
Securities Lending Report

SSTL - HITIF - FTSE ALL-SHARE INDEX FUND

Report as at 03/07/2025

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) 2,224,009,947

Reference currency of the fund GBP

Securities lending data - as at 03/07/2025

Currently on loan in GBP (base currency) 269,800,326.31

Current percentage on loan (in % of the fund AuM) 12.13%

Collateral value (cash and securities) in  GBP (base currency) 285,373,747.14

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

Collateral data - as at 03/07/2025

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

AU000000HUB4 HUB24 ODSH HUB24 COM AU AUD AAA 1,125,205.71 543,302.05 0.19%

AU000000LYC6 LYNAS RARE ODSH LYNAS RARE COM AU AUD AAA 25.02 12.08 0.00%

AU000000ORI1 ORICA ODSH ORICA COM AU AUD AAA 1,125,189.76 543,294.35 0.19%

AU000000SHL7 SONIC HEALTHCARE ODSH SONIC HEALTHCARE COM AU AUD AAA 26.84 12.96 0.00%

AU000000TLX2 TELIX PHARMS ODSH TELIX PHARMS COM AU AUD AAA 47.88 23.12 0.00%

AU000000TNE8 TECHNOLOGYONE ODSH TECHNOLOGYONE COM AU AUD AAA 1,125,192.19 543,295.52 0.19%

CA7800871021 RBC ODSH RBC COM CA CAD AAA 11,069,358.37 5,971,010.80 2.09%

CA8672241079 SUNCOR ENERGY ODSH SUNCOR ENERGY COM CA CAD AAA 1,139,423.98 614,625.77 0.22%

CH0011075394 ZURICH INS GROUP ODSH ZURICH INS GROUP COM CH CHF 4,529,376.60 4,199,310.77 1.47%

CH0012005267 NOVARTIS ODSH NOVARTIS COM CH CHF 11,195,723.48 10,379,866.01 3.64%

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 03/07/2025

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

CH0012214059 HOLCIM ODSH HOLCIM COM CH CHF 9,743,781.11 9,033,729.94 3.17%

CH0012221716 ABB ODSH ABB COM CH CHF 8,193,946.02 7,596,834.80 2.66%

CNE1000001Z5 BANK OF CHINA ODSH BANK OF CHINA COM CN HKD 338,613.63 31,732.88 0.01%

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

DE0001102549 DEGV 05/15/36 GERMANY GOV DE EUR AAA 124.76 108.00 0.00%

DE0001135366 DEGV 4.750 07/04/40 GERMANY GOV DE EUR AAA 4,888,890.31 4,232,255.82 1.48%

DE0001135432 DEGV 3.250 07/04/42 GERMANY GOV DE EUR AAA 1,222,222.63 1,058,064.00 0.37%

DE0005785802 FRESENIUS MED CR ODSH FRESENIUS MED CR COM DE EUR AAA 3,141,893.43 2,719,900.82 0.95%

DE0006599905 MERCK ODSH MERCK COM DE EUR AAA 307,579.99 266,268.44 0.09%

DE0007037129 RWE ODSH RWE COM DE EUR AAA 6,572,658.55 5,689,874.52 1.99%

DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 13,355,121.29 11,561,374.10 4.05%

DE0008404005 ALLIANZ ODSH ALLIANZ COM DE EUR AAA 9,011,749.60 7,801,367.44 2.73%

DE000A1EWWW0 ADIDAS ODSH ADIDAS COM DE EUR AAA 1,770,912.10 1,533,058.13 0.54%

DE000BASF111 BASF ODSH BASF COM DE EUR AAA 2,944,894.69 2,549,361.29 0.89%

DE000BU22098 DEGV 1.700 06/10/27 GERMANY GOV DE EUR AAA 6,960,057.22 6,025,241.07 2.11%

ES0177542018 ORD EUR0.5 (CREST LINE) INTERNATIONAL CONSOLIDATED AIRLINES CST GB GBP AA3 1,762,012.39 1,762,012.39 0.62%

FI4000348727 FIGV 0.500 09/15/28 FINLAND GOV FI EUR AA1 7,252,706.39 6,278,584.07 2.20%

FR0000073272 SAFRAN ODSH SAFRAN COM FR EUR AA2 185,344.80 160,450.85 0.06%

FR0000120578 SANOFI FR ODSH SANOFI FR COM FR EUR AA2 1,973,028.78 1,708,028.20 0.60%

FR0000121014 LVMH ODSH LVMH COM FR EUR AA2 2,053,653.99 1,777,824.52 0.62%

FR0000121485 KERING ODSH KERING COM FR EUR AA2 428,604.74 371,038.17 0.13%

FR0000121972 SCHNEIDER ODSH SCHNEIDER COM FR EUR AA2 11,319,821.09 9,799,438.25 3.43%

FR0000124141 VEOLIA ENVIRON ODSH VEOLIA ENVIRON COM FR EUR AA2 11,319,861.49 9,799,473.22 3.43%

FR0000130809 SOCIETE GENERALE ODSH SOCIETE GENERALE COM FR EUR AA2 654,386.16 566,494.53 0.20%

FR0000133308 ORANGE ODSH ORANGE COM FR EUR AA2 1,587,023.09 1,373,867.54 0.48%

FR0013410552 FRGV 0.100 03/01/29 FRANCE GOV FR EUR AA2 6,584,606.37 5,700,217.61 2.00%

FR001400H7V7 FRGV 3.000 05/25/33 FRANCE GOV FR EUR AA2 1,222,222.38 1,058,063.78 0.37%

FR001400PM68 FRGV 2.750 02/25/30 FRANCE GOV FR EUR AA2 5,144,078.14 4,453,168.97 1.56%

GB0002875804 ORD 25P BRITISH AMERICAN TOBACCO CST GB GBP AA3 761,491.12 761,491.12 0.27%

GB0005603997 ORD GBP0.025 LEGAL & GENERAL GROUP PLC CST GB GBP AA3 362,226.57 362,226.57 0.13%

GB0006825383 ORD GBP0.10 PERSIMMON CST GB GBP AA3 145.26 145.26 0.00%

GB0007980591 ORD USD0.25 BP PLC CST GB GBP AA3 3,005,747.16 3,005,747.16 1.05%

GB0031274896 ORD GBP0.25 MARKS & SPENCER CST GB GBP AA3 652.91 652.91 0.00%

GB0032089863 ORD GBP0.50 NEXT PLC CST GB GBP AA3 612,808.90 612,808.90 0.21%

GB00B0CNHZ09 UKTI 1 1/4 11/22/55 UK TREASURY GIL GB GBP AA3 15,616.84 15,616.84 0.01%

GB00B0SWJX34 ORD GBP5 LONDON STOCK EXCHANGE CST GB GBP AA3 5,971,059.10 5,971,059.10 2.09%

GB00B1VWPJ53 UKT 4 1/2 12/07/42 UK TREASURY GIL GB GBP AA3 56.03 56.03 0.00%

GB00B24FFM16 UKTI 0 3/4 11/22/47 UK TREASURY GIL GB GBP AA3 391,856.33 391,856.33 0.14%

GB00B63H8491 ROLLS ROYCE ODSH ROLLS ROYCE CST GB GBP AA3 270,114.28 270,114.28 0.09%



Collateral data - as at 03/07/2025

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

GB00BFMCN652 UKT 158 10/22/71 UK Treasury GIL GB GBP AA3 12.76 12.76 0.00%

GB00BKDRYJ47 AIRTEL AFRICA ODSH AIRTEL AFRICA CST GB GBP AA3 182,725.06 182,725.06 0.06%

GB00BLGZ9862 TESCO ODSH TESCO CST GB GBP AA3 371,104.30 371,104.30 0.13%

GB00BPJJKN53 UKT 45/8 01/31/34 UK Treasury GIL GB GBP AA3 5.04 5.04 0.00%

GB00BYQ0JC66 BEAZLEY ODSH BEAZLEY CST GB GBP AA3 543,334.68 543,334.68 0.19%

GB00BYYMZX75 UKT 2 1/2 07/22/65 UK TREASURY GIL GB GBP AA3 1,723,428.08 1,723,428.08 0.60%

IE00BK9ZQ967 TRANE TECH ODSH TRANE TECH COM US USD AAA 748,588.29 550,695.77 0.19%

IT0000062072 GENERALI ODSH GENERALI COM IT EUR 94,079.99 81,443.96 0.03%

IT0000072618 INTESA SANPAOLO ODSH INTESA SANPAOLO COM IT EUR 4.89 4.23 0.00%

IT0005278236 PIRELLI AND C ODSH PIRELLI AND C COM IT EUR 43,160.69 37,363.71 0.01%

JP1051671Q49 JPGV 0.400 03/20/29 JAPAN GOV JP JPY A1 32,965,897.27 168,382.01 0.06%

JP1103761QA5 JPGV 0.900 09/20/34 JAPAN GOV JP JPY A1 828,565,872.36 4,232,118.60 1.48%

JP1120221H48 JPGV 0.100 03/10/27 JAPAN GOV JP JPY A1 337,332,716.66 1,723,015.77 0.60%

JP1120231J51 JPGV 0.100 03/10/28 JAPAN GOV JP JPY A1 260,143,729.23 1,328,752.67 0.47%

JP1120241K56 JPGV 0.100 03/10/29 JAPAN GOV JP JPY A1 84,514,332.32 431,679.23 0.15%

JP1120261M59 JPGV 0.005 03/10/31 JAPAN GOV JP JPY A1 336,823,258.86 1,720,413.58 0.60%

JP1120281P52 JPGV 0.005 03/10/33 JAPAN GOV JP JPY A1 337,406,717.73 1,723,393.75 0.60%

JP1120291Q59 JPGV 0.005 03/10/34 JAPAN GOV JP JPY A1 337,342,084.75 1,723,063.62 0.60%

JP1201091939 JPGV 1.900 03/20/29 JAPAN GOV JP JPY A1 207,222,801.14 1,058,445.08 0.37%

JP1201371C64 JPGV 1.700 06/20/32 JAPAN GOV JP JPY A1 3,584,210.52 18,307.30 0.01%

JP1201461D98 JPGV 1.700 09/20/33 JAPAN GOV JP JPY A1 47,859,411.54 244,454.56 0.09%

JP1201791N14 JPGV 0.500 12/20/41 JAPAN GOV JP JPY A1 30,163,058.08 154,065.77 0.05%

JP1201881Q46 JPGV 1.600 03/20/44 JAPAN GOV JP JPY A1 224,753.94 1,147.99 0.00%

JP1300021001 JPGV 2.400 02/20/30 JAPAN GOV JP JPY A1 38,788,803.80 198,124.04 0.07%

JP13000812B5 JPGV 1.800 11/22/32 JAPAN GOV JP JPY A1 39,908,293.75 203,842.13 0.07%

JP1300171525 JPGV 2.400 12/20/34 JAPAN GOV JP JPY A1 218,249,280.53 1,114,765.73 0.39%

JP1300331A99 JPGV 2.000 09/20/40 JAPAN GOV JP JPY A1 920,694,394.19 4,702,689.31 1.65%

JP1300581J30 JPGV 0.800 03/20/48 JAPAN GOV JP JPY A1 141,044.12 720.42 0.00%

JP1300711M79 JPGV 0.700 06/20/51 JAPAN GOV JP JPY A1 343,559.36 1,754.82 0.00%

JP1300771P16 JPGV 1.600 12/20/52 JAPAN GOV JP JPY A1 231,807.91 1,184.02 0.00%

JP1400061D58 JPGV 1.900 03/20/53 JAPAN GOV JP JPY A1 83,296.73 425.46 0.00%

JP1400141M51 JPGV 0.700 03/20/61 JAPAN GOV JP JPY A1 303,091.55 1,548.12 0.00%

JP1400171Q50 JPGV 2.200 03/20/64 JAPAN GOV JP JPY A1 28,062,164.06 143,334.90 0.05%

JP1742811R19 JPGV 01/20/26 JAPAN GOV JP JPY A1 149,629.09 764.27 0.00%

JP3143600009 ITOCHU ODSH ITOCHU COM JP JPY A1 110,843,199.64 566,160.86 0.20%

JP3165700000 NTT DATA GROUP ODSH NTT DATA GROUP COM JP JPY A1 218,170,498.49 1,114,363.33 0.39%

JP3209000003 CASIO COMPUTER ODSH CASIO COMPUTER COM JP JPY A1 71,267,049.29 364,015.24 0.13%

JP3304200003 KOMATSU ODSH KOMATSU COM JP JPY A1 110,635,198.62 565,098.44 0.20%

JP3566800003 CENTRAL JPN RAIL ODSH CENTRAL JPN RAIL COM JP JPY A1 87,587,199.67 447,374.71 0.16%



Collateral data - as at 03/07/2025

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

JP3788600009 HITACHI ODSH HITACHI COM JP JPY A1 110,513,799.11 564,478.36 0.20%

JP3802300008 FAST RETAILING ODSH FAST RETAILING COM JP JPY A1 110,284,998.39 563,309.70 0.20%

JP3837800006 HOYA ODSH HOYA COM JP JPY A1 154,062,999.42 786,917.38 0.28%

JP3898400001 MITSUBISHI ODSH MITSUBISHI COM JP JPY A1 75,430,399.77 385,280.65 0.14%

JP3979200007 LASERTEC ODSH LASERTEC COM JP JPY A1 332,463,998.77 1,698,147.51 0.60%

KYG3777B1032 GEELY AUTOMOBILE ODSH GEELY AUTOMOBILE COM HK HKD 6,039,190.46 565,957.45 0.20%

KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 26,487,869.98 2,482,287.56 0.87%

KYG9830T1067 XIAOMI ODSH XIAOMI COM HK HKD 26,488,075.71 2,482,306.84 0.87%

NL0009446418 NLGV 3.750 01/15/42 NETHERLANDS GOV NL EUR AAA 4,888,889.79 4,232,255.37 1.48%

NL0010071189 NLGV 2.500 01/15/33 NETHERLANDS GOV NL EUR AAA 1,222,222.88 1,058,064.22 0.37%

SE0000242455 SWEDBANK AB ODSH SWEDBANK AB COM SE SEK AAA 77,871,080.29 5,998,065.14 2.10%

SE0012673267 EVOLUTION AB ODSH EVOLUTION AB COM SE SEK AAA 11,573.95 891.49 0.00%

US02079K3059 ALPHABET ODSH ALPHABET COM US USD AAA 14,033,601.12 10,323,758.50 3.62%

US0231351067 AMAZON.COM ODSH AMAZON.COM COM US USD AAA 3,374,232.55 2,482,239.71 0.87%

US0378331005 APPLE ODSH APPLE COM US USD AAA 4,197,177.06 3,087,635.31 1.08%

US11135F1012 BROADCOM ODSH BROADCOM COM US USD AAA 504,443.09 371,091.40 0.13%

US14040H1059 CAPITAL ONE FIN ODSH CAPITAL ONE FIN COM US USD AAA 218.80 160.96 0.00%

US1746101054 CITIZNS FNCL ODSH CITIZNS FNCL COM US USD AAA 141.09 103.79 0.00%

US20030N1019 COMCAST ODSH COMCAST COM US USD AAA 593,918.07 436,913.28 0.15%

US2166485019 COOPER ODSH COOPER COM US USD AAA 738,524.28 543,292.22 0.19%

US2333311072 DTE ENERGY ODSH DTE ENERGY COM US USD AAA 2,250,048.24 1,655,238.34 0.58%

US2546871060 WALT DISNEY ODSH WALT DISNEY COM US USD AAA 3,735,394.51 2,747,926.96 0.96%

US2786421030 EBAY ODSH EBAY COM US USD AAA 4,381,448.03 3,223,193.46 1.13%

US45866F1049 INTERCONTI EXC ODSH INTERCONTI EXC COM US USD AAA 738,409.62 543,207.87 0.19%

US46625H1005 JP MORGAN ODSH JP MORGAN COM US USD AAA 13,499,452.00 9,930,813.99 3.48%

US5949181045 MICROSOFT ODSH MICROSOFT COM US USD AAA 321,172.85 236,269.43 0.08%

US6174464486 MORGAN STANLEY ODSH MORGAN STANLEY COM US USD AAA 3,374,210.34 2,482,223.37 0.87%

US6200763075 MOTOROLA ODSH MOTOROLA COM US USD AAA 1,347,885.83 991,566.43 0.35%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 28,904,436.98 21,263,425.15 7.45%

US6934751057 PNC FINL SVC ODSH PNC FINL SVC COM US USD AAA 6,862,766.86 5,048,565.02 1.77%

US912810FH69 UST 3.875 04/15/29 US TREASURY GOV US USD AAA 2,341,842.83 1,722,766.64 0.60%

US912810RM27 UST 3.000 05/15/45 US TREASURY GOV US USD AAA 44,375.44 32,644.60 0.01%

US912810TM09 UST 4.000 11/15/42 US TREASURY GOV US USD AAA 91.25 67.13 0.00%

US912810TQ13 UST 3.875 02/15/43 US TREASURY GOV US USD AAA 2,240,602.96 1,648,289.96 0.58%

US91282CDJ71 UST 1.375 11/15/31 US TREASURY GOV US USD AAA 5,752,823.56 4,232,039.99 1.48%

US91282CDK45 UST 1.250 11/30/26 US TREASURY GOV US USD AAA 6,392,539.05 4,702,643.95 1.65%

US91282CET45 UST 2.625 05/31/27 US TREASURY GOV US USD AAA 570,949.92 420,016.86 0.15%

US91282CKC46 UST 4.250 02/28/31 US TREASURY GOV US USD AAA 1,438,285.67 1,058,068.69 0.37%

US91282CKF76 UST 4.125 03/31/31 US TREASURY GOV US USD AAA 6,392,775.80 4,702,818.11 1.65%



Collateral data - as at 03/07/2025

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

US91282CKU44 UST 4.625 05/31/31 US TREASURY GOV US USD AAA 29,312.30 21,563.47 0.01%

US91282CKU44 UST 4.625 05/31/31 US TREASURY GOV US USD AAA 6,393,142.32 4,703,087.74 1.65%

US91282CMJ70 UST 4.379 01/31/27 FRN US TREASURY GOV US USD AAA 6,393,236.86 4,703,157.29 1.65%

US91282CNB36 UST 1.625 04/15/30 US TREASURY GOV US USD AAA 101.39 74.59 0.00%

US91282CND91 UST 3.750 05/15/28 US TREASURY GOV US USD AAA 6,393,072.88 4,703,036.66 1.65%

Total: 285,373,747.14 100.00%

Counterparts

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

No. Major Name Market Value

1 BARCLAYS CAPITAL SECURITIES LIMIT 80,847,222.27

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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