
Securities Lending Report

SSTL - HITIF - FTSE ALL-SHARE INDEX FUND

Report as at 20/05/2025

Summary of policy

% limit on maximum percentage of book on loan 25%

Revenue Split 75/25 *

Name of the Fund SSTL - HITIF - FTSE ALL-SHARE INDEX FUND

Replication Mode Physical replication

ISIN Code GB00B80QFX11

Total net assets (AuM) 2,191,345,843

Reference currency of the fund GBP

Securities lending data - as at 20/05/2025

Currently on loan in GBP (base currency) 285,938,731.83

Current percentage on loan (in % of the fund AuM) 13.05%

Collateral value (cash and securities) in  GBP (base currency) 312,430,203.40

Collateral value (cash and securities) in % of loan 109%

Collateral data - as at 20/05/2025

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

AU000000S320 SOUTH32 ODSH SOUTH32 COM AU AUD AAA 247,492.80 119,547.30 0.04%

AU000000TNE8 TECHNOLOGYONE ODSH TECHNOLOGYONE COM AU AUD AAA 1,694,562.48 818,530.36 0.26%

CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 92.70 49.78 0.00%

CA33767E2024 FIRSTSERVICE ODSH FIRSTSERVICE REI CA CAD AAA 1,199,273.18 644,026.09 0.21%

CA7800871021 RBC ODSH RBC COM CA CAD AAA 175.49 94.24 0.00%

CH0418792922 SIKA ODSH SIKA COM CH CHF 24,785.59 22,276.18 0.01%

CNE1000003W8 PETROCHINA ODSH PETROCHINA COM CN HKD 275,187.67 26,323.42 0.01%

DE0001102481 DEGV 08/15/50 GERMANY GOV DE EUR AAA 348,866.91 293,990.15 0.09%

DE0001108744 DEGV PO STR 08/15/46 GERMANY GOV DE EUR AAA 4,563,713.70 3,845,841.60 1.23%

DE0001108785 DEGV PO STR 08/15/25 GERMANY GOV DE EUR AAA 3,336,057.25 2,811,295.49 0.90%

Securities lending statistics

12-month average on loan in GBP (base currency) 277,157,432.44

12-month average on loan as a % of the fund AuM 12.80%

12-month maximum on loan in GBP 524,345,123.66

12-month maximum on loan as a % of the fund AuM 22.36%

Gross Return for the fund over the last 12 months in  (base currency fund) 385,577.62

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0178%

* 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 20/05/2025

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

DE0001143287 DEGV IO STR 07/04/25 GERMANY GOV DE EUR AAA 3,671,896.77 3,094,307.46 0.99%

DE0003811451 DEGV IO STR 08/15/27 GERMANY GOV DE EUR AAA 992,098.71 836,041.60 0.27%

DE0006231004 INFINEON TECHNOL ODSH INFINEON TECHNOL COM DE EUR AAA 3,346,307.48 2,819,933.36 0.90%

DE000BU22023 DEGV 3.100 09/18/25 GERMANY GOV DE EUR AAA 6,993,048.36 5,893,041.95 1.89%

DE000BU2D004 DEGV 2.500 08/15/54 GERMANY GOV DE EUR AAA 1,118.33 942.42 0.00%

DK0009924102 DKGV 11/15/31 DENMARK GOV DK DKK AAA 15,569,569.87 1,757,168.80 0.56%

FR0000120271 TOTALENERGIES ODSH TOTALENERGIES COM FR EUR AA2 52.82 44.51 0.00%

FR0000121667 ESSILORLUXOTTICA ODSH ESSILORLUXOTTICA COM FR EUR AA2 3,346,146.84 2,819,797.99 0.90%

FR0000121972 SCHNEIDER ODSH SCHNEIDER COM FR EUR AA2 2,961,054.75 2,495,280.88 0.80%

FR0014004J31 FRGV 0.750 05/25/53 FRANCE GOV FR EUR AA2 5.10 4.30 0.00%

FR001400NBC6 FRGV 2.500 09/24/27 FRANCE GOV FR EUR AA2 261.14 220.06 0.00%

GB0000536739 ORD GBP0.10 ASHTEAD GROUP CST GB GBP AA3 2,502,937.25 2,502,937.25 0.80%

GB0002374006 ORD 28 101/108P DIAGEO CST GB GBP AA3 1,324,888.76 1,324,888.76 0.42%

GB0002875804 ORD 25P BRITISH AMERICAN TOBACCO CST GB GBP AA3 7,885,098.00 7,885,098.00 2.52%

GB0007980591 ORD USD0.25 BP PLC CST GB GBP AA3 7,885,125.21 7,885,125.21 2.52%

GB0008706128 ORD GBP0.25 LLOYDS BANKING GROUP CST GB GBP AA3 818,497.89 818,497.89 0.26%

GB0031274896 ORD GBP0.25 MARKS & SPENCER CST GB GBP AA3 2,651,192.58 2,651,192.58 0.85%

GB0031348658 ORD 25P BARCLAYS BANK PLC CST GB GBP AA3 512,163.25 512,163.25 0.16%

GB0032089863 ORD GBP0.50 NEXT PLC CST GB GBP AA3 74,099.30 74,099.30 0.02%

GB00B0SWJX34 ORD GBP5 LONDON STOCK EXCHANGE CST GB GBP AA3 2,819,937.00 2,819,937.00 0.90%

GB00B10RZP78 ORD SHARES OF 3 1/9 PENCE UNILEVER PLC CST GB GBP AA3 188,917.72 188,917.72 0.06%

GB00B1L6W962 UKTI 1 1/8 11/22/37 UK TREASURY GIL GB GBP AA3 3,116,284.75 3,116,284.75 1.00%

GB00B421JZ66 UKTI 0 1/2 03/22/50 UK TREASURY GIL GB GBP AA3 205,487.22 205,487.22 0.07%

GB00B63H8491 ROLLS ROYCE ODSH ROLLS ROYCE CST GB GBP AA3 644,087.80 644,087.80 0.21%

GB00BD6K4575 COMPASS GROUP ODSH COMPASS GROUP CST GB GBP AA3 26.27 26.27 0.00%

GB00BDR05C01 NATIONAL GRID ODSH NATIONAL GRID CST GB GBP AA3 644,107.90 644,107.90 0.21%

GB00BGLP8L22 IMI ODSH IMI CST GB GBP AA3 644,098.23 644,098.23 0.21%

GB00BKDRYJ47 AIRTEL AFRICA ODSH AIRTEL AFRICA CST GB GBP AA3 61,216.66 61,216.66 0.02%

GB00BL6K5J42 ENDEAVOUR MING ODSH ENDEAVOUR MING CST GB GBP AA3 644,099.76 644,099.76 0.21%

GB00BM8PJY71 NATWEST GRP ODSH NATWEST GRP CST GB GBP AA3 368,318.49 368,318.49 0.12%

GB00BPJJKP77 UKT 43/4 10/22/43 UK Treasury GIL GB GBP AA3 6.73 6.73 0.00%

GB00BPSNBF73 UKT 4 10/22/31 UK Tresury GIL GB GBP AA3 4,451,216.42 4,451,216.42 1.42%

GB00BVYVFW23 AUTO TRADER ODSH AUTO TRADER CST GB GBP AA3 128,781.35 128,781.35 0.04%

GB00BYY5F144 UKTI 018 03/22/26 UK TREASURY GIL GB GBP AA3 818,816.16 818,816.16 0.26%

HK0388045442 HKEX ODSH HKEX COM HK HKD 8,556,647.92 818,496.85 0.26%

IT0003128367 ENEL ODSH ENEL COM IT EUR 3,346,105.20 2,819,762.90 0.90%

IT0005278236 PIRELLI AND C ODSH PIRELLI AND C COM IT EUR 11.94 10.06 0.00%

JP1024511P82 JPGV 0.005 08/01/25 JAPAN GOV JP JPY A1 765,579,216.84 3,952,905.74 1.27%

JP1024551PC4 JPGV 0.005 12/01/25 JAPAN GOV JP JPY A1 694,727,538.12 3,587,078.14 1.15%



Collateral data - as at 20/05/2025

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

JP1024601Q58 JPGV 0.300 05/01/26 JAPAN GOV JP JPY A1 694,732,120.47 3,587,101.80 1.15%

JP1051711Q82 JPGV 0.400 06/20/29 JAPAN GOV JP JPY A1 283,020,158.85 1,461,314.50 0.47%

JP1103571L10 JPGV 0.100 12/20/29 JAPAN GOV JP JPY A1 2,511,005,248.63 12,965,042.47 4.15%

JP1120261M59 JPGV 0.005 03/10/31 JAPAN GOV JP JPY A1 896,572,899.86 4,629,263.81 1.48%

JP1120291Q59 JPGV 0.005 03/10/34 JAPAN GOV JP JPY A1 1,745,438,153.91 9,012,199.32 2.88%

JP1201111968 JPGV 2.200 06/20/29 JAPAN GOV JP JPY A1 17,494,150.15 90,327.33 0.03%

JP12011419C6 JPGV 2.100 12/20/29 JAPAN GOV JP JPY A1 1,993,417,948.73 10,292,590.34 3.29%

JP1201301B94 JPGV 1.800 09/20/31 JAPAN GOV JP JPY A1 1,745,491,259.61 9,012,473.52 2.88%

JP1201681K44 JPGV 0.400 03/20/39 JAPAN GOV JP JPY A1 760,723,841.44 3,927,836.04 1.26%

JP1201711L13 JPGV 0.300 12/20/39 JAPAN GOV JP JPY A1 759,722,367.12 3,922,665.14 1.26%

JP1201721L45 JPGV 0.400 03/20/40 JAPAN GOV JP JPY A1 694,748,212.93 3,587,184.89 1.15%

JP1201761M45 JPGV 0.500 03/20/41 JAPAN GOV JP JPY A1 694,759,198.18 3,587,241.61 1.15%

JP1201771M76 JPGV 0.400 06/20/41 JAPAN GOV JP JPY A1 694,756,740.44 3,587,228.92 1.15%

JP1201861PA6 JPGV 1.500 09/20/43 JAPAN GOV JP JPY A1 754,260,232.97 3,894,462.57 1.25%

JP1201871Q14 JPGV 1.300 12/20/43 JAPAN GOV JP JPY A1 173,840,129.63 897,586.60 0.29%

JP1201891Q77 JPGV 1.900 06/20/44 JAPAN GOV JP JPY A1 46,088.85 237.97 0.00%

JP1300021001 JPGV 2.400 02/20/30 JAPAN GOV JP JPY A1 321,386.31 1,659.41 0.00%

JP13002717A6 JPGV 2.500 09/20/37 JAPAN GOV JP JPY A1 1,645,919,728.51 8,498,357.06 2.72%

JP13003119A4 JPGV 2.200 09/20/39 JAPAN GOV JP JPY A1 393,466,154.72 2,031,578.95 0.65%

JP1300331A99 JPGV 2.000 09/20/40 JAPAN GOV JP JPY A1 93,451,310.43 482,516.00 0.15%

JP1300431E60 JPGV 1.700 06/20/44 JAPAN GOV JP JPY A1 166,701,495.83 860,727.78 0.28%

JP1300561H93 JPGV 0.800 09/20/47 JAPAN GOV JP JPY A1 347,651,500.46 1,795,024.71 0.57%

JP1300761NA3 JPGV 1.400 09/20/52 JAPAN GOV JP JPY A1 694,769,114.34 3,587,292.81 1.15%

JP1400031A58 JPGV 2.200 03/20/50 JAPAN GOV JP JPY A1 234,548,571.48 1,211,041.75 0.39%

JP1400041B55 JPGV 2.200 03/20/51 JAPAN GOV JP JPY A1 144,939,545.51 748,364.57 0.24%

JP1400051C51 JPGV 2.000 03/20/52 JAPAN GOV JP JPY A1 597,120,063.77 3,083,102.67 0.99%

JP1400061D58 JPGV 1.900 03/20/53 JAPAN GOV JP JPY A1 488,654,015.68 2,523,061.26 0.81%

JP1400121K57 JPGV 0.500 03/20/59 JAPAN GOV JP JPY A1 34,802,757.67 179,696.65 0.06%

JP1400131L54 JPGV 0.500 03/20/60 JAPAN GOV JP JPY A1 553,542,288.55 2,858,098.08 0.91%

JP1400161P53 JPGV 1.300 03/20/63 JAPAN GOV JP JPY A1 1,727,277,995.93 8,918,433.20 2.85%

JP3119600009 AJINOMOTO ODSH AJINOMOTO COM JP JPY A1 2,650,398.51 13,684.77 0.00%

JP3188220002 OTSUKA HOLDINGS ODSH OTSUKA HOLDINGS COM JP JPY A1 53,419,498.77 275,820.24 0.09%

JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1 55,355,999.43 285,818.95 0.09%

JP3242800005 CANON ODSH CANON COM JP JPY A1 19,540,398.72 100,892.70 0.03%

JP3256000005 KYOWA KIRIN ODSH KYOWA KIRIN COM JP JPY A1 121,939,998.07 629,611.29 0.20%

JP3258000003 KIRIN HOLDINGS ODSH KIRIN HOLDINGS COM JP JPY A1 141,967,499.22 733,019.04 0.23%

JP3269600007 KURARAY ODSH KURARAY COM JP JPY A1 186,055,999.42 960,660.65 0.31%

JP3371200001 SHIN-ETSU CHEM ODSH SHIN-ETSU CHEM COM JP JPY A1 53,550,899.55 276,498.70 0.09%

JP3386030005 JFE HOLDINGS ODSH JFE HOLDINGS COM JP JPY A1 80,591,999.83 416,119.68 0.13%



Collateral data - as at 20/05/2025

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

JP3435000009 SONY GROUP ODSH SONY GROUP COM JP JPY A1 47,212,498.12 243,771.71 0.08%

JP3475350009 DAIICHI SANKYO ODSH DAIICHI SANKYO COM JP JPY A1 53,625,799.50 276,885.43 0.09%

JP3569200003 TOKYU FUDOSAN ODSH TOKYU FUDOSAN COM JP JPY A1 32,927,198.81 170,012.60 0.05%

JP3633400001 TOYOTA ODSH TOYOTA COM JP JPY A1 51,846,499.07 267,698.39 0.09%

JP3705200008 JAPAN AIRLINES ODSH JAPAN AIRLINES COM JP JPY A1 50,842,898.20 262,516.51 0.08%

JP3778630008 BANDAI NAMCO HD ODSH BANDAI NAMCO HD COM JP JPY A1 464,498.62 2,398.34 0.00%

JP3802300008 FAST RETAILING ODSH FAST RETAILING COM JP JPY A1 230,447,998.11 1,189,869.31 0.38%

KYG017191142 ALIBABA ODSH ALIBABA COM HK HKD 278,814.61 26,670.36 0.01%

KYG6427A1022 NETEASE ODSH NETEASE COM HK HKD 22,920,596.90 2,192,498.34 0.70%

KYG8208B1014 JD.COM ODSH JD.COM COM HK HKD 21,384,163.46 2,045,528.88 0.65%

KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 516.96 49.45 0.00%

NL0000226223 STMICROELECTRON ODSH STMICROELECTRON COM IT EUR 3,346,304.49 2,819,930.84 0.90%

NL0015001XZ6 NLGV 2.500 07/15/34 NETHERLANDS GOV NL EUR AAA 7,002,489.76 5,900,998.22 1.89%

NL0015002F72 NLGV 2.500 07/15/35 NETHERLANDS GOV NL EUR AAA 11,562,809.50 9,743,979.73 3.12%

US02079K3059 ALPHABET ODSH ALPHABET COM US USD AAA 267,437.34 201,330.57 0.06%

US14040H1059 CAPITAL ONE FIN ODSH CAPITAL ONE FIN COM US USD AAA 3,745,839.61 2,819,920.43 0.90%

US3696043013 GE ODSH GE COM US USD AAA 267,246.38 201,186.81 0.06%

US4581401001 INTEL ODSH INTEL COM US USD AAA 2,558,973.68 1,926,431.16 0.62%

US4606901001 INTERPUBLIC GRP ODSH INTERPUBLIC GRP COM US USD AAA 267,598.10 201,451.59 0.06%

US5949181045 MICROSOFT ODSH MICROSOFT COM US USD AAA 1,503,386.84 1,131,770.63 0.36%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 10,741,742.20 8,086,533.71 2.59%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 3,745,146.05 2,819,398.31 0.90%

US6826801036 ONEOK ODSH ONEOK COM US USD AAA 855,531.07 644,055.75 0.21%

US7170811035 PFIZER ODSH PFIZER COM US USD AAA 10,252,387.98 7,718,141.01 2.47%

US75886F1075 REGENERON PHARMS ODSH REGENERON PHARMS COM US USD AAA 36,753.05 27,668.21 0.01%

US8085131055 CHARLES SCHWAB ODSH CHARLES SCHWAB COM US USD AAA 318,056.58 239,437.44 0.08%

US8725401090 TJX ODSH TJX COM US USD AAA 3,003,114.46 2,260,786.55 0.72%

US8825081040 TEXAS INSTRUMENT ODSH TEXAS INSTRUMENT COM US USD AAA 10,474,021.11 7,884,989.53 2.52%

US9029733048 US BANCORP ODSH US BANCORP COM US USD AAA 1,087,209.71 818,466.67 0.26%

US912810QQ40 UST 4.375 05/15/41 US TREASURY GOV US USD AAA 2,855,101.37 2,149,360.23 0.69%

US912810RP57 UST 3.000 11/15/45 US TREASURY GOV US USD AAA 6,806,047.32 5,123,687.58 1.64%

US912810TV08 UST 4.750 11/15/53 US TREASURY GOV US USD AAA 11,966,629.27 9,008,645.82 2.88%

US91282CAE12 UST 0.625 08/15/30 US TREASURY GOV US USD AAA 15,208,935.21 11,449,499.06 3.66%

US91282CDC29 UST 0.125 10/15/26 US TREASURY GOV US USD AAA 3,017,679.82 2,271,751.56 0.73%

US91282CEP23 UST 2.875 05/15/32 US TREASURY GOV US USD AAA 1,699,960.58 1,279,754.09 0.41%

US91282CGC91 UST 3.875 12/31/27 US TREASURY GOV US USD AAA 4,140,331.69 3,116,899.58 1.00%

US91282CGR60 UST 4.625 03/15/26 US TREASURY GOV US USD AAA 4,140,591.07 3,117,094.85 1.00%

US91282CHA27 UST 3.500 04/30/28 US TREASURY GOV US USD AAA 2,679,877.93 2,017,449.57 0.65%

US91282CHC82 UST 3.375 05/15/33 US TREASURY GOV US USD AAA 7,425.17 5,589.77 0.00%



Collateral data - as at 20/05/2025

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

US91282CJF95 UST 4.875 10/31/28 US TREASURY GOV US USD AAA 4,140,048.96 3,116,686.74 1.00%

US91282CJG78 UST 4.875 10/31/30 US TREASURY GOV US USD AAA 44,032.05 33,147.94 0.01%

US91282CKD29 UST 4.250 02/28/29 US TREASURY GOV US USD AAA 29,711.58 22,367.29 0.01%

US91282CKG59 UST 4.125 03/31/29 US TREASURY GOV US USD AAA 4,140,453.24 3,116,991.09 1.00%

US91282CMC28 UST 4.500 12/31/31 US TREASURY GOV US USD AAA 4,137,774.04 3,114,974.15 1.00%

US92343E1029 VERISIGN ODSH VERISIGN COM US USD AAA 3,649.28 2,747.23 0.00%

US98138H1014 WORKDAY ODSH WORKDAY COM US USD AAA 1,357.91 1,022.25 0.00%

US9892071054 ZEBRA TECH ODSH ZEBRA TECH COM US USD AAA 10,473,909.68 7,884,905.64 2.52%

Unknown Company Description UNK GBP 680,998.40 680,998.40 0.22%

Total: 312,430,203.4 100.00%

Counterparts

Number of counterparties with exposure exceeding 3% of the Fund's NAV

No. Major Name Market Value

1 BARCLAYS CAPITAL SECURITIES LIMIT 102,010,070.84

Top 5 borrowers in last Month

No. Counterparty Market Value

1 MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT) 92,026,267.58

2 BARCLAYS CAPITAL SECURITIES LIMITED (PARENT) 75,339,092.59

3 MERRILL LYNCH INTERNATIONAL (PARENT) 33,508,315.32

4 CREDIT AGRICOLE CORPORATE AND INVESTMENT BANK (PARENT) 26,543,022.32

5 NATIXIS (PARENT) 22,217,009.82
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