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Securities Lending Report
SSTL - HITIF - FTSE ALL-SHARE INDEX FUND
Report as at 05/09/2025

Summary of policy

% limit on maximum percentage of book on loan 30%
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) 2,191,552,728
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 05/09/2025

Currently on loan in GBP (base currency) 221,890,621.21
Current percentage on loan (in % of the fund AuM) 10.12%
Collateral value (cash and securities) in GBP (base currency) 235,784,310.35
Collateral value (cash and securities) in % of loan 106%

Securities lending statistics

12-month average on loan in GBP (base currency) 230,998,809.07
12-month average on loan as a % of the fund AuM 10.72%
12-month maximum on loan in GBP 376,533,984.54
12-month maximum on loan as a % of the fund AuM 18.76%
Gross Return for the fund over the last 12 months in (base currency fund) 390,323.02
Gross Return for the fund over the last 12 months in % of the fund AuM 0.0181%

Collateral data - as at 05/09/2025

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

AU000000LYC6 LYNAS RARE ODSH LYNAS RARE COM AU AUD AAA 31,813.93 15,418.21 0.01%
AUOOOOOONXT8 NEXTDC ODSH NEXTDC COM AU AUD AAA 25,572.95 12,393.60 0.01%
AUO00000WESH1 WESFARMERS ODSH WESFARMERS COM AU AUD AAA 1,376,089.51 666,903.90 0.28%
BE0974293251 ABIODSHABI COM BE EUR AA3 1,5672,574.63 1,362,716.32 0.58%
BMG0112X1056 AEGON BM ODSH AEGON BM COM NL EUR AAA 3,051,183.87 2,644,006.82 1.12%
BMG491BT1088 INVESCO ODSH INVESCO COM us uUsD AAA 895,418.99 666,904.25 0.28%
CA0636711016 BMO ODSH BMO COM CA CAD AAA 656,508.94 353,237.17 0.15%
CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 1,358,668.13 731,036.63 0.31%
CA29250N1050 ENBRIDGE INC ODSH ENBRIDGE INC COM CA CAD AAA 3,928.21 2,113.59 0.00%
CA6330671034 NATL BK CANADA ODSH NATL BK CANADA COM CA CAD AAA 1,337,381.00 719,583.01 0.31%




Collateral data - as at 05/09/2025

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

CA7800871021 RBC ODSH RBC COM CA CAD AAA 1,369,678.79 736,960.96 0.31%
CA8672241079 SUNCOR ENERGY ODSH SUNCOR ENERGY COM CA CAD AAA 9,070,342.34 4,880,332.70 2.07%
CHO0038863350 NESTLE ODSH NESTLE COM CH CHF 7,892.55 7,287.34 0.00%
CHO0244767585 UBS GROUP ODSH UBS GROUP COM CH CHF 56,121.19 51,817.73 0.02%
CNE1000003X6 PING AN OF CHINA ODSH PING AN OF CHINA COM CN HKD 6,990,193.35 667,315.19 0.28%
DE0001102598 DEGV 1.000 05/15/38 GERMANY GOV DE EUR AAA 1,208,840.17 1,047,521.81 0.44%
DE0001108546 DEGV PO STR 07/04/40 GERMANY GOV DE EUR AAA 545,558.12 472,754.00 0.20%
DE0001108744 DEGV PO STR 08/15/46 GERMANY GOV DE EUR AAA 57,228.73 49,591.62 0.02%
DE0003811444 DEGV IO STR 08/15/26 GERMANY GOV DE EUR AAA 79,208.77 68,638.45 0.03%
DE0005140008 DEUTSCHE BANK ODSH DEUTSCHE BANK COM DE EUR AAA 12,340,521.93 10,693,693.18 4.54%
DE0005190003 BMW ODSH BMW COM DE EUR AAA 1,836,197.99 1,591,159.44 0.67%
DE0005557508 DEUTSCHE TELEKOM ODSH DEUTSCHE TELEKOM COM DE EUR AAA 12,340,517.28 10,693,689.15 4.54%
DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 12,340,314.89 10,693,513.77 4.54%
DE0007236101 SIEMENS ODSH SIEMENS COM DE EUR AAA 12,340,472.39 10,693,650.25 4.54%
DEO00BU2Z031 DEGV 2.600 08/15/34 GERMANY GOV DE EUR AAA 4,835,357.02 4,190,084.07 1.78%
FR0000120404 ACCOR ODSH ACCOR COM FR EUR AA2 6,391,320.79 5,538,406.23 2.35%
FR0000120578 SANOFI FR ODSH SANOFI FR COM FR EUR AA2 991,658.64 859,322.91 0.36%
FR0010773192 FRGV 4.500 04/25/41 FRANCE GOV FR EUR AA2 12,005.11 10,403.04 0.00%
FRO01400FTH3 FRGV 3.000 05/25/54 FRANCE GOV FR EUR AA2 288.64 250.12 0.00%
FRO014000HF4 FRGV 3.250 05/25/55 FRANCE GOV FR EUR AA2 179.30 155.37 0.00%
GB0003718474 GAMES WORKSHOP ODSH GAMES WORKSHOP CST GB GBP AA3 3,970.20 3,970.20 0.00%
GB0007669376 ORD GBPO0.15 ST.JAMES PLACE CAP CST GB GBP AA3 198,342.94 198,342.94 0.08%
GB0007980591 ORD USDO0.25 BP PLC CST GB GBP AA3 622,035.99 622,035.99 0.26%
GB0008706128 ORD GBPO0.25 LLOYDS BANKING GROUP CST GB GBP AA3 224,456.29 224,456.29 0.10%
GB0009697037 ORD GBP0.60 BABCOCK INTL CST GB GBP AA3 2,798.16 2,798.16 0.00%
GB00OBOSWJX34 ORD GBP5 LONDON STOCK EXCHANGE CST GB GBP AA3 932.20 932.20 0.00%
GB00B63H8491 ROLLS ROYCE ODSH ROLLS ROYCE CST GB GBP AA3 42.78 42.78 0.00%
GB00B6460505 UKT 4 1/4 12/07/40 UK TREASURY GIL GB GBP AA3 908,038.46 908,038.46 0.39%
GB0O0OB7RNO0G65 UKTI 0 1/8 03/22/44 UK TREASURY GIL GB GBP AA3 1,190,428.13 1,190,428.13 0.50%
GBOOBGDYHF49 GBGV 0.125 08/10/41 UNITED KINGDOM GIL GB GBP AA3 675,426.62 675,426.62 0.29%
GBOOBMF9LJ15 UKTI 0 3/4 11/22/33 UK Treasury GIL GB GBP AA3 1,190,556.21 1,190,556.21 0.50%
GB00OBT7J0027 UKT 4 A', 03/07/35 Corp UK TREASURY GIL GB GBP AA3 217,895.74 217,895.74 0.09%
GB0O0OBYZW3J87 UKTI 0 1/8 11/22/36 UK TREASURY GIL GB GBP AA3 226,967.41 226,967.41 0.10%
HK0388045442 HKEX ODSH HKEX COM HK HKD 2,177,128.76 207,838.47 0.09%
HK0669013440 TTI ODSH TTI COM HK HKD 53,571.76 5,114.20 0.00%
IMOOB5VQMV65 GVC HOLDINGS ODSH GVC HOLDINGS CST GB GBP AA3 676,254.49 676,254.49 0.29%
IT0O000062072 GENERALI ODSH GENERALI COM IT EUR 5,631,892.81 4,880,323.06 2.07%
ITO000072618 INTESA SANPAOLO ODSH INTESA SANPAOLO COM IT EUR 514.85 446.14 0.00%
ITO001347308 BUZZI ODSH BUZzZI COM IT EUR 150,523.67 130,436.46 0.06%




Collateral data - as at 05/09/2025

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

ITO003497168 TELECOM IT ODSH TELECOM IT COM IT EUR 45.95 39.82 0.00%
IT0005218380 BANCO BPM ODSH BANCO BPM COM IT EUR 5,631,902.67 4,880,331.60 2.07%
JP1120281P52 JPGV 0.005 03/10/33 JAPAN GOV JP JPY A1l 109,967.39 550.61 0.00%
JP1120301R56 JPGV 0.005 03/10/35 JAPAN GOV JP JPY A1l 43,223,341.11 216,420.56 0.09%
JP1300431E60 JPGV 1.700 06/20/44 JAPAN GOV JP JPY A1l 94,410,387.45 472,715.63 0.20%
JP1300671L78 JPGV 0.600 06/20/50 JAPAN GOV JP JPY A1l 94,429,342.80 472,810.54 0.20%
JP1300711M79 JPGV 0.700 06/20/51 JAPAN GOV JP JPY A1l 94,447,746.92 472,902.69 0.20%
JP1300771P16 JPGV 1.600 12/20/52 JAPAN GOV JP JPY A1l 108,878.92 545.16 0.00%
JP1300821Q49 JPGV 1.800 03/20/54 JAPAN GOV JP JPY A1l 94,413,886.53 472,733.15 0.20%
JP1400121K57 JPGV 0.500 03/20/59 JAPAN GOV JP JPY A1l 94,451,078.24 472,919.37 0.20%
JP1400171Q50 JPGV 2.200 03/20/64 JAPAN GOV JP JPY A1l 42,437,637.79 212,486.52 0.09%
JP3493800001 DAI NIPPONPRINTG ODSH DAI NIPPONPRINTG COM JP JPY A1l 261,048.97 1,307.08 0.00%
JP3890350006 SMFG ODSH SMFG COM JP JPY A1l 132,729,999.07 664,583.07 0.28%
JP3892100003 SMT GROUP ODSH SMT GROUP COM JP JPY A1l 133,024,998.31 666,060.14 0.28%
KYG3066L1014 ENN ENERGY ODSH ENN ENERGY COM HK HKD 511.50 48.83 0.00%
KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 8,467,311.92 808,327.55 0.34%
NL0010721999 NLGV 2.750 01/15/47 NETHERLANDS GOV NL EUR AAA 4,835,361.46 4,190,087.92 1.78%
NL0014555419 NLGV 07/15/30 NETHERLANDS GOV NL EUR AAA 75.01 65.00 0.00%
NL0015614579 NLGV 01/15/52 NETHERLANDS GOV NL EUR AAA 1,208,840.25 1,047,521.88 0.44%
NZFAPE0001S2 F&P HEALTHCARE ODSH F&P HEALTHCARE COM AU AUD AAA 896,390.48 434,424.00 0.18%
US00724F1012 ADOBE ODSH ADOBE COM us uUsD AAA 1,841,369.88 1,371,444 .44 0.58%
US0079031078 AMD ODSH AMD COM us uUsD AAA 1,841,331.99 1,371,416.22 0.58%
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us usD AAA 1,069,044.47 796,219.77 0.34%
US0326541051 ANALOG DEVICES ODSH ANALOG DEVICES COM us usD AAA 1,841,395.01 1,371,463.16 0.58%
US0378331005 APPLE ODSH APPLE COM us usD AAA 15,426,965.62 11,489,938.27 4.87%
US0605051046 BOFAML ODSH BOFAML COM us usD AAA 18,772,325.74 13,981,548.24 5.93%
US11135F1012 BROADCOM ODSH BROADCOM COM us usD AAA 1,153,384.79 859,036.08 0.36%
US1651677353 EXPAND ENERGY ODSH EXPAND ENERGY COM us usD AAA 5,324,419.43 3,965,604.91 1.68%
US20030N1019 COMCAST ODSH COMCAST COM us usD AAA 1,830,312.39 1,363,208.87 0.58%
US2193501051 CORNING ODSH CORNING COM us usD AAA 1,043,150.64 776,934.15 0.33%
US22160K1051 COSTCO WHOLESALE ODSH COSTCO WHOLESALE COM us usD AAA 106,104.89 79,026.47 0.03%
US25179M1036 DEVON ENERGY ODSH DEVON ENERGY COM us usD AAA 11,478,107.99 8,548,845.93 3.63%
US30231G1022 EXXON MOBIL ODSH EXXON MOBIL COM us usD AAA 1,069,148.80 796,297.47 0.34%
US30303M1027 META PLATFORMS ODSH META PLATFORMS COM us usD AAA 1,250,994.15 931,735.11 0.40%
US3755581036 GILEAD SCIENCES ODSH GILEAD SCIENCES COM us usD AAA 1,069,172.36 796,315.02 0.34%
US4165151048 HARTFORD INSUR ODSH HARTFORD INSUR COM us usD AAA 6,702,806.69 4,992,221.87 2.12%
US4370761029 HOME DEPOT ODSH HOME DEPOT COM us uUsD AAA 18,772,240.61 13,981,484.83 5.93%
US45168D1046 IDEXX LABS ODSH IDEXX LABS COM us uUsD AAA 1,068,894.35 796,107.96 0.34%
US45337C1027 INCYTE ODSH INCYTE COM us uUsD AAA 352,696.31 262,686.71 0.11%




Collateral data - as at 05/09/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
US4581401001 INTEL ODSH INTEL COM us UsD AAA 19,785,947.77 14,736,489.61 6.25%
US4606901001 INTERPUBLIC GRP ODSH INTERPUBLIC GRP COM us uUsD AAA 2,649,913.20 1,973,644.06 0.84%
US46625H1005 JP MORGAN ODSH JP MORGAN COM us uUsD AAA 24,096,268.01 17,946,797.76 7.61%
US4663131039 JABIL ODSH JABIL COM us uUsD AAA 1,732,598.05 1,290,431.65 0.55%
US4824801009 KLA CORP ODSH KLA CORP COM us uUsD AAA 6,751,404.98 5,028,417.67 2.13%
US5324571083 LILLY ODSH LILLY COM us uUsD AAA 18,572.74 13,832.90 0.01%
US5717481023 MARSH MCLENNAN ODSH MARSH MCLENNAN COM us uUsD AAA 895,341.83 666,846.78 0.28%
US5949181045 MICROSOFT ODSH MICROSOFT COM us uUsD AAA 989,525.56 736,994.42 0.31%
US5951121038 MICRON TECH ODSH MICRON TECH COM us uUsD AAA 15,650.45 11,656.39 0.00%
US64110L1061 NETFLIX ODSH NETFLIX COM us uUsD AAA 1,840,950.72 1,371,132.25 0.58%
US67066G1040 NVIDIA ODSH NVIDIA COM us uUsD AAA 19,064,731.24 14,199,330.61 6.02%
US75886F 1075 REGENERON PHARMS ODSH REGENERON PHARMS COM us uUsD AAA 77,141.92 57,454.97 0.02%
US79466L.3024 SALESFORCE ODSH SALESFORCE COM us uUsD AAA 1,136,110.55 846,170.30 0.36%
US912810PV44 UST 1.750 01/15/28 US TREASURY GOV us uUsD AAA 786.12 585.50 0.00%
US912810QE10 UST 4.625 02/15/40 US TREASURY GOV us uUsD AAA 1,591,195.37 1,185,115.53 0.50%
US912810SP49 UST 1.375 08/15/50 US TREASURY GOV us uUsD AAA 294,394 .84 219,264.02 0.09%
Us912810TQ13 UST 3.875 02/15/43 US TREASURY GOV us uUsD AAA 5,625,763.81 4,190,044.92 1.78%
US912810UF39 UST 4.625 11/15/44 US TREASURY GOV us uUsD AAA 1,598,476.81 1,190,538.72 0.50%
US91282CAE12 UST 0.625 08/15/30 US TREASURY GOV us uUsD AAA 1,161,067.32 864,757.99 0.37%
US91282CEP23 UST 2.875 05/15/32 US TREASURY GOV us uUsD AAA 1,406,484.75 1,047,543.85 0.44%
US91282CGM73 UST 3.500 02/15/33 US TREASURY GOV us uUsD AAA 435,949.77 324,693.53 0.14%
US91282CJF95 UST 4.875 10/31/28 US TREASURY GOV us uUsD AAA 1,598,340.75 1,190,437.38 0.50%
US91282CNA52 UST 4.000 04/30/32 US TREASURY GOV us UsD AAA 1,598,489.49 1,190,548.16 0.50%
Total: 235,784,310.35 100.00%
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Counterparts

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

No. | Major Name

Market Value




1 | BARCLAYS CAPITAL SECURITIES LIMIT

90,747,479.21

2 | NATIXIS (PARENT)

67,255,207.45

Top 5 borrowers in last Month

No. | Counterparty

Market Value

1 | BARCLAYS CAPITAL SECURITIES LIMITED (PARENT)

84,515,415.27

NATIXIS (PARENT)

54,402,464.26

JP MORGAN SECS PLC (PARENT)

15,942,639.95

BANK OF NOVA SCOTIA (PARENT)

12,962,930.51
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MERRILL LYNCH INTERNATIONAL (PARENT)

12,554,186.92
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