4X) Hsec

Securities Lending Report
SSTL - HITIF - FTSE ALL-SHARE INDEX FUND
Report as at 02/07/2025

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)

2,205,767,275

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 02/07/2025

Currently on loan in GBP (base currency)

237,491,278.70

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

10.77%

Collateral value (cash and securities) in GBP (base currency)

251,734,913.08

Collateral value (cash and securities) in % of loan

106%

Securities lending statistics

12-month average on loan in GBP (base currency)

245,290,914.19

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

11.40%

12-month maximum on loan in GBP

440,158,319.12

12-month maximum on loan as a % of the fund AuM 19.92%

Gross Return for the fund over the last 12 months in (base currency fund) 382,935.29

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

Collateral data - as at 02/07/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
AT0000383864 ATGV 6.250 07/15/27 AUSTRIA GOV AT EUR AA1 71.02 60.98 0.00%
AUOO00000AGL7 AGL ENERGY ODSH AGL ENERGY COM AU AUD AAA 9.87 4.73 0.00%
AU000000CBA7 CBA ODSH CBA COM AU AUD AAA 2,571.37 1,232.03 0.00%
AU000000CGF5 CHALLENGER LTD ODSH CHALLENGER LTD COM AU AUD AAA 872,802.76 418,189.24 0.17%
AU000000JBH7 JB HI-FI ODSH JB HI-FI COM AU AUD AAA 271,422.01 130,047.44 0.05%
AU000000SOL3 WHSP ODSH WHSP COM AU AUD AAA 297,834.70 142,702.65 0.06%
BE0000364738 BEGV 3.450 06/22/42 BELGIUM GOV BE EUR AA3 4.32 3.71 0.00%
BE0974293251 ABIODSHABI COM BE EUR AA3 388,483.19 333,562.18 0.13%
BE0974320526 UM ODSH UM COM BE EUR AA3 388,493.55 333,571.07 0.13%
CA7800871021 RBC ODSH RBC COM CA CAD AAA 443,111.43 236,559.50 0.09%




Collateral data - as at 02/07/2025

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

CA8672241079 SUNCOR ENERGY ODSH SUNCOR ENERGY COM CA CAD AAA 1,177,871.90 628,818.78 0.25%
CHO0011075394 ZURICH INS GROUP ODSH ZURICH INS GROUP COM CH CHF 4,612,606.59 4,242,647.71 1.69%
CHO0012005267 NOVARTIS ODSH NOVARTIS COM CH CHF 11,135,537.60 10,242,400.29 4.07%
CHO0012214059 HOLCIM ODSH HOLCIM COM CH CHF 9,862,008.00 9,071,015.45 3.60%
CHO0012221716 ABB ODSH ABB COM CH CHF 7,351,620.63 6,761,976.30 2.69%
CNE1000001Z5 BANK OF CHINA ODSH BANK OF CHINA COM CN HKD 341,156.90 31,681.74 0.01%
CNE100004272 NONGFU SPRING ODSH NONGFU SPRING COM CN HKD 6,383.10 592.77 0.00%
DE0001135366 DEGV 4.750 07/04/40 GERMANY GOV DE EUR AAA 5,405,531.51 4,641,335.60 1.84%
DE0001135432 DEGV 3.250 07/04/42 GERMANY GOV DE EUR AAA 1,351,383.00 1,160,334.01 0.46%
DE0005785802 FRESENIUS MED CR ODSH FRESENIUS MED CR COM DE EUR AAA 4,150,892.63 3,564,068.72 1.42%
DE0006599905 MERCK ODSH MERCK COM DE EUR AAA 306,092.79 262,819.55 0.10%
DE0007037129 RWE ODSH RWE COM DE EUR AAA 6,636,509.81 5,698,286.88 2.26%
DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 13,596,272.78 11,674,127.66 4.64%
DE0008404005 ALLIANZ ODSH ALLIANZ COM DE EUR AAA 1,550,387.19 1,331,204.39 0.53%
DEOOOATEWWWO ADIDAS ODSH ADIDAS COM DE EUR AAA 1,770,056.99 1,519,818.82 0.60%
DEOOOBASF111 BASF ODSH BASF COM DE EUR AAA 2,869,577.70 2,463,897.05 0.98%
DEO000BU25042 DEGV 2.400 04/18/30 GERMANY GOV DE EUR AAA 848,953.39 728,934.35 0.29%
ES0177542018 ORD EURO0.5 (CREST LINE) INTERNATIONAL CONSOLIDATED AIRLINES CST GB GBP AA3 1,801,731.32 1,801,731.32 0.72%
FR0000073272 SAFRAN ODSH SAFRAN COM FR EUR AA2 184,370.40 158,305.41 0.06%
FR0000120578 SANOFI FR ODSH SANOFI FR COM FR EUR AA2 1,960,285.85 1,683,154.47 0.67%
FR0000121014 LVMH ODSH LVMH COM FR EUR AA2 7,231,343.83 6,209,027.46 2.47%
FR0000121972 SCHNEIDER ODSH SCHNEIDER COM FR EUR AA2 6,952,884.49 5,969,934.74 2.37%
FR0000124141 VEOLIA ENVIRON ODSH VEOLIA ENVIRON COM FR EUR AA2 11,498,701.91 9,873,096.56 3.92%
FR0000130809 SOCIETE GENERALE ODSH SOCIETE GENERALE COM FR EUR AA2 614,766.94 527,855.53 0.21%
FR0000133308 ORANGE ODSH ORANGE COM FR EUR AA2 1,579,841.99 1,356,495.08 0.54%
FR0000571150 FRGV 6.000 10/25/25 FRANCE GOV FR EUR AA2 410,443.38 352,417.79 0.14%
FR0013200813 FRGV 0.250 11/25/26 FRANCE GOV FR EUR AA2 102,624.18 88,115.90 0.04%
FRO01400NBC6 FRGV 2.500 09/24/27 FRANCE GOV FR EUR AA2 5,405,476.62 4,641,288.47 1.84%
FRO014000HF4 FRGV 3.250 05/25/55 FRANCE GOV FR EUR AA2 1,351,383.62 1,160,334.54 0.46%
GB0007980591 ORD USDO0.25 BP PLC CST GB GBP AA3 236,442.27 236,442.27 0.09%
GB00OBOSWJX34 ORD GBP5 LONDON STOCK EXCHANGE CST GB GBP AA3 236,536.50 236,536.50 0.09%
GB00B3MYD345 UKTI 0 5/8 11/22/42 UK TREASURY GIL GB GBP AA3 2,765,539.77 2,765,539.77 1.10%
GB00B63H8491 ROLLS ROYCE ODSH ROLLS ROYCE CST GB GBP AA3 236,563.09 236,563.09 0.09%
GB00B6460505 UKT 4 1/4 12/07/40 UK TREASURY GIL GB GBP AA3 88,115.53 88,115.53 0.04%
GBOOBKDRYJ47 AIRTEL AFRICA ODSH AIRTEL AFRICA CST GB GBP AA3 184,473.94 184,473.94 0.07%
GBO00OBL6C7720 UKT 4 1/8 01/29/27 UK Treasury GIL GB GBP AA3 1.02 1.02 0.00%
GB00BM822V59 UKT 1 1/2 07/31/53 UK Treasury GIL GB GBP AA3 450,173.48 450,173.48 0.18%
GBOOBMF9LJ15 UKTI 0 3/4 11/22/33 UK Treasury GIL GB GBP AA3 1,800,791.99 1,800,791.99 0.72%
GBOOBPSNBGS80 UKTI 1 1/4 11/22/2054 UK Treasury GIL GB GBP AA3 0.85 0.85 0.00%




Collateral data - as at 02/07/2025

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

GB0OBYMWG366 UKTI 0 1/8 03/22/46 UK TREASURY GIL GB GBP AA3 352,463.99 352,463.99 0.14%
GB00OBYZW3J87 UKTI 0 1/8 11/22/36 UK TREASURY GIL GB GBP AA3 4,911,742.93 4,911,742.93 1.95%
IEO0028FXN24 SMURFIT WESTROCK ODSH SMURFIT WESTROCK COM us usD AAA 768,812.79 560,461.30 0.22%
IEOOBK9ZQ967 TRANE TECH ODSH TRANE TECH COM us usD AAA 751,114.10 547,559.03 0.22%
IT0O000062072 GENERALI ODSH GENERALI COM IT EUR 94,769.91 81,372.01 0.03%
IT0O005278236 PIRELLI AND C ODSH PIRELLI AND C COM IT EUR 43,728.11 37,546.14 0.01%
JP1051471M45 JPGV 0.005 03/20/26 JAPAN GOV JP JPY A1l 49,828.36 253.16 0.00%
JP1051671Q49 JPGV 0.400 03/20/29 JAPAN GOV JP JPY A1l 32,965,529.97 167,486.03 0.07%
JP1120231J51 JPGV 0.100 03/10/28 JAPAN GOV JP JPY A1l 354,360,616.41 1,800,379.15 0.72%
JP1120261M59 JPGV 0.005 03/10/31 JAPAN GOV JP JPY A1l 354,424,476.46 1,800,703.60 0.72%
JP1120281P52 JPGV 0.005 03/10/33 JAPAN GOV JP JPY A1l 354,368,158.76 1,800,417.47 0.72%
JP1201371C64 JPGV 1.700 06/20/32 JAPAN GOV JP JPY A1l 3,585,464.76 18,216.46 0.01%
JP1201461D98 JPGV 1.700 09/20/33 JAPAN GOV JP JPY A1l 56,363,403.42 286,362.23 0.11%
JP1201711L13 JPGV 0.300 12/20/39 JAPAN GOV JP JPY A1l 266,538,949.46 1,354,188.77 0.54%
JP1201791N14 JPGV 0.500 12/20/41 JAPAN GOV JP JPY A1l 30,232,333.62 153,599.64 0.06%
JP1201881Q46 JPGV 1.600 03/20/44 JAPAN GOV JP JPY A1l 225,426.27 1,145.31 0.00%
JP1300021001 JPGV 2.400 02/20/30 JAPAN GOV JP JPY A1l 53,879,417.74 273,741.99 0.11%
JP1300581J30 JPGV 0.800 03/20/48 JAPAN GOV JP JPY A1l 142,174.97 722.34 0.00%
JP1300711M79 JPGV 0.700 06/20/51 JAPAN GOV JP JPY A1l 346,814.49 1,762.04 0.00%
JP1300771P16 JPGV 1.600 12/20/52 JAPAN GOV JP JPY A1l 233,988.18 1,188.81 0.00%
JP1400061D58 JPGV 1.900 03/20/53 JAPAN GOV JP JPY A1l 84,052.38 427.04 0.00%
JP1400141M51 JPGV 0.700 03/20/61 JAPAN GOV JP JPY A1l 331,822.29 1,685.87 0.00%
JP1400171Q50 JPGV 2.200 03/20/64 JAPAN GOV JP JPY A1l 44,844,168.42 227,837.13 0.09%
JP1742811R19 JPGV 01/20/26 JAPAN GOV JP JPY A1l 149,620.88 760.17 0.00%
JP3143600009 ITOCHU ODSH ITOCHU COM JP JPY A1l 103,427,998.27 525,480.55 0.21%
JP3236200006 KEYENCE ODSH KEYENCE COM JP JPY A1l 100,799,999.27 512,128.63 0.20%
JP3493800001 DAI NIPPONPRINTG ODSH DAI NIPPONPRINTG COM JP JPY A1l 658,349.97 3,344.84 0.00%
JP3788600009 HITACHI ODSH HITACHI COM JP JPY A1l 103,699,999.37 526,862.49 0.21%
JP3802300008 FAST RETAILING ODSH FAST RETAILING COM JP JPY A1l 100,841,999.87 512,342.02 0.20%
JP3818000006 FUJITSU ODSH FUJITSU COM JP JPY A1l 160,338,399.57 814,621.88 0.32%
JP3902400005 MITSUBISHI ELEC ODSH MITSUBISHI ELEC COM JP JPY A1l 76,408,798.45 388,205.69 0.15%
KYG3777B1032 GEELY AUTOMOBILE ODSH GEELY AUTOMOBILE COM HK HKD 5,667,609.52 526,325.96 0.21%
KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 28,426,524.49 2,639,846.26 1.05%
NL0009446418 NLGV 3.750 01/15/42 NETHERLANDS GOV NL EUR AAA 5,405,531.83 4,641,335.88 1.84%
NL0010071189 NLGV 2.500 01/15/33 NETHERLANDS GOV NL EUR AAA 1,351,383.07 1,160,334.07 0.46%
NL0011585146 FERRARI ODSH FERRARI COM IT EUR 1,705,632.39 1,464,502.12 0.58%
SE0000242455 SWEDBANK AB ODSH SWEDBANK AB COM SE SEK AAA 77,405,529.70 5,944,896.87 2.36%
SE0012673267 EVOLUTION AB ODSH EVOLUTION AB COM SE SEK AAA 11,441.89 878.76 0.00%
US0028241000 ABBOTT ODSH ABBOTT COM us uUsD AAA 1,007,506.44 734,467.97 0.29%




Collateral data - as at 02/07/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
US02079K3059 ALPHABET ODSH ALPHABET COM us usD AAA 13,813,638.71 10,070,084.72 4.00%
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us usD AAA 3,621,055.50 2,639,734.28 1.05%
US0268747849 AlIG ODSH AIG COM us usD AAA 768,794.11 560,447.68 0.22%
US0378331005 APPLE ODSH APPLE COM us usD AAA 3,945,462.69 2,876,225.76 1.14%
US11135F1012 BROADCOM ODSH BROADCOM COM us usD AAA 13,170,550.26 9,601,275.93 3.81%
US1152361010 BROWN & BROWN ODSH BROWN & BROWN COM us usD AAA 4,729,195.94 3,447,564.02 1.37%
US14040H1059 CAPITAL ONE FIN ODSH CAPITAL ONE FIN COM us usD AAA 768,622.95 560,322.91 0.22%
US20030N1019 COMCAST ODSH COMCAST COM us usD AAA 602,206.07 439,005.70 0.17%
US2199481068 CORPAY ODSH CORPAY COM us usD AAA 332,411.84 242,326.84 0.10%
US22160K1051 COSTCO WHOLESALE ODSH COSTCO WHOLESALE COM us usD AAA 457,485.43 333,504.96 0.13%
US26884L.1098 EQT CORP ODSH EQT CORP COM us usD AAA 3,621,242.80 2,639,870.82 1.05%
US29364G1031 ENTERGY ODSH ENTERGY COM us usD AAA 3,621,168.81 2,639,816.88 1.05%
US30231G1022 EXXON MOBIL ODSH EXXON MOBIL COM us uUsD AAA 3,621,196.75 2,639,837.25 1.05%
US36828A1016 GE VERNOVA ODSH GE VERNOVA COM us uUsD AAA 768,613.99 560,316.38 0.22%
US4581401001 INTEL ODSH INTEL COM us uUsD AAA 4,235,590.24 3,087,727.53 1.23%
US46625H1005 JP MORGAN ODSH JP MORGAN COM us uUsD AAA 13,543,270.34 9,872,987.31 3.92%
US5949181045 MICROSOFT ODSH MICROSOFT COM us uUsD AAA 781,375.38 569,619.38 0.23%
US6200763075 MOTOROLA ODSH MOTOROLA COM us uUsD AAA 1,358,674.79 990,468.23 0.39%
US65339F1012 NEXTERA ENERGY ODSH NEXTERA ENERGY COM us uUsD AAA 2,414,779.11 1,760,363.85 0.70%
US67066G1040 NVIDIA ODSH NVIDIA COM us uUsD AAA 28,482,986.68 20,763,977.90 8.25%
US7433151039 PROGRESSIVE ODSH PROGRESSIVE COM us uUsD AAA 996,146.69 726,186.76 0.29%
US8574771031 STATE STREET ODSH STATE STREET COM us uUsD AAA 1,182,442.79 861,995.84 0.34%
US9029733048 US BANCORP ODSH US BANCORP COM us usD AAA 768,805.12 560,455.71 0.22%
US912810FH69 UST 3.875 04/15/29 US TREASURY GOV us usD AAA 2,464,837.67 1,796,856.33 0.71%
US912810RM27 UST 3.000 05/15/45 US TREASURY GOV us usD AAA 44,614.56 32,523.83 0.01%
US912810SR05 UST 1.125 05/15/40 US TREASURY GOV us usD AAA 1,591,738.86 1,160,370.96 0.46%
US912810TV08 UST 4.750 11/15/53 US TREASURY GOV us usD AAA 613,466.19 447,214.28 0.18%
US912810TW80 UST 4.750 11/15/43 US TREASURY GOV us usD AAA 6,737,182.41 4,911,377.74 1.95%
US91282CAE12 UST 0.625 08/15/30 US TREASURY GOV us usD AAA 682.75 497.72 0.00%
US91282CDJ71 UST 1.375 11/15/31 US TREASURY GOV us usD AAA 6,366,423.71 4,641,096.20 1.84%
US91282CET45 UST 2.625 05/31/27 US TREASURY GOV us usD AAA 571,064.46 416,303.60 0.17%
US91282CKD29 UST 4.250 02/28/29 US TREASURY GOV us usD AAA 6,736,627.93 4,910,973.52 1.95%
US91282CKU44 UST 4.625 05/31/31 US TREASURY GOV us usD AAA 29,328.48 21,380.34 0.01%
US91282CKU44 UST 4.625 05/31/31 US TREASURY GOV us usD AAA 6,737,635.24 4,911,707.85 1.95%
US91282CMZ13 UST 3.875 04/30/30 US TREASURY GOV us usD AAA 6,736,354.93 4,910,774.51 1.95%
US91282CND91 UST 3.750 05/15/28 US TREASURY GOV us usD AAA 6,737,807.81 4,911,833.65 1.95%
Total: 251,734,913.08 100.00%




Geographical allocation of collateral

Currency allocation of collateral
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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

79,322,233.66

Top 5 borrowers in last Month

No. | Counterparty

Market Value

1 | BARCLAYS CAPITAL SECURITIES LIMITED (PARENT)

77,206,564.38

NATIXIS (PARENT)

50,089,462.09

MERRILL LYNCH INTERNATIONAL (PARENT)

24,014,690.86

CREDIT AGRICOLE CORPORATE AND INVESTMENT BANK (PARENT)

18,609,611.85

a |~ W DN

MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT)

15,973,192.28
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