
Securities Lending Report

SSTL - HITIF - FTSE ALL-SHARE INDEX FUND

Report as at 20/08/2025

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) 2,196,159,009

Reference currency of the fund GBP

Securities lending data - as at 20/08/2025

Currently on loan in GBP (base currency) 186,658,523.68

Current percentage on loan (in % of the fund AuM) 8.50%

Collateral value (cash and securities) in  GBP (base currency) 197,601,415.77

Collateral value (cash and securities) in % of loan 106%

Collateral data - as at 20/08/2025

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

AU000000TNE8 TECHNOLOGYONE ODSH TECHNOLOGYONE COM AU AUD AAA 1,065,861.23 510,298.86 0.26%

AU000000WES1 WESFARMERS ODSH WESFARMERS COM AU AUD AAA 410,936.67 196,742.79 0.10%

AU000000WHC8 WHITEHAVEN COAL ODSH WHITEHAVEN COAL COM AU AUD AAA 19.28 9.23 0.00%

AU0000030678 COLES GROUP ODSH COLES GROUP COM AU AUD AAA 391,055.50 187,224.35 0.09%

BE0974293251 A B I ODSH A B I COM BE EUR AA3 1,639,673.47 1,417,483.01 0.72%

CA0636711016 BMO ODSH BMO COM CA CAD AAA 541,653.30 289,530.31 0.15%

CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 1,410,905.45 754,172.25 0.38%

CA6330671034 NATL BK CANADA ODSH NATL BK CANADA COM CA CAD AAA 1,411,130.88 754,292.75 0.38%

CA7800871021 RBC ODSH RBC COM CA CAD AAA 1,411,108.93 754,281.02 0.38%

CH0012005267 NOVARTIS ODSH NOVARTIS COM CH CHF 10,912,536.79 10,024,376.99 5.07%

Securities lending statistics

12-month average on loan in GBP (base currency) 236,875,005.44

12-month average on loan as a % of the fund AuM 11.00%

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) 387,113.53

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0180%

* 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 20/08/2025

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

DE0005140008 DEUTSCHE BANK ODSH DEUTSCHE BANK COM DE EUR AAA 8,799,981.40 7,607,504.99 3.85%

DE0005557508 DEUTSCHE TELEKOM ODSH DEUTSCHE TELEKOM COM DE EUR AAA 9,925,191.79 8,580,239.28 4.34%

DE0006231004 INFINEON TECHNOL ODSH INFINEON TECHNOL COM DE EUR AAA 5,867,146.45 5,072,095.48 2.57%

DE0007030009 RHEINMETALL ODSH RHEINMETALL COM DE EUR AAA 9,851,436.49 8,516,478.49 4.31%

DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 8,799,928.50 7,607,459.26 3.85%

DE0007236101 SIEMENS ODSH SIEMENS COM DE EUR AAA 8,799,839.74 7,607,382.53 3.85%

DE000BU22080 DEGV 2.200 03/11/27 GERMANY GOV DE EUR AAA 93,189.64 80,561.61 0.04%

DE000BU2D004 DEGV 2.500 08/15/54 GERMANY GOV DE EUR AAA 749,760.02 648,160.81 0.33%

GB0007188757 ORD GBP0.10(REGD) RIO TINTO CST GB GBP AA3 12,823,756.26 12,823,756.26 6.49%

GB0007669376 ORD GBP0.15 ST.JAMES PLACE CAP CST GB GBP AA3 4,538,380.68 4,538,380.68 2.30%

GB0007980591 ORD USD0.25 BP PLC CST GB GBP AA3 753,901.83 753,901.83 0.38%

GB0008706128 ORD GBP0.25 LLOYDS BANKING GROUP CST GB GBP AA3 2,379,149.96 2,379,149.96 1.20%

GB00B3D4VD98 UKTI 1 1/4 11/22/32 UK TREASURY GIL GB GBP AA3 1,038,264.76 1,038,264.76 0.53%

GB00B421JZ66 UKTI 0 1/2 03/22/50 UK TREASURY GIL GB GBP AA3 197,031.28 197,031.28 0.10%

GB00B73ZYW09 UKTI 0 1/4 03/22/52 UK TREASURY GIL GB GBP AA3 787,656.72 787,656.72 0.40%

GB00BVYVFW23 AUTO TRADER ODSH AUTO TRADER CST GB GBP AA3 745,415.08 745,415.08 0.38%

GB00BYYMZX75 UKT 2 1/2 07/22/65 UK TREASURY GIL GB GBP AA3 32,640.35 32,640.35 0.02%

GB00BZB26Y51 UKT 1T 09/07/37 UK TREASURY GIL GB GBP AA3 119,397.93 119,397.93 0.06%

IE00BKVD2N49 SEAGATE ODSH SEAGATE COM US USD AAA 50,537.59 37,428.32 0.02%

JP1051781R45 JPGV 1.000 03/20/30 JAPAN GOV JP JPY A1 24,214,143.75 121,386.81 0.06%

JP1103761QA5 JPGV 0.900 09/20/34 JAPAN GOV JP JPY A1 451,309,773.11 2,262,440.26 1.14%

JP1103781R44 JPGV 1.400 03/20/35 JAPAN GOV JP JPY A1 207,158,558.74 1,038,497.04 0.53%

JP1120241K56 JPGV 0.100 03/10/29 JAPAN GOV JP JPY A1 19,550,671.14 98,008.57 0.05%

JP1120261M59 JPGV 0.005 03/10/31 JAPAN GOV JP JPY A1 24,204,197.72 121,336.95 0.06%

JP1120281P52 JPGV 0.005 03/10/33 JAPAN GOV JP JPY A1 207,166,843.11 1,038,538.57 0.53%

JP1120291Q59 JPGV 0.005 03/10/34 JAPAN GOV JP JPY A1 207,087,613.96 1,038,141.39 0.53%

JP1201091939 JPGV 1.900 03/20/29 JAPAN GOV JP JPY A1 451,318,669.88 2,262,484.86 1.14%

JP1201371C64 JPGV 1.700 06/20/32 JAPAN GOV JP JPY A1 121,636,330.05 609,769.49 0.31%

JP1201501E99 JPGV 1.400 09/20/34 JAPAN GOV JP JPY A1 207,156,557.97 1,038,487.01 0.53%

JP1201651J76 JPGV 0.500 06/20/38 JAPAN GOV JP JPY A1 129,127,998.81 647,325.63 0.33%

JP1300231675 JPGV 2.500 06/20/36 JAPAN GOV JP JPY A1 95,346,960.30 477,979.46 0.24%

JP1300331A99 JPGV 2.000 09/20/40 JAPAN GOV JP JPY A1 129,061,544.31 646,992.49 0.33%

JP1300341B39 JPGV 2.200 03/20/41 JAPAN GOV JP JPY A1 338,609,205.59 1,697,466.23 0.86%

JP1300841QA6 JPGV 2.100 09/20/54 JAPAN GOV JP JPY A1 24,250,000.14 121,566.56 0.06%

JP1400061D58 JPGV 1.900 03/20/53 JAPAN GOV JP JPY A1 580,041,739.88 2,907,780.56 1.47%

JP1400101H56 JPGV 0.900 03/20/57 JAPAN GOV JP JPY A1 32,254,055.16 161,691.32 0.08%

JP1480021Q54 JPGV 1.000 03/20/34 JAPAN GOV JP JPY A1 207,166,523.95 1,038,536.97 0.53%

KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 10,244,584.46 972,710.26 0.49%

NL0000235190 AIRBUS NL ODSH AIRBUS NL COM FR EUR AA2 15,074.87 13,032.09 0.01%



Collateral data - as at 20/08/2025

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

NL0009538784 NXP SEMICONDTRS ODSH NXP SEMICONDTRS COM US USD AAA 5,447,455.19 4,034,404.88 2.04%

NL0010721999 NLGV 2.750 01/15/47 NETHERLANDS GOV NL EUR AAA 2,617,246.04 2,262,585.73 1.15%

NL0012818504 NLGV 0.750 07/15/28 NETHERLANDS GOV NL EUR AAA 1,373.85 1,187.68 0.00%

NL00150012X2 NLGV 2.000 01/15/54 NETHERLANDS GOV NL EUR AAA 654,321.88 565,655.40 0.29%

NZXROE0001S2 XERO ODSH XERO COM AU AUD AAA 4,938.69 2,364.48 0.00%

US00724F1012 ADOBE ODSH ADOBE COM US USD AAA 1,913,820.02 1,417,381.98 0.72%

US02079K1079 ALPHABET ODSH ALPHABET COM US USD AAA 1,006,375.30 745,325.16 0.38%

US02079K3059 ALPHABET ODSH ALPHABET COM US USD AAA 17,315,266.13 12,823,748.29 6.49%

US0231351067 AMAZON.COM ODSH AMAZON.COM COM US USD AAA 4,245,546.18 3,144,266.75 1.59%

US0326541051 ANALOG DEVICES ODSH ANALOG DEVICES COM US USD AAA 1,913,804.19 1,417,370.26 0.72%

US0378331005 APPLE ODSH APPLE COM US USD AAA 14,517,440.95 10,751,668.91 5.44%

US0533321024 AUTOZONE ODSH AUTOZONE COM US USD AAA 1,279,927.99 947,919.27 0.48%

US16119P1084 CHARTER COMMNS ODSH CHARTER COMMNS COM US USD AAA 2,402,555.97 1,779,341.58 0.90%

US1746101054 CITIZNS FNCL ODSH CITIZNS FNCL COM US USD AAA 755,367.89 559,428.17 0.28%

US20030N1019 COMCAST ODSH COMCAST COM US USD AAA 1,910,447.07 1,414,883.96 0.72%

US2199481068 CORPAY ODSH CORPAY COM US USD AAA 755,201.39 559,304.86 0.28%

US30231G1022 EXXON MOBIL ODSH EXXON MOBIL COM US USD AAA 1,313,424.33 972,726.78 0.49%

US3635761097 ARTHUR J. GALLAG ODSH ARTHUR J. GALLAG COM US USD AAA 59,293.06 43,912.65 0.02%

US3755581036 GILEAD SCIENCES ODSH GILEAD SCIENCES COM US USD AAA 1,313,471.34 972,761.59 0.49%

US4370761029 HOME DEPOT ODSH HOME DEPOT COM US USD AAA 1,313,219.99 972,575.44 0.49%

US4448591028 HUMANA DE ODSH HUMANA DE COM US USD AAA 1,313,266.99 972,610.25 0.49%

US4461501045 HUNTINGTON BANC ODSH HUNTINGTON BANC COM US USD AAA 1,229.88 910.85 0.00%

US5128073062 LAM RESEARCH ODSH LAM RESEARCH COM US USD AAA 17,315,352.71 12,823,812.41 6.49%

US5717481023 MARSH MCLENNAN ODSH MARSH MCLENNAN COM US USD AAA 480,076.68 355,546.51 0.18%

US58155Q1031 MCKESSON ODSH MCKESSON COM US USD AAA 1,313,205.39 972,564.63 0.49%

US61174X1090 MONSTER BEVERAGE ODSH MONSTER BEVERAGE COM US USD AAA 17,315,310.05 12,823,780.82 6.49%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 12,591,982.87 9,325,667.74 4.72%

US7181721090 PHILIP MORRIS ODSH PHILIP MORRIS COM US USD AAA 989,667.28 732,951.14 0.37%

US74251V1026 PRINCIPAL FINCL ODSH PRINCIPAL FINCL COM US USD AAA 755,346.00 559,411.96 0.28%

US78409V1044 S&P GLOBAL ODSH S&P GLOBAL COM US USD AAA 6,933,147.15 5,134,713.68 2.60%

US8085131055 CHARLES SCHWAB ODSH CHARLES SCHWAB COM US USD AAA 755,354.87 559,418.53 0.28%

US8574771031 STATE STREET ODSH STATE STREET COM US USD AAA 745,371.89 552,025.10 0.28%

US912810RA88 UST 0.625 02/15/43 US TREASURY GOV US USD AAA 32,799.88 24,291.71 0.01%

US912810RZ30 UST 2.750 11/15/47 US TREASURY GOV US USD AAA 164,152.03 121,571.58 0.06%

US912810SU34 UST 1.875 02/15/51 US TREASURY GOV US USD AAA 3,054,953.10 2,262,509.24 1.14%

US912810TT51 UST 4.125 08/15/53 US TREASURY GOV US USD AAA 1,141.46 845.37 0.00%

US912828ZQ64 UST 0.625 05/15/30 US TREASURY GOV US USD AAA 1,012,049.91 749,527.80 0.38%

US91282CAE12 UST 0.625 08/15/30 US TREASURY GOV US USD AAA 763,783.81 565,661.03 0.29%

US91282CFF32 UST 2.750 08/15/32 US TREASURY GOV US USD AAA 884,654.19 655,178.07 0.33%



Collateral data - as at 20/08/2025

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

US91282CHA27 UST 3.500 04/30/28 US TREASURY GOV US USD AAA 316,382.25 234,313.83 0.12%

US91282CLQ23 UST 3.875 10/15/27 US TREASURY GOV US USD AAA 144,618.22 107,104.77 0.05%

US92840M1027 VISTRA CORP ODSH VISTRA CORP COM US USD AAA 408,714.23 302,695.23 0.15%

Total: 197,601,415.77 100.00%

Counterparts

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

No. Major Name Market Value

1 BARCLAYS CAPITAL SECURITIES LIMIT 87,091,277.01

Top 5 borrowers in last Month

No. Counterparty Market Value

1 BARCLAYS CAPITAL SECURITIES LIMITED (PARENT) 80,630,085.11

2 NATIXIS (PARENT) 56,222,201.51

3 BANK OF NOVA SCOTIA (PARENT) 26,996,377.34

4 GOLDMAN SACHS INTERNATIONAL (PARENT) 20,252,374.05

5 MERRILL LYNCH INTERNATIONAL (PARENT) 17,741,244.05


	Report 1

