4X) Hsec

Securities Lending Report
SSTL - HITIF - FTSE ALL-SHARE 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 - FTSE ALL-SHARE INDEX FUND
Replication Mode Physical replication
ISIN Code GB00B80QFX11
Total net assets (AuM) 2,224,627,068
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) 193,349,897.76
Current percentage on loan (in % of the fund AuM) 8.69%
Collateral value (cash and securities) in GBP (base currency) 205,228,845.30
Collateral value (cash and securities) in % of loan 106%

Securities lending statistics

12-month average on loan in GBP (base currency) 265,905,033.28
12-month average on loan as a % of the fund AuM 12.34%
12-month maximum on loan in GBP 501,098,397.66
12-month maximum on loan as a % of the fund AuM 21.97%
Gross Return for the fund over the last 12 months in (base currency fund) 392,373.47
Gross Return for the fund over the last 12 months in % of the fund AuM 0.0182%

Collateral data - as at 12/06/2025

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

ATO000AOVRQ6 ATGV 3.150 06/20/44 AUSTRIA GOV AT EUR AA1 2,815,212.46 2,382,795.79 1.16%
AU000000STO6 SANTOS ODSH SANTOS COM AU AUD AAA 112,855.48 54,344 .97 0.03%
CA135087H722 CAGV 2.000 12/01/51 CANADA GOV CA CAD AAA 234,087.74 126,509.98 0.06%
CA135087K379 CAGV 1.250 06/01/30 CANADA GOV CA CAD AAA 3,861,591.41 2,086,951.88 1.02%
CA135087L930 CAGV 1.000 09/01/26 CANADA GOV CA CAD AAA 3,249,068.42 1,755,921.00 0.86%
CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 542,175.05 293,012.16 0.14%
CA7800871021 RBC ODSH RBC COM CA CAD AAA 542,156.16 293,001.95 0.14%
CA8672241079 SUNCOR ENERGY ODSH SUNCOR ENERGY COM CA CAD AAA 542,208.15 293,030.05 0.14%
CA8911605092 TD ODSH TD COM CA CAD AAA 1,562,842.32 844,619.84 0.41%
DE0001102523 DEGV 11/15/27 GERMANY GOV DE EUR AAA 1,158,051.09 980,174.43 0.48%




Collateral data - as at 12/06/2025

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

DE0003811444 DEGV IO STR 08/15/26 GERMANY GOV DE EUR AAA 1,706,480.83 1,444,365.35 0.70%
DE0005785604 FRESENIUS ODSH FRESENIUS COM DE EUR AAA 4,362,442.11 3,692,370.94 1.80%
DE0006599905 MERCK ODSH MERCK COM DE EUR AAA 9,650,040.41 8,167,794.07 3.98%
DE0007037129 RWE ODSH RWE COM DE EUR AAA 9,650,050.52 8,167,802.62 3.98%
DEOOOATEWWWO ADIDAS ODSH ADIDAS COM DE EUR AAA 3,007,863.81 2,545,855.89 1.24%
DK0009924102 DKGV 11/15/31 DENMARK GOV DK DKK AAA 8,157,290.08 927,460.13 0.45%
FR0000121014 LVMH ODSH LVMH COM FR EUR AA2 1,831,097.38 1,549,840.80 0.76%
FR0000121972 SCHNEIDER ODSH SCHNEIDER COM FR EUR AA2 2,599,052.00 2,199,837.58 1.07%
FR0000130809 SOCIETE GENERALE ODSH SOCIETE GENERALE COM FR EUR AA2 485,032.14 410,531.20 0.20%
FR0000131906 RENAULT ODSH RENAULT COM FR EUR AA2 8,391,054.93 7,102,188.77 3.46%
FR0006174348 BUREAU VERITAS ODSH BUREAU VERITAS COM FR EUR AA2 2,276,143.50 1,926,527.83 0.94%
GB0007188757 ORD GBPO0.10(REGD) RIO TINTO CST GB GBP AA3 1,926,883.86 1,926,883.86 0.94%
GB0007980591 ORD USDO0.25 BP PLC CST GB GBP AA3 293,021.95 293,021.95 0.14%
GB0009895292 ORD USDO0.25 ASTRAZENECA CST GB GBP AA3 233,170.28 233,170.28 0.11%
GB0031790826 UKTI 2 01/26/35 UK TREASURY GIL GB GBP AA3 1,641,688.15 1,641,688.15 0.80%
GB00OB10RZP78 ORD SHARES OF 3 1/9 PENCE UNILEVER PLC CST GB GBP AA3 233,241.10 233,241.10 0.11%
GB00B39J2M42 ORD GBP5 UNITED UTILITIES CST GB GBP AA3 233,249.60 233,249.60 0.11%
GB00B63H8491 ROLLS ROYCE ODSH ROLLS ROYCE CST GB GBP AA3 293,026.26 293,026.26 0.14%
GB00B8479V04 UKT 3 1/4 01/22/44 UK TREASURY GIL GB GBP AA3 231,065.28 231,065.28 0.11%
GB00OBGLP8L22 IMI ODSH IMI CST GB GBP AA3 195,467.40 195,467.40 0.10%
GBOOBPJJKN53 UKT 45/8 01/31/34 UK Treasury GIL GB GBP AA3 453.65 453.65 0.00%
GBOOBPSNBB36 UKT 4 3/8 07/31/54 UK Treasury GIL GB GBP AA3 3,175,428.51 3,175,428.51 1.55%
GBOOBPSNBGS80 UKTI 1 1/4 11/22/2054 UK Treasury GIL GB GBP AA3 793,883.99 793,883.99 0.39%
GBOOBSQNRC93 UKT 43/8 03/07/28 UK Treasury GIL GB GBP AA3 2,381,970.67 2,381,970.67 1.16%
ITO000072618 INTESA SANPAOLO ODSH INTESA SANPAOLO COM IT EUR 485,036.28 410,534.70 0.20%
JEOOB4T3BW64 ORD USDO0.01 GLENCORE INTERNATIONAL CST GB GBP AA3 233,251.90 233,251.90 0.11%
JP1024691R25 JPGV 0.700 02/01/27 JAPAN GOV JP JPY A1l 150,381,199.90 767,051.43 0.37%
JP1103751Q74 JPGV 1.100 06/20/34 JAPAN GOV JP JPY A1l 622,526,361.08 3,175,328.67 1.55%
JP1103761QA5 JPGV 0.900 09/20/34 JAPAN GOV JP JPY A1l 622,557,333.22 3,175,486.65 1.55%
JP1120281P52 JPGV 0.005 03/10/33 JAPAN GOV JP JPY A1l 321,879,035.37 1,641,812.77 0.80%
JP1120291Q59 JPGV 0.005 03/10/34 JAPAN GOV JP JPY A1l 471,053,653.12 2,402,709.77 1.17%
JP1201481E36 JPGV 1.500 03/20/34 JAPAN GOV JP JPY A1l 50,918.37 259.72 0.00%
JP1201531F68 JPGV 1.300 06/20/35 JAPAN GOV JP JPY A1l 118,082,246.61 602,303.72 0.29%
JP1201581G90 JPGV 0.500 09/20/36 JAPAN GOV JP JPY A1l 472,111,765.85 2,408,106.90 1.17%
JP1300411DC2 JPGV 1.700 12/20/43 JAPAN GOV JP JPY A1l 99,920,944.59 509,668.12 0.25%
JP1300561H93 JPGV 0.800 09/20/47 JAPAN GOV JP JPY A1l 92,073,375.96 469,639.92 0.23%
JP1300801PA2 JPGV 1.800 09/20/53 JAPAN GOV JP JPY A1l 472,292,871.88 2,409,030.67 1.17%
JP1400051C51 JPGV 2.000 03/20/52 JAPAN GOV JP JPY A1l 205,126,385.08 1,046,290.94 0.51%
JP1400061D58 JPGV 1.900 03/20/53 JAPAN GOV JP JPY A1l 46,624,499.85 237,818.22 0.12%




Collateral data - as at 12/06/2025

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

JP1400081F45 JPGV 1.400 03/20/55 JAPAN GOV JP JPY A1l 622,421,436.55 3,174,793.48 1.55%
JP1743081R51 JPGV 08/25/25 JAPAN GOV JP JPY A1l 471,647,813.12 2,405,740.41 1.17%
JP3134800006 IHI ODSH IHI COM JP JPY A1l 1,501,499.71 7,658.72 0.00%
JP3351500008 SHIZUOKAFINCLGRP ODSH SHIZUOKAFINCLGRP COM JP JPY A1l 3,583,647.60 18,279.16 0.01%
JP3481800005 DAIKIN IND ODSH DAIKIN IND COM JP JPY A1l 3,296,999.47 16,817.05 0.01%
JP3519400000 CHUGAI PHARM ODSH CHUGAI PHARM COM JP JPY A1l 93,607,598.54 477,465.55 0.23%
JP3569200003 TOKYU FUDOSAN ODSH TOKYU FUDOSAN COM JP JPY A1l 106,962,049.60 545,5682.78 0.27%
JP3629000005 TOPPAN HOLDINGS ODSH TOPPAN HOLDINGS COM JP JPY A1l 8,704,799.68 44,400.69 0.02%
KYG596691041 MEITUAN ODSH MEITUAN COM HK HKD 4,362,539.98 410,534.04 0.20%
KYG6427A1022 NETEASE ODSH NETEASE COM HK HKD 4,362,437.11 410,524.36 0.20%
KYG8208B1014 JD.COM ODSH JD.COM COM HK HKD 4,362,479.94 410,528.39 0.20%
KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 21,506,189.96 2,023,826.28 0.99%
KYG8878S1030 TINGYI ODSH TINGYI COM HK HKD 21,670.52 2,039.29 0.00%
KYG9830T1067 XIAOMI ODSH XIAOMI COM HK HKD 4,362,353.91 410,516.53 0.20%
NL0000235190 AIRBUS NL ODSH AIRBUS NL COM FR EUR AA2 9,649,985.04 8,167,747.20 3.98%
US0188021085 ALLIANT ENERGY ODSH ALLIANT ENERGY COM us uUsD AAA 2,543,608.79 1,883,726.01 0.92%
US02079K3059 ALPHABET ODSH ALPHABET COM us uUsD AAA 314,856.91 233,174.28 0.11%
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us uUsD AAA 2,363,091.56 1,750,039.96 0.85%
US03076C1062 AMERIPRISE FIN ODSH AMERIPRISE FIN COM us uUsD AAA 419,669.31 310,795.43 0.15%
US0378331005 APPLE ODSH APPLE COM us uUsD AAA 2,363,058.85 1,750,015.74 0.85%
US0846707026 BERKSHIRE ODSH BERKSHIRE COM us uUsD AAA 2,362,744.29 1,749,782.78 0.85%
US1011371077 BOSTON ODSH BOSTON COM us uUsD AAA 2,363,098.34 1,750,044.98 0.85%
US1101221083 BRISTOL-MYERS ODSH BRISTOL-MYERS COM us usD AAA 2,363,157.53 1,750,088.82 0.85%
US12572Q1058 CME GRP ODSH CME GRP COM us usD AAA 4,781,024.07 3,540,693.61 1.73%
US1431301027 CARMAX ODSH CARMAX COM us usD AAA 3,591,5635.92 2,659,791.73 1.30%
US30231G1022 EXXON MOBIL ODSH EXXON MOBIL COM us usD AAA 210,198.18 155,666.93 0.08%
US30303M1027 META PLATFORMS ODSH META PLATFORMS COM us usD AAA 595,398.25 440,935.40 0.21%
US3635761097 ARTHUR J. GALLAG ODSH ARTHUR J. GALLAG COM us usD AAA 744,720.91 551,519.62 0.27%
US36828A1016 GE VERNOVA ODSH GE VERNOVA COM us usD AAA 744,524.27 551,373.99 0.27%
US37940X1028 GLOBAL PAYMENTS ODSH GLOBAL PAYMENTS COM us usD AAA 8,154,217.88 6,038,787.23 2.94%
US5949181045 MICROSOFT ODSH MICROSOFT COM us usD AAA 11,028,953.47 8,167,736.55 3.98%
US67066G1040 NVIDIA ODSH NVIDIA COM us usD AAA 25,343,392.04 18,768,612.09 9.15%
US6826801036 ONEOK ODSH ONEOK COM us usD AAA 1,576,352.62 1,167,402.96 0.57%
US6934751057 PNC FINL SVC ODSH PNC FINL SVC COM us usD AAA 15,057,374.09 11,151,072.95 5.43%
US8326964058 J M SMUCKER ODSH J M SMUCKER COM us usD AAA 5,732,462.11 4,245,302.19 2.07%
US8725401090 TJX ODSH TJX COM us usD AAA 3,132,428.05 2,319,789.19 1.13%
UsS912810TQ13 UST 3.875 02/15/43 US TREASURY GOV us uUsD AAA 2,216,530.32 1,641,500.78 0.80%
US912810TX63 UST 4.250 02/15/54 US TREASURY GOV us uUsD AAA 3,244,035.61 2,402,442.65 1.17%
US91282CKD29 UST 4.250 02/28/29 US TREASURY GOV us uUsD AAA 2,216,172.10 1,641,235.49 0.80%




Collateral data - as at 12/06/2025

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

No.

Major Name Market Value

BARCLAYS CAPITAL SECURITIES LIMIT

78,794,977.95

Top 5 borrowers in last Month

No. | Counterparty Market Value
1 | BARCLAYS CAPITAL SECURITIES LIMITED (PARENT) 91,192,653.71
2 | MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT) 58,267,877.12
3 | NATIXIS (PARENT) 36,357,327.35
4 | MERRILL LYNCH INTERNATIONAL (PARENT) 29,813,266.57
5 | CREDIT AGRICOLE CORPORATE AND INVESTMENT BANK (PARENT) 22,401,561.26

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
US91282CKZ31 UST 4.375 07/15/27 US TREASURY GOV us UsD AAA 2,214,418.06 1,639,936.50 0.80%
US91282CLM19 UST 3.625 09/30/31 US TREASURY GOV us uUsD AAA 2,216,483.57 1,641,466.16 0.80%
US91324P1021 UNITEDHEALTH ODSH UNITEDHEALTH COM us uUsD AAA 4,587,357.75 3,397,269.71 1.66%
US9297401088 WESTINGHOUSE AIR ODSH WESTINGHOUSE AIR COM us uUsD AAA 14,315,274.35 10,601,494.50 5.17%
US94106L1098 WASTE MGMT ODSH WASTE MGMT COM us uUsD AAA 4,790,610.16 3,547,792.80 1.73%
US9497461015 WELLS FARGO ODSH WELLS FARGO COM us uUsD AAA 743,602.51 550,691.36 0.27%
US9553061055 WEST PHARM SVC ODSH WEST PHARM SVC COM us uUsD AAA 1,047,634.21 775,848.79 0.38%
US9694571004 WILLIAMS ODSH WILLIAMS COM us uUsD AAA 12,813,401.42 9,489,249.13 4.62%
US9699041011 WILLIAMS-SONOMA ODSH WILLIAMS-SONOMA COM us uUsD AAA 94,965.80 70,329.03 0.03%
Total: 205,228,845.3 100.00%
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