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

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) 2,200,794,298

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 09/09/2025

Currently on loan in GBP (base currency)

250,414,650.18

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

11.38%

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

264,987,378.38

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 09/09/2025

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

AUOOOO00EVN4 EVOLUTION MINING ODSH EVOLUTION MINING COM AU AUD AAA 9.11 4.43 0.00%
AUOOOOOONAB4 NAB ODSH NAB COM AU AUD AAA 171.10 83.24 0.00%
AUO000000RIA1 ORICA ODSH ORICA COM AU AUD AAA 21.03 10.23 0.00%
AUO00000WESH1 WESFARMERS ODSH WESFARMERS COM AU AUD AAA 1,245,084.37 605,718.36 0.23%
BE0974293251 ABIODSHABI COM BE EUR AA3 1,570,954.08 1,363,202.08 0.51%
BMG491BT1088 INVESCO ODSH INVESCO COM us uUsD AAA 819,896.00 605,782.26 0.23%
CA0636711016 BMO ODSH BMO COM CA CAD AAA 665,040.95 355,465.79 0.13%
CA135087M680 CAGV 1.750 12/01/53 CANADA GOV CA CAD AAA 29,272.31 15,646.11 0.01%
CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 1,339,918.47 716,189.25 0.27%
CA29250N1050 ENBRIDGE INC ODSH ENBRIDGE INC COM CA CAD AAA 3,404.23 1,819.57 0.00%




Collateral data - as at 09/09/2025

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

CA6330671034 NATL BK CANADA ODSH NATL BK CANADA COM CA CAD AAA 1,350,994.66 722,109.50 0.27%
CA7800871021 RBC ODSH RBC COM CA CAD AAA 1,343,453.23 718,078.59 0.27%
CHO0012032048 ROCHE HLDG PART ROCHE HLDG COM CH CHF 9,723.60 9,050.26 0.00%
CHO0044328745 CHUBB LTD CH ODSH CHUBB LTD CH COM us usD AAA 1,231,411.85 909,831.80 0.34%
CHO0244767585 UBS GROUP ODSH UBS GROUP COM CH CHF 49,357.80 45,939.87 0.02%
CHO0418792922 SIKA ODSH SIKA COM CH CHF 40,247.99 37,460.90 0.01%
DE0001102598 DEGV 1.000 05/15/38 GERMANY GOV DE EUR AAA 1,023,241.12 887,921.83 0.34%
DE0001108504 DEGV PO STR 07/04/39 GERMANY GOV DE EUR AAA 549,074.36 476,461.61 0.18%
DE0001108595 DEGV PO STR 07/04/42 GERMANY GOV DE EUR AAA 137,087.30 118,958.09 0.04%
DE0005140008 DEUTSCHE BANK ODSH DEUTSCHE BANK COM DE EUR AAA 12,412,082.02 10,770,636.95 4.06%
DE0005557508 DEUTSCHE TELEKOM ODSH DEUTSCHE TELEKOM COM DE EUR AAA 12,412,087.23 10,770,641.47 4.06%
DE0006231004 INFINEON TECHNOL ODSH INFINEON TECHNOL COM DE EUR AAA 8,275,436.83 7,181,045.50 2.71%
DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 12,411,946.40 10,770,519.26 4.06%
DEO00BU2Z007 DEGV 2.300 02/15/33 GERMANY GOV DE EUR AAA 360.77 313.06 0.00%
DEO00BU2Z031 DEGV 2.600 08/15/34 GERMANY GOV DE EUR AAA 4,092,961.11 3,551,684.41 1.34%
F10009000202 KESKO ODSH KESKO COM Fl EUR AA1 23,432.67 20,333.80 0.01%
FR0000120404 ACCOR ODSH ACCOR COM FR EUR AA2 12,412,086.95 10,770,641.23 4.06%
FR0000121014 LVMH ODSH LVMH COM FR EUR AA2 12,411,688.40 10,770,295.38 4.06%
FR0010773192 FRGV 4.500 04/25/41 FRANCE GOV FR EUR AA2 12,015.56 10,426.55 0.00%
FRO014000HF4 FRGV 3.250 05/25/55 FRANCE GOV FR EUR AA2 178.91 155.25 0.00%
GB0002374006 ORD 28 101/108P DIAGEO CST GB GBP AA3 865,883.45 865,883.45 0.33%
GB0003718474 GAMES WORKSHOP ODSH GAMES WORKSHOP CST GB GBP AA3 3,931.20 3,931.20 0.00%
GB0007669376 ORD GBPO0.15 ST.JAMES PLACE CAP CST GB GBP AA3 195,197.20 195,197.20 0.07%
GB0007980591 ORD USDO0.25 BP PLC CST GB GBP AA3 780,359.19 780,359.19 0.29%
GB0008706128 ORD GBPO0.25 LLOYDS BANKING GROUP CST GB GBP AA3 2,659.18 2,659.18 0.00%
GB0009697037 ORD GBP0.60 BABCOCK INTL CST GB GBP AA3 2,726.88 2,726.88 0.00%
GB00OBOSWJX34 ORD GBP5 LONDON STOCK EXCHANGE CST GB GBP AA3 926.00 926.00 0.00%
GB00B128DH60 UKTI 1 1/4 11/22/27 UK TREASURY GIL GB GBP AA3 1,194,537.42 1,194,537.42 0.45%
GB00B1VWPJ53 UKT 4 1/2 12/07/42 UK TREASURY GIL GB GBP AA3 1,194,479.27 1,194,479.27 0.45%
GB00B3MYD345 UKTI 0 5/8 11/22/42 UK TREASURY GIL GB GBP AA3 1,194,533.10 1,194,533.10 0.45%
GB00B63H8491 ROLLS ROYCE ODSH ROLLS ROYCE CST GB GBP AA3 43.70 43.70 0.00%
GB00OBDX8CX86 UKTI 0 1/8 03/22/68 UK TREASURY GIL GB GBP AA3 937.48 937.48 0.00%
GBO00OBL6C7720 UKT 4 1/8 01/29/27 UK Treasury GIL GB GBP AA3 673,364.79 673,364.79 0.25%
GBOOBLPK7334 UKT 1 1/8 01/31/39 UK Treasury GIL GB GBP AA3 1,194,374.34 1,194,374.34 0.45%
GB00BM822T38 UKT 1 01/31/32 UK Treasury GIL GB GBP AA3 914,789.94 914,789.94 0.35%
GBOOBMF9LJ15 UKTI 0 3/4 11/22/33 UK Treasury GIL GB GBP AA3 228,804.31 228,804.31 0.09%
GB00OBT7J0134 UKTI 1 7/8 09/22/49 Corp UK TREASURY GIL GB GBP AA3 1,454,136.88 1,454,136.88 0.55%
GBOOBYY5F 144 UKTI 018 03/22/26 UK TREASURY GIL GB GBP AA3 291.88 291.88 0.00%
GBOOBZ1NTB69 UKTI 0 1/8 08/10/28 UK TREASURY GIL GB GBP AA3 1,194,424.19 1,194,424 .19 0.45%




Collateral data - as at 09/09/2025

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

HK0000069689 AIA GROUP ODSH AIA GROUP COM HK HKD 671,328.65 63,655.07 0.02%
IMOOB5VQMV65 GVC HOLDINGS ODSH GVC HOLDINGS CST GB GBP AA3 708,433.98 708,433.98 0.27%
JP1024691R25 JPGV 0.700 02/01/27 JAPAN GOV JP JPY A1l 149,892.26 749.54 0.00%
JP1051671Q49 JPGV 0.400 03/20/29 JAPAN GOV JP JPY A1l 3,818,022,743.51 19,092,118.39 7.20%
JP1103761QA5 JPGV 0.900 09/20/34 JAPAN GOV JP JPY A1l 290,660,061.49 1,453,452.92 0.55%
JP1120221H48 JPGV 0.100 03/10/27 JAPAN GOV JP JPY A1l 290,367,042.26 1,451,987.67 0.55%
JP1120281P52 JPGV 0.005 03/10/33 JAPAN GOV JP JPY A1l 290,620,769.61 1,453,256.44 0.55%
JP1201581G90 JPGV 0.500 09/20/36 JAPAN GOV JP JPY A1l 290,653,624.16 1,453,420.73 0.55%
JP1201801N46 JPGV 0.800 03/20/42 JAPAN GOV JP JPY A1l 95,245,748.15 476,278.75 0.18%
JP1300691M16 JPGV 0.700 12/20/50 JAPAN GOV JP JPY A1l 2,910,309,489.41 14,553,075.52 5.49%
JP1400041B55 JPGV 2.200 03/20/51 JAPAN GOV JP JPY A1l 129,244 .43 646.29 0.00%
JP1400171Q50 JPGV 2.200 03/20/64 JAPAN GOV JP JPY A1l 44,362,109.49 221,833.84 0.08%
JP3475350009 DAIICHI SANKYO ODSH DAIICHI SANKYO COM JP JPY A1l 2,207,998.14 11,041.15 0.00%
JP3820000002 FUJI ELECTRIC ODSH FUJI ELECTRIC COM JP JPY A1l 957,599.44 4,788.50 0.00%
JP3890350006 SMFG ODSH SMFG COM JP JPY A1l 119,347,199.23 596,798.66 0.23%
JP3892100003 SMT GROUP ODSH SMT GROUP COM JP JPY A1l 120,387,599.97 602,001.21 0.23%
KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 10,344,245.87 980,836.58 0.37%
NL0010801007 IMCD ODSH IMCD COM NL EUR AAA 2,582,583.14 2,241,047.50 0.85%
NL0014555419 NLGV 07/15/30 NETHERLANDS GOV NL EUR AAA 134,940.09 117,094.84 0.04%
NL00150006U0 NLGV 07/15/31 NETHERLANDS GOV NL EUR AAA 2,523.86 2,190.09 0.00%
NLO015001RG8 NLGV 3.250 01/15/44 NETHERLANDS GOV NL EUR AAA 4,092,964.96 3,551,687.75 1.34%
NLO0015001XZ6 NLGV 2.500 07/15/34 NETHERLANDS GOV NL EUR AAA 1,023,241.20 887,921.90 0.34%
NLO015002F72 NLGV 2.500 07/15/35 NETHERLANDS GOV NL EUR AAA 549,100.77 476,484.53 0.18%
NL0015435975 DAVIDE CAMP MIL ODSH DAVIDE CAMP MIL COM IT EUR 3,873,678.24 3,361,400.76 1.27%
NZFAPE0001S2 F&P HEALTHCARE ODSH F&P HEALTHCARE COM AU AUD AAA 909,615.49 442,516.84 0.17%
US0079031078 AMD ODSH AMD COM us usD AAA 237,259.46 175,299.76 0.07%
US02079K3059 ALPHABET ODSH ALPHABET COM us usD AAA 776,778.75 573,924 .97 0.22%
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us usD AAA 2,914,746.56 2,153,567.96 0.81%
US03076C1062 AMERIPRISE FIN ODSH AMERIPRISE FIN COM us usD AAA 1,844,680.24 1,362,946.72 0.51%
US0378331005 APPLE ODSH APPLE COM us usD AAA 17,508,443.74 12,936,158.51 4.88%
US0605051046 BOFAML ODSH BOFAML COM us usD AAA 23,861,630.77 17,630,227.03 6.65%
US11135F1012 BROADCOM ODSH BROADCOM COM us usD AAA 345.64 255.38 0.00%
US1651677353 EXPAND ENERGY ODSH EXPAND ENERGY COM us usD AAA 4,549,436.63 3,361,362.91 1.27%
US20030N1019 COMCAST ODSH COMCAST COM us usD AAA 1,255,892.00 927,919.02 0.35%
US2193501051 CORNING ODSH CORNING COM us usD AAA 1,311,975.60 969,356.53 0.37%
US22160K1051 COSTCO WHOLESALE ODSH COSTCO WHOLESALE COM us usD AAA 107,875.34 79,703.97 0.03%
US25179M1036 DEVON ENERGY ODSH DEVON ENERGY COM us uUsD AAA 14,107,929.56 10,423,679.90 3.93%
US2521311074 DEXCOM ODSH DEXCOM COM us uUsD AAA 535,470.00 395,633.38 0.15%
US30231G1022 EXXON MOBIL ODSH EXXON MOBIL COM us uUsD AAA 1,311,938.54 969,329.15 0.37%




Collateral data - as at 09/09/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
US3119001044 FASTENAL ODSH FASTENAL COM us usD AAA 750,173.73 554,267.78 0.21%
US3364331070 FIRST SOLAR ODSH FIRST SOLAR COM us usD AAA 3,272,697.04 2,418,040.59 0.91%
US3755581036 GILEAD SCIENCES ODSH GILEAD SCIENCES COM us usD AAA 1,084,520.92 801,301.06 0.30%
US4370761029 HOME DEPOT ODSH HOME DEPOT COM us usD AAA 1,844,796.42 1,363,032.56 0.51%
US45168D1046 IDEXX LABS ODSH IDEXX LABS COM us usD AAA 1,089,573.27 805,034.00 0.30%
US45337C1027 INCYTE ODSH INCYTE COM us usD AAA 112,268.31 82,949.73 0.03%
US4581401001 INTEL ODSH INTEL COM us usD AAA 3,881,769.11 2,868,055.05 1.08%
US4612021034 INTUIT ODSH INTUIT COM us usD AAA 1,171,409.92 865,499.22 0.33%
US46625H1005 JP MORGAN ODSH JP MORGAN COM us usD AAA 4,221,418.91 3,119,006.18 1.18%
US4663131039 JABIL ODSH JABIL COM us usD AAA 1,742,595.24 1,287,520.96 0.49%
US4878361082 KELLANOVA ODSH KELLANOVA COM us usD AAA 242,841.59 179,424.13 0.07%
US5717481023 MARSH MCLENNAN ODSH MARSH MCLENNAN COM us usD AAA 711,092.70 525,392.66 0.20%
US5949181045 MICROSOFT ODSH MICROSOFT COM us uUsD AAA 5,287,396.57 3,906,606.50 1.47%
US5951121038 MICRON TECH ODSH MICRON TECH COM us uUsD AAA 16,169.57 11,946.93 0.00%
US6311031081 NASDAQ ODSH NASDAQ COM us uUsD AAA 1,844,895.78 1,363,105.97 0.51%
US67066G1040 NVIDIA ODSH NVIDIA COM us uUsD AAA 27,050,278.24 19,986,167.38 7.54%
US6951561090 PACKAGING CORP ODSH PACKAGING CORP COM us uUsD AAA 4,740,959.08 3,502,869.76 1.32%
US79466L.3024 SALESFORCE ODSH SALESFORCE COM us uUsD AAA 17,964,398.97 13,273,042.20 5.01%
US8326964058 J M SMUCKER ODSH J M SMUCKER COM us uUsD AAA 223.17 164.89 0.00%
US912810QB70 UST 4.250 05/15/39 US TREASURY GOV us uUsD AAA 643,371.54 475,356.71 0.18%
US912810SV17 UST 0.125 02/15/51 US TREASURY GOV us uUsD AAA 620.87 458.73 0.00%
Us912810TQ13 UST 3.875 02/15/43 US TREASURY GOV us uUsD AAA 1,201,740.18 887,908.81 0.34%
US912810UE63 UST 4.500 11/15/54 US TREASURY GOV us usD AAA 1,179,358.58 871,372.11 0.33%
US9128286T26 UST 2.375 05/15/29 US TREASURY GOV us usD AAA 1,615,460.14 1,193,586.86 0.45%
US9128282V59 UST 0.500 06/30/27 US TREASURY GOV us usD AAA 341,342.65 252,201.89 0.10%
US91282CFV81 UST 4.125 11/15/32 US TREASURY GOV us usD AAA 162,927.30 120,379.25 0.05%
US91282CGQ87 UST 4.000 02/28/30 US TREASURY GOV us usD AAA 4,807,019.10 3,551,678.38 1.34%
US91282CKL45 UST 2.125 04/15/29 US TREASURY GOV us usD AAA 1,967,733.11 1,453,864.65 0.55%
US91282CKQ32 UST 4.375 05/15/34 US TREASURY GOV us usD AAA 491,171.55 362,903.36 0.14%
US91324P1021 UNITEDHEALTH ODSH UNITEDHEALTH COM us usD AAA 12,311,050.50 9,096,051.20 3.43%
US9311421039 WALMART ODSH WALMART COM us usD AAA 111,076.07 82,068.84 0.03%
US9418481035 WATERS ODSH WATERS COM us usD AAA 350,825.57 259,208.37 0.10%
Total: 264,987,378.38 100.00%
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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 113,718,102.73
2 | NATIXIS (PARENT) 67,739,508.35

Top 5 borrowers in last Month

No. | Counterparty Market Value
1 | BARCLAYS CAPITAL SECURITIES LIMITED (PARENT) 84,515,415.27
2 | NATIXIS (PARENT) 54,402,464.26
3 | JP MORGAN SECS PLC (PARENT) 15,942,639.95
4 | BANK OF NOVA SCOTIA (PARENT) 12,962,930.51
5 | MERRILL LYNCH INTERNATIONAL (PARENT) 12,554,186.92
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