916,973.24 30,695,403.78 1.75%

US5949181045 MICROSOFT ODSH MICROSOFT COM US USD AAA 49,374,008.61 37,039,766.40 2.12%

US61174X1090 MONSTER BEVERAGE ODSH MONSTER BEVERAGE COM US USD AAA 1,386,825.99 1,040,379.59 0.06%

US6174464486 MORGAN STANLEY ODSH MORGAN STANLEY COM US USD AAA 17,827,952.83 13,374,308.20 0.76%

US61945C1036 MOSAIC ODSH MOSAIC COM US USD AAA 6,945,702.65 5,210,579.63 0.30%

US6311031081 NASDAQ ODSH NASDAQ COM US USD AAA 1,656,003.99 1,242,313.57 0.07%

US64110L1061 NETFLIX ODSH NETFLIX COM US USD AAA 75,422.71 56,581.18 0.00%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 74,331,194.09 55,762,336.15 3.18%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 49,375,519.91 37,040,900.16 2.12%

US69331C1080 PG&E US ODSH PG&E US COM US USD AAA 212,667.27 159,540.34 0.01%

US69331C1080 PG&E US ODSH PG&E US COM US USD AAA 20.17 15.13 0.00%

US69608A1088 PALANTIR TECH ODSH PALANTIR TECH COM US USD AAA 2,470,829.47 1,853,585.50 0.11%

US69608A1088 PALANTIR TECH ODSH PALANTIR TECH COM US USD AAA 46,312,132.94 34,742,785.40 1.98%

US7475251036 QUALCOMM ODSH QUALCOMM COM US USD AAA 18,022,615.51 13,520,341.72 0.77%

US74762E1029 QUANTA SERVICES ODSH QUANTA SERVICES COM US USD AAA 2,644,687.49 1,984,011.62 0.11%

US7607591002 REPUBLIC SERVS ODSH REPUBLIC SERVS COM US USD AAA 9,420,800.00 7,067,366.84 0.40%



Collateral data - as at 07/08/2025

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

US79466L3024 SALESFORCE ODSH SALESFORCE COM US USD AAA 56,636,340.99 42,487,877.71 2.43%

US8725901040 T-MOBILE US ODSH T-MOBILE US COM US USD AAA 2,764,187.09 2,073,658.73 0.12%

US87612E1064 TARGET ODSH TARGET COM US USD AAA 5,269,499.99 3,953,113.27 0.23%

US912810RE01 UST 3.625 02/15/44 US TREASURY GOV US USD AAA 23,080,374.25 17,314,609.34 0.99%

US912810SA79 UST 3.000 02/15/48 US TREASURY GOV US USD AAA 4,568,672.77 3,427,361.42 0.20%

US912810SC36 UST 3.125 05/15/48 US TREASURY GOV US USD AAA 4,577,209.76 3,433,765.76 0.20%

US912810SE91 UST 3.375 11/15/48 US TREASURY GOV US USD AAA 544,685.62 408,616.37 0.02%

US912810TE82 UST 0.125 02/15/52 US TREASURY GOV US USD AAA 61.22 45.93 0.00%

US912810TN81 UST 3.625 02/15/53 US TREASURY GOV US USD AAA 23,613,870.06 17,714,831.25 1.01%

US912810TS78 UST 3.875 05/15/43 US TREASURY GOV US USD AAA 13,269,275.61 9,954,445.32 0.57%

US912810TT51 UST 4.125 08/15/53 US TREASURY GOV US USD AAA 19,360,640.42 14,524,111.34 0.83%

US912810TZ12 UST 4.500 02/15/44 US TREASURY GOV US USD AAA 4,009,954.07 3,008,217.61 0.17%

US912810UE63 UST 4.500 11/15/54 US TREASURY GOV US USD AAA 9,112,593.94 6,836,154.49 0.39%

US912828N712 UST 0.625 01/15/26 US TREASURY GOV US USD AAA 13,480,804.93 10,113,131.98 0.58%

US91282CDK45 UST 1.250 11/30/26 US TREASURY GOV US USD AAA 18,198,819.06 13,652,527.43 0.78%

US91282CFZ95 UST 3.875 11/30/27 US TREASURY GOV US USD AAA 29,431,304.09 22,078,997.82 1.26%

US91282CJJ18 UST 4.500 11/15/33 US TREASURY GOV US USD AAA 5,202,205.35 3,902,629.67 0.22%

US91282CJX02 UST 4.000 01/31/31 US TREASURY GOV US USD AAA 18,150,696.62 13,616,426.57 0.78%

US92556V1061 VIATRIS ODSH VIATRIS COM US USD AAA 340,812.50 255,673.29 0.01%

US9344231041 WARNER BROS DIS ODSH WARNER BROS DIS COM US USD AAA 841,505.25 631,286.76 0.04%

US98138H1014 WORKDAY ODSH WORKDAY COM US USD AAA 641,882.16 481,532.00 0.03%

Total: 1,751,067,926.39 100.00%

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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