
Securities Lending Report

SSTL - HITIF - FTSE ALL-SHARE INDEX FUND

Report as at 24/07/2025

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) 2,190,797,759

Reference currency of the fund GBP

Securities lending data - as at 24/07/2025

Currently on loan in GBP (base currency) 252,525,206.65

Current percentage on loan (in % of the fund AuM) 11.53%

Collateral value (cash and securities) in  GBP (base currency) 267,274,690.40

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

Collateral data - as at 24/07/2025

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

AU000000MQG1 MACQUARIE GROUP ODSH MACQUARIE GROUP COM AU AUD AAA 1,592,038.79 773,266.04 0.29%

AU000000RIO1 RIO TINTO ODSH RIO TINTO COM AU AUD AAA 119.85 58.21 0.00%

AU000000TCL6 TRANSURBAN UNIT TRANSURBAN COM AU AUD AAA 1,592,231.58 773,359.68 0.29%

BE0000333428 BEGV 3.000 06/22/34 BELGIUM GOV BE EUR AA3 574,002.10 496,691.99 0.19%

BE0000356650 BEGV 2.750 04/22/39 BELGIUM GOV BE EUR AA3 2,295,947.37 1,986,715.16 0.74%

BE0974293251 A B I ODSH A B I COM BE EUR AA3 696,490.19 602,682.64 0.23%

CA135087N670 CAGV 2.250 12/01/29 CANADA GOV CA CAD AAA 483,864.99 262,051.50 0.10%

CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 9,062,674.40 4,908,161.28 1.84%

CA56501R1064 MANULIFE FINANCI ODSH MANULIFE FINANCI COM CA CAD AAA 6,042,400.05 3,272,441.74 1.22%

CA6330671034 NATL BK CANADA ODSH NATL BK CANADA COM CA CAD AAA 9,062,606.34 4,908,124.42 1.84%

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%

* 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 24/07/2025

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

CA8667961053 SUN LIFE ODSH SUN LIFE COM CA CAD AAA 85.10 46.09 0.00%

CA8672241079 SUNCOR ENERGY ODSH SUNCOR ENERGY COM CA CAD AAA 853,863.03 462,434.96 0.17%

CH0011075394 ZURICH INS GROUP ODSH ZURICH INS GROUP COM CH CHF 2,131,920.00 1,980,418.02 0.74%

CNE1000001Z5 BANK OF CHINA ODSH BANK OF CHINA COM CN HKD 13,613,895.40 1,278,900.46 0.48%

DE0001102481 DEGV 08/15/50 GERMANY GOV DE EUR AAA 582.31 503.88 0.00%

DE0001102572 DEGV 08/15/52 GERMANY GOV DE EUR AAA 1,006,822.45 871,217.45 0.33%

DE0001135275 DEGV 4.000 01/04/37 GERMANY GOV DE EUR AAA 2,296,008.43 1,986,767.99 0.74%

DE0001135325 DEGV 4.250 07/04/39 GERMANY GOV DE EUR AAA 574,002.10 496,691.99 0.19%

DE0001135432 DEGV 3.250 07/04/42 GERMANY GOV DE EUR AAA 0.00 0.00 0.00%

DE0005785604 FRESENIUS ODSH FRESENIUS COM DE EUR AAA 11,603,507.09 10,040,675.89 3.76%

DE0007037129 RWE ODSH RWE COM DE EUR AAA 8,644,912.55 7,480,562.93 2.80%

DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 11,603,404.99 10,040,587.54 3.76%

DE000BAY0017 BAYER ODSH BAYER COM DE EUR AAA 2,312,621.47 2,001,143.49 0.75%

DE000BU27006 DEGV 2.400 11/15/30 GERMANY GOV DE EUR AAA 251,136.65 217,312.03 0.08%

FI0009005987 UPM KYMMENE OYJ ODSH UPM KYMMENE OYJ COM FI EUR AA1 1,268,850.99 1,097,954.39 0.41%

FR0010371401 FRGV 4.000 10/25/38 FRANCE GOV FR EUR AA2 1,259,008.76 1,089,437.77 0.41%

FR0014009O62 FRGV 1.250 05/25/38 FRANCE GOV FR EUR AA2 574,002.33 496,692.19 0.19%

FR001400BKZ3 FRGV 2.000 11/25/32 FRANCE GOV FR EUR AA2 2,296,007.93 1,986,767.56 0.74%

GB0000536739 ORD GBP0.10 ASHTEAD GROUP CST GB GBP AA3 4,241,569.53 4,241,569.53 1.59%

GB0002374006 ORD 28 101/108P DIAGEO CST GB GBP AA3 2,261,434.50 2,261,434.50 0.85%

GB0002634946 ORD 2.5P BAE SYSTEMS CST GB GBP AA3 10,040,682.08 10,040,682.08 3.76%

GB0002875804 ORD 25P BRITISH AMERICAN TOBACCO CST GB GBP AA3 2,034,495.54 2,034,495.54 0.76%

GB0003718474 GAMES WORKSHOP ODSH GAMES WORKSHOP CST GB GBP AA3 2,026,287.30 2,026,287.30 0.76%

GB0007188757 ORD GBP0.10(REGD) RIO TINTO CST GB GBP AA3 1,627,446.74 1,627,446.74 0.61%

GB0007669376 ORD GBP0.15 ST.JAMES PLACE CAP CST GB GBP AA3 4,908,151.25 4,908,151.25 1.84%

GB0007980591 ORD USD0.25 BP PLC CST GB GBP AA3 4,299,662.58 4,299,662.58 1.61%

GB0008706128 ORD GBP0.25 LLOYDS BANKING GROUP CST GB GBP AA3 2,261,453.66 2,261,453.66 0.85%

GB0009697037 ORD GBP0.60 BABCOCK INTL CST GB GBP AA3 76,504.32 76,504.32 0.03%

GB0009895292 ORD USD0.25 ASTRAZENECA CST GB GBP AA3 2,261,393.64 2,261,393.64 0.85%

GB0032089863 ORD GBP0.50 NEXT PLC CST GB GBP AA3 10,040,654.40 10,040,654.40 3.76%

GB00B0SWJX34 ORD GBP5 LONDON STOCK EXCHANGE CST GB GBP AA3 4,908,101.25 4,908,101.25 1.84%

GB00B10RZP78 ORD SHARES OF 3 1/9 PENCE UNILEVER PLC CST GB GBP AA3 753,960.90 753,960.90 0.28%

GB00B3D4VD98 UKTI 1 1/4 11/22/32 UK TREASURY GIL GB GBP AA3 2,389,463.50 2,389,463.50 0.89%

GB00B3LZBF68 UKTI 0 5/8 03/22/40 UK TREASURY GIL GB GBP AA3 597,365.99 597,365.99 0.22%

GB00B3LZBF68 UKTI 0 5/8 03/22/40 UK TREASURY GIL GB GBP AA3 2,164,862.49 2,164,862.49 0.81%

GB00B3MYD345 UKTI 0 5/8 11/22/42 UK TREASURY GIL GB GBP AA3 2,164,936.83 2,164,936.83 0.81%

GB00B46CGH68 UKTI 0 3/4 03/22/34 UK TREASURY GIL GB GBP AA3 2,164,734.61 2,164,734.61 0.81%

GB00BM8Z2T38 UKT 1 01/31/32 UK Treasury GIL GB GBP AA3 1,089,479.98 1,089,479.98 0.41%

GB00BMF9LJ15 UKTI 0 3/4 11/22/33 UK Treasury GIL GB GBP AA3 1,219,765.63 1,219,765.63 0.46%



Collateral data - as at 24/07/2025

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

GB00BZ1NTB69 UKTI 0 1/8 08/10/28 UK TREASURY GIL GB GBP AA3 2,164,947.89 2,164,947.89 0.81%

GB00BZB26Y51 UKT 1T 09/07/37 UK TREASURY GIL GB GBP AA3 0.00 0.00 0.00%

IT0003492391 DIASORIN ODSH DIASORIN COM IT EUR 112,259.83 97,139.99 0.04%

JP1024631Q86 JPGV 0.400 08/01/26 JAPAN GOV JP JPY A1 429,543,900.57 2,163,373.13 0.81%

JP1051671Q49 JPGV 0.400 03/20/29 JAPAN GOV JP JPY A1 142,611,072.95 718,252.46 0.27%

JP1200931739 JPGV 2.000 03/20/27 JAPAN GOV JP JPY A1 429,852,902.42 2,164,929.40 0.81%

JP1201091939 JPGV 1.900 03/20/29 JAPAN GOV JP JPY A1 98,679,726.03 496,994.76 0.19%

JP1201111968 JPGV 2.200 06/20/29 JAPAN GOV JP JPY A1 216,294,942.97 1,089,357.03 0.41%

JP1201321BC7 JPGV 1.700 12/20/31 JAPAN GOV JP JPY A1 273,423,593.51 1,377,082.19 0.52%

JP1201911R15 JPGV 2.000 12/20/44 JAPAN GOV JP JPY A1 216,282,942.44 1,089,296.59 0.41%

JP1400061D58 JPGV 1.900 03/20/53 JAPAN GOV JP JPY A1 429,012,577.12 2,160,697.15 0.81%

JP1400121K57 JPGV 0.500 03/20/59 JAPAN GOV JP JPY A1 172,976,699.46 871,187.19 0.33%

JP1400151N57 JPGV 1.000 03/20/62 JAPAN GOV JP JPY A1 216,296,920.56 1,089,366.99 0.41%

JP3116000005 ASAHI GROUP ODSH ASAHI GROUP COM JP JPY A1 2,746,099.09 13,830.57 0.01%

JP3210200006 KAJIMA ODSH KAJIMA COM JP JPY A1 375,798.99 1,892.69 0.00%

JP3481800005 DAIKIN IND ODSH DAIKIN IND COM JP JPY A1 151,189,499.20 761,457.21 0.28%

JP3494600004 SCREEN HLDG ODSH SCREEN HLDG COM JP JPY A1 97,090,999.45 488,993.23 0.18%

JP3496400007 KDDI ODSH KDDI COM JP JPY A1 641,062,398.61 3,228,673.87 1.21%

JP3502200003 DAIWA SECS GRP ODSH DAIWA SECS GRP COM JP JPY A1 352,065,598.23 1,773,158.12 0.66%

JP3511800009 CHIBA BANK ODSH CHIBA BANK COM JP JPY A1 3,461,999.26 17,436.16 0.01%

JP3526600006 CHUBU ELEC ODSH CHUBU ELEC COM JP JPY A1 312,374,998.67 1,573,258.70 0.59%

KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 21,799,308.96 2,047,844.90 0.77%

NL0000102234 NLGV 4.000 01/15/37 NETHERLANDS GOV NL EUR AAA 1,006,608.35 871,032.19 0.33%

NL0000102317 NLGV 5.500 01/15/28 NETHERLANDS GOV NL EUR AAA 2,296,007.53 1,986,767.21 0.74%

NL0009446418 NLGV 3.750 01/15/42 NETHERLANDS GOV NL EUR AAA 574,002.32 496,692.18 0.19%

NL00150001Q9 STELLANTIS ODSH STELLANTIS COM IT EUR 8.60 7.44 0.00%

NL00150012X2 NLGV 2.000 01/15/54 NETHERLANDS GOV NL EUR AAA 251,962.81 218,026.92 0.08%

NZFAPE0001S2 F&P HEALTHCARE ODSH F&P HEALTHCARE COM AU AUD AAA 14,545.96 7,065.09 0.00%

SE0000242455 SWEDBANK AB ODSH SWEDBANK AB COM SE SEK AAA 79,453,951.99 6,155,046.15 2.30%

US00724F1012 ADOBE ODSH ADOBE COM US USD AAA 817,177.24 602,615.86 0.23%

US0378331005 APPLE ODSH APPLE COM US USD AAA 7,472,764.25 5,510,684.89 2.06%

US04621X1081 ASSURANT ODSH ASSURANT COM US USD AAA 750.44 553.40 0.00%

US0605051046 BOFAML ODSH BOFAML COM US USD AAA 375,106.88 276,617.29 0.10%

US09260D1072 BLACKSTONE DE ODSH BLACKSTONE DE COM US USD AAA 1,046,720.51 771,889.32 0.29%

US1011371077 BOSTON ODSH BOSTON COM US USD AAA 817,251.83 602,670.87 0.23%

US12504L1098 CBRE GROUP ODSH CBRE GROUP COM US USD AAA 323,392.68 238,481.38 0.09%

US12572Q1058 CME GRP ODSH CME GRP COM US USD AAA 10,252,707.82 7,560,715.18 2.83%

US1431301027 CARMAX ODSH CARMAX COM US USD AAA 166,687.98 122,921.71 0.05%

US2199481068 CORPAY ODSH CORPAY COM US USD AAA 1,046,529.73 771,748.63 0.29%



Collateral data - as at 24/07/2025

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

US31428X1063 FEDEX ODSH FEDEX COM US USD AAA 817,186.50 602,622.69 0.23%

US3377381088 FISERV ODSH FISERV COM US USD AAA 7,999,848.99 5,899,376.12 2.21%

US38141G1040 GOLDMAN SACHS ODSH GOLDMAN SACHS COM US USD AAA 1,046,144.15 771,464.29 0.29%

US46120E6023 INTUITIVE ODSH INTUITIVE COM US USD AAA 6,023.40 4,441.87 0.00%

US6098391054 MONOLITHIC POWER ODSH MONOLITHIC POWER COM US USD AAA 16,027,422.59 11,819,197.37 4.42%

US6153691059 MOODY S ODSH MOODY S COM US USD AAA 16,881,423.31 12,448,968.19 4.66%

US6174464486 MORGAN STANLEY ODSH MORGAN STANLEY COM US USD AAA 8,366,640.92 6,169,861.67 2.31%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 37,152,676.65 27,397,718.85 10.25%

US69608A1088 PALANTIR TECH ODSH PALANTIR TECH COM US USD AAA 9,107,552.36 6,716,236.39 2.51%

US78409V1044 S&P GLOBAL ODSH S&P GLOBAL COM US USD AAA 816,875.64 602,393.45 0.23%

US912810EW46 UST 6.000 02/15/26 US TREASURY GOV US USD AAA 367,399.48 270,933.58 0.10%

US912810QL52 UST 4.250 11/15/40 US TREASURY GOV US USD AAA 536,383.49 395,548.46 0.15%

US912810SN90 UST 1.250 05/15/50 US TREASURY GOV US USD AAA 938,523.91 692,101.26 0.26%

US91282CLV18 UST 1.625 10/15/29 US TREASURY GOV US USD AAA 1,477,332.60 1,089,438.15 0.41%

US91282CNC19 UST 4.250 05/15/35 US TREASURY GOV US USD AAA 1,582.96 1,167.33 0.00%

US92343E1029 VERISIGN ODSH VERISIGN COM US USD AAA 546,311.67 402,869.86 0.15%

US9297401088 WESTINGHOUSE AIR ODSH WESTINGHOUSE AIR COM US USD AAA 3,978,892.80 2,934,178.53 1.10%

US9694571004 WILLIAMS ODSH WILLIAMS COM US USD AAA 14,094,801.84 10,394,013.38 3.89%

US9892071054 ZEBRA TECH ODSH ZEBRA TECH COM US USD AAA 5,472,175.72 4,035,379.02 1.51%

Total: 267,274,690.4 100.00%

Counterparts

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

No. Major Name Market Value

1 BARCLAYS CAPITAL SECURITIES LIMIT 83,481,088.21

Top 5 borrowers in last Month

No. Counterparty Market Value



1 BARCLAYS CAPITAL SECURITIES LIMITED (PARENT) 77,206,564.38

2 NATIXIS (PARENT) 50,089,462.09

3 MERRILL LYNCH INTERNATIONAL (PARENT) 24,014,690.86

4 CREDIT AGRICOLE CORPORATE AND INVESTMENT BANK (PARENT) 18,609,611.85

5 MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT) 15,973,192.28
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