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Securities Lending Report
SSTL - HITIF - FTSE ALL-SHARE INDEX FUND
Report as at 18/08/2025

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) 2,222,325,923
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 18/08/2025

Currently on loan in GBP (base currency) 181,591,049.35
Current percentage on loan (in % of the fund AuM) 8.17%
Collateral value (cash and securities) in GBP (base currency) 192,341,321.05
Collateral value (cash and securities) in % of loan 106%

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%

Collateral data - as at 18/08/2025

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

AUOOOO00OBENG BENDIGO ODSH BENDIGO COM AU AUD AAA 395,326.49 190,111.08 0.10%
AU000000MQG1 MACQUARIE GROUP ODSH MACQUARIE GROUP COM AU AUD AAA 1,124,330.71 540,686.58 0.28%
AUOOOO00OREA9 REA GROUP ODSH REA GROUP COM AU AUD AAA 1,125,413.08 541,207.09 0.28%
AUO000000WHC8 WHITEHAVEN COAL ODSH WHITEHAVEN COAL COM AU AUD AAA 3,170.91 1,524.88 0.00%
BE0000291972 BEGV 5.500 03/28/28 BELGIUM GOV BE EUR AA3 159,628.25 137,883.95 0.07%
BE0974293251 ABIODSHABI COM BE EUR AA3 1,423,344 .51 1,229,458.85 0.64%
BMG3223R1088 EVEREST GROUP ODSH EVEREST GROUP COM us uUsD AAA 1,628,338.87 1,200,928.44 0.62%
BMG4593F1389 HISCOX ODSH HISCOX CST GB GBP AA3 565,184.40 565,184.40 0.29%
CA0636711016 BMO ODSH BMO COM CA CAD AAA 987,523.39 527,551.36 0.27%
CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 786,036.92 419,913.95 0.22%




Collateral data - as at 18/08/2025

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 1,175,031.56 627,721.33 0.33%
CA7800871021 RBC ODSH RBC COM CA CAD AAA 793,773.49 424,046.95 0.22%
CHO0012214059 HOLCIM ODSH HOLCIM COM CH CHF 263,977.99 241,771.30 0.13%
CHO0025238863 KUEHNE UND NAGEL ODSH KUEHNE UND NAGEL COM CH CHF 908,549.99 832,119.79 0.43%
CHO0210483332 CMPNE FINANCIERE ODSH CMPNE FINANCIERE COM CH CHF 926,290.39 848,367.81 0.44%
CNE100006M58 MIDEA GROUP ODSH MIDEA GROUP COM CN HKD 9,713.91 915.94 0.00%
DE0001030724 DEGV 08/15/50 GERMANY GOV DE EUR AAA 221,021.81 190,914.58 0.10%
DE0001102614 DEGV 1.800 08/15/53 GERMANY GOV DE EUR AAA 740,979.23 640,044.25 0.33%
DE0001135275 DEGV 4.000 01/04/37 GERMANY GOV DE EUR AAA 2.37 2.05 0.00%
DE0001142263 DEGV PO STR 01/04/37 GERMANY GOV DE EUR AAA 11,794.76 10,188.10 0.01%
DE0005810055 DEUTSCHE BOERSE ODSH DEUTSCHE BOERSE COM DE EUR AAA 3,333,932.79 2,879,789.92 1.50%
DE0006599905 MERCK ODSH MERCK COM DE EUR AAA 822,248.75 710,243.37 0.37%
DE000BU22080 DEGV 2.200 03/11/27 GERMANY GOV DE EUR AAA 2.00 1.73 0.00%
ES0177542018 ORD EURO0.5 (CREST LINE) INTERNATIONAL CONSOLIDATED AIRLINES CST GB GBP AA3 4,984,180.00 4,984,180.00 2.59%
ES0177542018 ORD EURO0.5 (CREST LINE) INTERNATIONAL CONSOLIDATED AIRLINES CST GB GBP AA3 11.62 11.62 0.00%
FR0013407236 FRGV 0.500 05/25/29 FRANCE GOV FR EUR AA2 839,934.48 725,519.98 0.38%
GB0002875804 ORD 25P BRITISH AMERICAN TOBACCO CST GB GBP AA3 1,352,763.52 1,352,763.52 0.70%
GB0003718474 GAMES WORKSHOP ODSH GAMES WORKSHOP CST GB GBP AA3 291,648.00 291,648.00 0.15%
GB0007669376 ORD GBPO0.15 ST.JAMES PLACE CAP CST GB GBP AA3 624,798.15 624,798.15 0.32%
GB0007980591 ORD USDO0.25 BP PLC CST GB GBP AA3 627,873.35 627,873.35 0.33%
GB0008706128 ORD GBPO0.25 LLOYDS BANKING GROUP CST GB GBP AA3 554.62 554.62 0.00%
GB0031348658 ORD 25P BARCLAYS BANK PLC CST GB GBP AA3 4,974,285.91 4,974,285.91 2.59%
GB0032089863 ORD GBPO0.50 NEXT PLC CST GB GBP AA3 7,498,514.50 7,498,514.50 3.90%
GB00OBOSWJX34 ORD GBP5 LONDON STOCK EXCHANGE CST GB GBP AA3 627,778.36 627,778.36 0.33%
GB00B24FF097 UKT 4 3/4 12/07/30 UK TREASURY GIL GB GBP AA3 190,427.29 190,427.29 0.10%
GB00B63H8491 ROLLS ROYCE ODSH ROLLS ROYCE CST GB GBP AA3 720,901.02 720,901.02 0.37%
GB0O0OB7RNO0G65 UKTI 0 1/8 03/22/44 UK TREASURY GIL GB GBP AA3 663,204.89 663,204.89 0.34%
GB00B8C3BL03 SAGE GROUP ODSH SAGE GROUP CST GB GBP AA3 14,449.12 14,449.12 0.01%
GBO0OBH4HKS39 VODAFONE GROUP ODSH VODAFONE GROUP CST GB GBP AA3 29,990.57 29,990.57 0.02%
GB00OBJMHB534 UKT 0 7/8 22/10/29 UK Treasury GIL GB GBP AA3 45,658.66 45,658.66 0.02%
GBO0OBPQY8M80 AVIVA ORD GBPO0.33 AVIVA ORD GBPO0.33 CST GB GBP AA3 29,989.20 29,989.20 0.02%
GB0O0BQC4R999 UKT 3 3/4 01/29/38 UK Treasury GIL GB GBP AA3 1,171,369.56 1,171,369.56 0.61%
GBOOBVYVFW23 AUTO TRADER ODSH AUTO TRADER CST GB GBP AA3 11,191.68 11,191.68 0.01%
GBOOBYYMZX75 UKT 2 1/2 07/22/65 UK TREASURY GIL GB GBP AA3 182,610.84 182,610.84 0.09%
GB00BZB26Y51 UKT 1T 09/07/37 UK TREASURY GIL GB GBP AA3 761,711.74 761,711.74 0.40%
IEOOB8KQN827 EATON CORP ODSH EATON CORP COM us usD AAA 16,303,237.32 12,023,923.09 6.25%
IEOOBK9ZQ967 TRANE TECH ODSH TRANE TECH COM us uUsD AAA 3,046,155.41 2,246,592.97 1.17%
IT0O000062072 GENERALI ODSH GENERALI COM IT EUR 8,681,127.68 7,498,598.67 3.90%
ITO000062957 MEDIOBANCA ODSH MEDIOBANCA COM IT EUR 6,321,911.93 5,460,751.43 2.84%




Collateral data - as at 18/08/2025

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

ITO001347308 BUZZI ODSH BUZzZI COM IT EUR 34,706.50 29,978.84 0.02%
IT0O003128367 ENEL ODSH ENEL COM IT EUR 8.01 6.92 0.00%
ITO003856405 LEONARDO ODSH LEONARDO COM IT EUR 34,702.60 29,975.47 0.02%
IT0005218380 BANCO BPM ODSH BANCO BPM COM IT EUR 2,325,583.99 2,008,796.74 1.04%
JEOOB8KF9B49 WPP ODSH WPP CST GB GBP AA3 17,789.53 17,789.53 0.01%
JP1051741QB7 JPGV 0.700 09/20/29 JAPAN GOV JP JPY A1l 36,303,934.02 182,302.66 0.09%
JP1051741QB7 JPGV 0.700 09/20/29 JAPAN GOV JP JPY A1l 233,520,875.49 1,172,640.87 0.61%
JP1051781R45 JPGV 1.000 03/20/30 JAPAN GOV JP JPY A1l 233,452,894.73 1,172,299.50 0.61%
JP1120231J51 JPGV 0.100 03/10/28 JAPAN GOV JP JPY A1l 36,325,606.53 182,411.49 0.09%
JP1201751M13 JPGV 0.500 12/20/40 JAPAN GOV JP JPY A1l 108,346,464.64 544,069.10 0.28%
JP1300331A99 JPGV 2.000 09/20/40 JAPAN GOV JP JPY A1l 4,093,990.46 20,558.25 0.01%
JP1300431E60 JPGV 1.700 06/20/44 JAPAN GOV JP JPY A1l 135,494,793.60 680,396.27 0.35%
JP1400051C51 JPGV 2.000 03/20/52 JAPAN GOV JP JPY A1l 83,475,782.99 419,179.29 0.22%
JP1400061D58 JPGV 1.900 03/20/53 JAPAN GOV JP JPY A1l 396,277,604.02 1,989,934.79 1.03%
JP1400071E55 JPGV 1.700 03/20/54 JAPAN GOV JP JPY A1l 36,344,668.31 182,507.21 0.09%
JP1400121K57 JPGV 0.500 03/20/59 JAPAN GOV JP JPY A1l 10,074,489.42 50,589.73 0.03%
JP3122400009 ADVANTEST ODSH ADVANTEST COM JP JPY A1l 194,819,998.75 978,301.80 0.51%
JP3397200001 SUZUKI MOTOR ODSH SUZUKI MOTOR COM JP JPY A1l 195,420,398.91 981,316.75 0.51%
JP3404600003 SUMITOMO CORP ODSH SUMITOMO CORP COM JP JPY A1l 195,035,399.62 979,383.45 0.51%
JP3435000009 SONY GROUP ODSH SONY GROUP COM JP JPY A1l 195,346,099.40 980,943.65 0.51%
JP3436100006 SOFTBANK GROUP ODSH SOFTBANK GROUP COM JP JPY A1l 193,777,999.45 973,069.33 0.51%
JP3463000004 TAKEDA PHARMA ODSH TAKEDA PHARMA COM JP JPY A1l 195,140,998.11 979,913.72 0.51%
JP3546800008 TERUMO ODSH TERUMO COM JP JPY A1l 195,194,999.18 980,184.89 0.51%
JP3573000001 TOKYO GAS ODSH TOKYO GAS COM JP JPY A1l 4,006,798.57 20,120.41 0.01%
JP3585800000 TEP HLDG ODSH TEP HLDG COM JP JPY A1l 195,372,869.93 981,078.08 0.51%
JP3597800006 TOBU RAILWAY ODSH TOBU RAILWAY COM JP JPY A1l 195,206,848.07 980,244.39 0.51%
JP3735400008 NTT ODSH NTT COM JP JPY A1l 194,952,238.33 978,965.85 0.51%
JP3885780001 MIZUHO ODSH MIZUHO COM JP JPY A1l 105,244,998.90 528,494.88 0.27%
KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 339,872.95 32,047.16 0.02%
NL0000235190 AIRBUS NL ODSH AIRBUS NL COM FR EUR AA2 8,680,949.75 7,498,444.98 3.90%
NL0009446418 NLGV 3.750 01/15/42 NETHERLANDS GOV NL EUR AAA 300,274.76 259,371.82 0.13%
NL0010721999 NLGV 2.750 01/15/47 NETHERLANDS GOV NL EUR AAA 2,457,188.06 2,122,473.92 1.10%
NL0012818504 NLGV 0.750 07/15/28 NETHERLANDS GOV NL EUR AAA 671,147.82 579,725.16 0.30%
NLO0015000LU4 IVECO GROUP ODSH IVECO GROUP COM IT EUR 2,325,587.24 2,008,799.55 1.04%
NL00150012X2 NLGV 2.000 01/15/54 NETHERLANDS GOV NL EUR AAA 614,308.74 530,628.61 0.28%
NLO0015001AM2 NLGV 2.500 07/15/33 NETHERLANDS GOV NL EUR AAA 8,114.79 7,009.41 0.00%
NL0015435975 DAVIDE CAMP MIL ODSH DAVIDE CAMP MIL COM IT EUR 2,325,593.33 2,008,804.81 1.04%
SE0008014062 SEGV 0.125 06/01/26 SWEDEN GOV SE SEK AAA 8,925,096.37 689,193.97 0.36%
SE0017486889 ATLAS COPCO ODSH ATLAS COPCO COM SE SEK AAA 388,214.66 29,977.85 0.02%




Collateral data - as at 18/08/2025

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

US00724F1012 ADOBE ODSH ADOBE COM us usD AAA 1,667,085.29 1,229,504.60 0.64%
US0079031078 AMD ODSH AMD COM us usD AAA 11,893.17 8,771.42 0.00%
US0320951017 AMPHENOL ODSH AMPHENOL COM us usD AAA 1,667,090.64 1,229,508.55 0.64%
US0378331005 APPLE ODSH APPLE COM us usD AAA 8,568.81 6,319.65 0.00%
US0404132054 ARISTA NETWORKS ODSH ARISTA NETWORKS COM us usD AAA 4,643,486.00 3,424,652.26 1.78%
US09290D1019 BLACKROCK ODSH BLACKROCK COM us usD AAA 718,461.32 529,877.81 0.28%
US1011371077 BOSTON ODSH BOSTON COM us usD AAA 1,667,124.03 1,229,533.17 0.64%
US11135F1012 BROADCOM ODSH BROADCOM COM us usD AAA 16,331,904.42 12,045,065.58 6.26%
US1255231003 CIGNA GROUP ODSH CIGNA GROUP COM us usD AAA 1,5673,951.72 1,160,816.96 0.60%
US14040H1059 CAPITAL ONE FIN ODSH CAPITAL ONE FIN COM us usD AAA 11,400,771.03 8,408,268.33 4.37%
US14149Y1082 CARDINAL HEALTH ODSH CARDINAL HEALTH COM us usD AAA 1,111,901.51 820,046.84 0.43%
US1729674242 CITIGROUP ODSH CITIGROUP COM us usD AAA 720,663.47 531,501.93 0.28%
US19260Q1076 COINBASE GLOBAL ODSH COINBASE GLOBAL COM us uUsD AAA 2,144,415.14 1,581,543.73 0.82%
US22052L1044 CORTEVA ODSH CORTEVA COM us uUsD AAA 16,458,084.23 12,138,125.40 6.31%
US31428X1063 FEDEX ODSH FEDEX COM us uUsD AAA 1,666,952.10 1,229,406.37 0.64%
US3696043013 GE ODSH GE COM us uUsD AAA 3,613,028.64 2,664,671.91 1.39%
US3696043013 GE ODSH GE COM us uUsD AAA 40,444.94 29,828.85 0.02%
US4385161066 HONEYWELL INTL ODSH HONEYWELL INTL COM us uUsD AAA 276,598.52 203,996.25 0.11%
US4461501045 HUNTINGTON BANC ODSH HUNTINGTON BANC COM us uUsD AAA 16.57 12.22 0.00%
US4781601046 JOHNSON&JOHNSON ODSH JOHNSON&JOHNSON COM us uUsD AAA 1,667,128.31 1,229,536.33 0.64%
US5024311095 L3HARRIS TECH ODSH L3HARRIS TECH COM us uUsD AAA 580,600.30 428,202.89 0.22%
US5324571083 LILLY ODSH LILLY COM us uUsD AAA 4,187,044.32 3,088,018.53 1.61%
US57667L1070 MATCH GRP ODSH MATCH GRP COM us usD AAA 869,645.03 641,378.44 0.33%
US5949181045 MICROSOFT ODSH MICROSOFT COM us usD AAA 10,167,242.81 7,498,519.66 3.90%
US67066G1040 NVIDIA ODSH NVIDIA COM us usD AAA 11,144,591.99 8,219,331.80 4.27%
US69331C1080 PG&E US ODSH PG&E US COM us usD AAA 45.06 33.23 0.00%
US6934751057 PNC FINL SVC ODSH PNC FINL SVC COM us usD AAA 6,091,566.94 4,492,637.32 2.34%
US6937181088 PACCAR DE ODSH PACCAR DE COM us usD AAA 742,052.10 547,276.42 0.28%
US7134481081 PEPSICO ODSH PEPSICO COM us usD AAA 300.79 221.84 0.00%
US7475251036 QUALCOMM ODSH QUALCOMM COM us usD AAA 11,148,471.95 8,222,193.34 4.27%
US75886F1075 REGENERON PHARMS ODSH REGENERON PHARMS COM us usD AAA 19,153.52 14,126.06 0.01%
US7739031091 ROCKWELL AUTOMAT ODSH ROCKWELL AUTOMAT COM us usD AAA 1,323,254 .47 975,923.35 0.51%
US912810RC45 UST 3.625 08/15/43 US TREASURY GOV us usD AAA 61,758.90 45,548.27 0.02%
US912810SP49 UST 1.375 08/15/50 US TREASURY GOV us usD AAA 48.34 35.65 0.00%
US912810SU34 UST 1.875 02/15/51 US TREASURY GOV us usD AAA 2,877,895.43 2,122,498.29 1.10%
US912810SZz21 UST 2.000 08/15/51 US TREASURY GOV us usD AAA 714,260.84 526,779.88 0.27%
US912810TDO00 UST 2.250 02/15/52 US TREASURY GOV us uUsD AAA 19,513.04 14,391.21 0.01%
US912810TU25 UST 4.375 08/15/43 US TREASURY GOV us uUsD AAA 331,605.33 244.564.74 0.13%
US912810TX63 UST 4.250 02/15/54 US TREASURY GOV us uUsD AAA 87,749.18 64,716.56 0.03%




Collateral data - as at 18/08/2025

Counterparts

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

No.

Major Name

Market Value

BARCLAYS CAPITAL SECURITIES LIMIT

84,376,550.46

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

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
US91282CAE12 UST 0.625 08/15/30 US TREASURY GOV us UsD AAA 1,703,195.15 1,256,136.26 0.65%
US91282CBP59 UST 1.125 02/29/28 US TREASURY GOV us uUsD AAA 1,589,930.78 1,172,601.80 0.61%
US91282CDY49 UST 1.875 02/15/32 US TREASURY GOV us uUsD AAA 554,523.26 408,970.62 0.21%
US91282CHK09 UST 4.000 06/30/28 US TREASURY GOV us uUsD AAA 1,590,048.53 1,172,688.64 0.61%
US91282CKC46 UST 4.250 02/28/31 US TREASURY GOV us uUsD AAA 1,588,701.90 1,171,695.48 0.61%
US912834DV73 UST 10 STR 05/15/39 US TREASURY GOV us uUsD AAA 47.55 35.07 0.00%
Total: 192,341,321.05 100.00%
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