
Securities Lending Report

SSTL - HITIF - FTSE ALL-SHARE INDEX FUND

Report as at 08/08/2025

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) 2,200,172,209

Reference currency of the fund GBP

Securities lending data - as at 08/08/2025

Currently on loan in GBP (base currency) 244,285,513.76

Current percentage on loan (in % of the fund AuM) 11.10%

Collateral value (cash and securities) in  GBP (base currency) 259,311,100.77

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

Collateral data - as at 08/08/2025

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

BE0974293251 A B I ODSH A B I COM BE EUR AA3 1,123,422.12 974,178.04 0.38%

BMG0450A1053 ARCH CAPITAL GRP ODSH ARCH CAPITAL GRP COM US USD AAA 94,991.34 70,873.19 0.03%

CA11271J1075 BROOKFIELD CO ODSH BROOKFIELD CO COM CA CAD AAA 6,906,551.28 3,744,199.98 1.44%

CA13321L1085 CAMECO ODSH CAMECO COM CA CAD AAA 20,791.96 11,271.80 0.00%

CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 64,053.00 34,724.60 0.01%

CA6330671034 NATL BK CANADA ODSH NATL BK CANADA COM CA CAD AAA 1,733,020.00 939,509.92 0.36%

CA8672241079 SUNCOR ENERGY ODSH SUNCOR ENERGY COM CA CAD AAA 2,364,481.12 1,281,839.49 0.49%

CA8911605092 TD ODSH TD COM CA CAD AAA 814,349.75 441,477.69 0.17%

CH0012214059 HOLCIM ODSH HOLCIM COM CH CHF 93,824.99 86,630.34 0.03%

CH0044328745 CHUBB LTD CH ODSH CHUBB LTD CH COM US USD AAA 1,305,614.87 974,121.37 0.38%

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%

* 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 08/08/2025

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

CH1430134226 AMRIZE ODSH AMRIZE COM CH CHF 40,007.44 36,939.61 0.01%

CNE1000001Z5 BANK OF CHINA ODSH BANK OF CHINA COM CN HKD 620,829.90 59,008.64 0.02%

CNE1000002L3 CHINA LIFE INS ODSH CHINA LIFE INS COM CN HKD 247.03 23.48 0.00%

CNE1000003G1 ICBC ODSH ICBC COM CN HKD 2,197,007.11 208,821.13 0.08%

CNE1000003W8 PETROCHINA ODSH PETROCHINA COM CN HKD 366,493.88 34,834.51 0.01%

CNE100003F19 WUXI APPTEC ODSH WUXI APPTEC COM CN HKD 18,640.16 1,771.71 0.00%

DE0001030567 DEGV 0.100 04/15/26 GERMANY GOV DE EUR AAA 2,326,013.29 2,017,007.71 0.78%

DE0001102572 DEGV 08/15/52 GERMANY GOV DE EUR AAA 986,671.39 855,594.34 0.33%

DE0001135275 DEGV 4.000 01/04/37 GERMANY GOV DE EUR AAA 15.46 13.41 0.00%

DE0001141828 DEGV 10/10/25 GERMANY GOV DE EUR AAA 246,724.83 213,948.00 0.08%

DE0005140008 DEUTSCHE BANK ODSH DEUTSCHE BANK COM DE EUR AAA 11,538,740.60 10,005,845.13 3.86%

DE0005190003 BMW ODSH BMW COM DE EUR AAA 7,693,262.85 6,671,230.36 2.57%

DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 11,538,534.69 10,005,666.57 3.86%

DE0007236101 SIEMENS ODSH SIEMENS COM DE EUR AAA 11,538,681.00 10,005,793.44 3.86%

DE0008404005 ALLIANZ ODSH ALLIANZ COM DE EUR AAA 11,538,595.80 10,005,719.56 3.86%

ES0177542018 ORD EUR0.5 (CREST LINE) INTERNATIONAL CONSOLIDATED AIRLINES CST GB GBP AA3 533.81 533.81 0.00%

FR0000052292 HERMES INTL ODSH HERMES INTL COM FR EUR AA2 4,965,480.00 4,305,827.26 1.66%

FR0000073272 SAFRAN ODSH SAFRAN COM FR EUR AA2 1,600,435.19 1,387,821.01 0.54%

FR0000188799 FRGV 3.150 07/25/32 FRANCE GOV FR EUR AA2 652,486.04 565,804.75 0.22%

FR0013257524 FRGV 2.000 05/25/48 FRANCE GOV FR EUR AA2 5.64 4.89 0.00%

FR0013404969 FRGV 1.500 05/25/50 FRANCE GOV FR EUR AA2 0.60 0.52 0.00%

FR0014001NN8 FRGV 0.500 05/25/72 FRANCE GOV FR EUR AA2 1.07 0.93 0.00%

GB0002374006 ORD 28 101/108P DIAGEO CST GB GBP AA3 853,817.18 853,817.18 0.33%

GB0003718474 GAMES WORKSHOP ODSH GAMES WORKSHOP CST GB GBP AA3 1,688,785.00 1,688,785.00 0.65%

GB0007669376 ORD GBP0.15 ST.JAMES PLACE CAP CST GB GBP AA3 4,533,204.00 4,533,204.00 1.75%

GB0009465807 ORD GBP0.125 WEIR GROUP CST GB GBP AA3 29,981.88 29,981.88 0.01%

GB0009895292 ORD USD0.25 ASTRAZENECA CST GB GBP AA3 6,568,576.50 6,568,576.50 2.53%

GB00B00NY175 UKT 4 3/4 12/07/38 UK TREASURY GIL GB GBP AA3 902,159.99 902,159.99 0.35%

GB00B033F229 ORD 6 14/81P CENTRICA PLC CST GB GBP AA3 29,999.63 29,999.63 0.01%

GB00B0SWJX34 ORD GBP5 LONDON STOCK EXCHANGE CST GB GBP AA3 2,367,236.82 2,367,236.82 0.91%

GB00B1L6W962 UKTI 1 1/8 11/22/37 UK TREASURY GIL GB GBP AA3 192,222.69 192,222.69 0.07%

GB00B1YW4409 ORD GBP73 19/22P 3I GROUP PLC CST GB GBP AA3 29,928.99 29,928.99 0.01%

GB00B3LZBF68 UKTI 0 5/8 03/22/40 UK TREASURY GIL GB GBP AA3 1,581,508.60 1,581,508.60 0.61%

GB00B3MYD345 UKTI 0 5/8 11/22/42 UK TREASURY GIL GB GBP AA3 6.01 6.01 0.00%

GB00B3MYD345 UKTI 0 5/8 11/22/42 UK TREASURY GIL GB GBP AA3 1,581,515.02 1,581,515.02 0.61%

GB00B4PTCY75 UKTI 0 3/8 03/22/62 UK TREASURY GIL GB GBP AA3 773,537.84 773,537.84 0.30%

GB00B63H8491 ROLLS ROYCE ODSH ROLLS ROYCE CST GB GBP AA3 4,685,251.56 4,685,251.56 1.81%

GB00BM8PJY71 NATWEST GRP ODSH NATWEST GRP CST GB GBP AA3 4,610,828.76 4,610,828.76 1.78%

GB00BM8Q5M07 JD SPORTS FASHION ORD GBP0.0005 JD SPORTS FASHION ORD GBP0.0005 CST GB GBP AA3 3.44 3.44 0.00%



Collateral data - as at 08/08/2025

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

GB00BMJ6DW54 INFORMA ODSH INFORMA CST GB GBP AA3 4,685,247.00 4,685,247.00 1.81%

GB00BQC82D08 UKT 4 3/8 01/31/2040 UK TREASURY GIL GB GBP AA3 225,539.71 225,539.71 0.09%

GB00BVYVFW23 AUTO TRADER ODSH AUTO TRADER CST GB GBP AA3 853,728.46 853,728.46 0.33%

HK0291001490 CHINA RES BEER ODSH CHINA RES BEER COM HK HKD 104.16 9.90 0.00%

IE00B8KQN827 EATON CORP ODSH EATON CORP COM US USD AAA 12,739,579.51 9,505,020.90 3.67%

IE00BLP1HW54 AON ODSH AON COM US USD AAA 854,535.22 637,570.11 0.25%

IT0000062072 GENERALI ODSH GENERALI COM IT EUR 4,953,288.45 4,295,255.33 1.66%

IT0000062957 MEDIOBANCA ODSH MEDIOBANCA COM IT EUR 732.55 635.23 0.00%

IT0000066123 BPER BANCA ODSH BPER BANCA COM IT EUR 345,723.20 299,794.66 0.12%

IT0003242622 TERNA ODSH TERNA COM IT EUR 34,578.82 29,985.10 0.01%

IT0003492391 DIASORIN ODSH DIASORIN COM IT EUR 102,921.28 89,248.42 0.03%

IT0003497168 TELECOM IT ODSH TELECOM IT COM IT EUR 4,987,372.39 4,324,811.30 1.67%

IT0005218380 BANCO BPM ODSH BANCO BPM COM IT EUR 4,953,284.27 4,295,251.71 1.66%

JE00B8KF9B49 WPP ODSH WPP CST GB GBP AA3 2,378.22 2,378.22 0.00%

JP1120231J51 JPGV 0.100 03/10/28 JAPAN GOV JP JPY A1 151,475,562.00 766,133.18 0.30%

JP1120261M59 JPGV 0.005 03/10/31 JAPAN GOV JP JPY A1 4,724,170.08 23,893.91 0.01%

JP1120301R56 JPGV 0.005 03/10/35 JAPAN GOV JP JPY A1 151,489,115.33 766,201.73 0.30%

JP1201111968 JPGV 2.200 06/20/29 JAPAN GOV JP JPY A1 169,192,274.87 855,740.78 0.33%

JP1201321BC7 JPGV 1.700 12/20/31 JAPAN GOV JP JPY A1 169,153,335.02 855,543.83 0.33%

JP1201581G90 JPGV 0.500 09/20/36 JAPAN GOV JP JPY A1 151,640,544.78 766,967.63 0.30%

JP1300111372 JPGV 1.700 06/20/33 JAPAN GOV JP JPY A1 312,654,144.04 1,581,342.30 0.61%

JP1300341B39 JPGV 2.200 03/20/41 JAPAN GOV JP JPY A1 169,152,530.32 855,539.76 0.33%

JP1300371C98 JPGV 1.900 09/20/42 JAPAN GOV JP JPY A1 169,188,571.68 855,722.05 0.33%

JP1300381D38 JPGV 1.800 03/20/43 JAPAN GOV JP JPY A1 186,037.39 940.94 0.00%

JP1400051C51 JPGV 2.000 03/20/52 JAPAN GOV JP JPY A1 169,178,336.01 855,670.28 0.33%

JP1400151N57 JPGV 1.000 03/20/62 JAPAN GOV JP JPY A1 78,745,064.48 398,276.83 0.15%

JP3112000009 AGC INC ODSH AGC INC COM JP JPY A1 463,598.75 2,344.79 0.00%

JP3119600009 AJINOMOTO ODSH AJINOMOTO COM JP JPY A1 1,997,998.91 10,105.48 0.00%

JP3137200006 ISUZU MOTORS ODSH ISUZU MOTORS COM JP JPY A1 958,499.64 4,847.90 0.00%

JP3174410005 OJI HOLDINGS ODSH OJI HOLDINGS COM JP JPY A1 775,799.67 3,923.84 0.00%

JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1 1,984,498.98 10,037.20 0.00%

JP3278600006 KEISEI ELEC RY ODSH KEISEI ELEC RY COM JP JPY A1 773,699.94 3,913.22 0.00%

JP3475350009 DAIICHI SANKYO ODSH DAIICHI SANKYO COM JP JPY A1 5,324,998.44 26,932.78 0.01%

JP3476480003 DAI-ICHILIFEHLDG ODSH DAI-ICHILIFEHLDG COM JP JPY A1 8,231,398.14 41,632.77 0.02%

JP3481800005 DAIKIN IND ODSH DAIKIN IND COM JP JPY A1 156,389,998.58 790,989.42 0.31%

JP3494600004 SCREEN HLDG ODSH SCREEN HLDG COM JP JPY A1 166,289,999.49 841,061.65 0.32%

JP3496400007 KDDI ODSH KDDI COM JP JPY A1 44,616,698.11 225,662.36 0.09%

JP3502200003 DAIWA SECS GRP ODSH DAIWA SECS GRP COM JP JPY A1 879,198.37 4,446.81 0.00%

JP3511800009 CHIBA BANK ODSH CHIBA BANK COM JP JPY A1 1,023,399.39 5,176.15 0.00%



Collateral data - as at 08/08/2025

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

JP3519400000 CHUGAI PHARM ODSH CHUGAI PHARM COM JP JPY A1 9,747,199.31 49,299.39 0.02%

JP3526600006 CHUBU ELEC ODSH CHUBU ELEC COM JP JPY A1 133,408,598.07 674,754.08 0.26%

JP3548600000 DISCO ODSH DISCO COM JP JPY A1 77,063,999.77 389,774.34 0.15%

JP3566800003 CENTRAL JPN RAIL ODSH CENTRAL JPN RAIL COM JP JPY A1 380,499.39 1,924.49 0.00%

JP3726800000 JAPAN TOBACCO ODSH JAPAN TOBACCO COM JP JPY A1 851,261,399.50 4,305,510.37 1.66%

JP3732000009 SOFTBANK ODSH SOFTBANK COM JP JPY A1 21,869,519.97 110,611.67 0.04%

JP3735400008 NTT ODSH NTT COM JP JPY A1 496,943,999.24 2,513,443.63 0.97%

JP3756600007 NINTENDO ODSH NINTENDO COM JP JPY A1 60,290,999.48 304,939.85 0.12%

JP3788600009 HITACHI ODSH HITACHI COM JP JPY A1 1,268,399.17 6,415.31 0.00%

JP3792600003 HINO MOTORS ODSH HINO MOTORS COM JP JPY A1 548,548.72 2,774.45 0.00%

JP3802300008 FAST RETAILING ODSH FAST RETAILING COM JP JPY A1 23,139,999.09 117,037.50 0.05%

JP3854600008 HONDA ODSH HONDA COM JP JPY A1 38,555,998.46 195,008.55 0.08%

JP3890350006 SMFG ODSH SMFG COM JP JPY A1 214,500,698.56 1,084,901.75 0.42%

JP3893200000 MITSUI FUDOSAN ODSH MITSUI FUDOSAN COM JP JPY A1 311,799.56 1,577.02 0.00%

JP3898400001 MITSUBISHI ODSH MITSUBISHI COM JP JPY A1 5,939,399.89 30,040.30 0.01%

JP3902900004 MUFG ODSH MUFG COM JP JPY A1 5,110,798.61 25,849.40 0.01%

KYG8208B1014 JD.COM ODSH JD.COM COM HK HKD 16,248,363.17 1,544,374.41 0.60%

KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 18,642,029.97 1,771,887.65 0.68%

KYG9830T1067 XIAOMI ODSH XIAOMI COM HK HKD 15,822,258.67 1,503,874.03 0.58%

NL0000226223 STMICROELECTRON ODSH STMICROELECTRON COM FR EUR AA2 21.36 18.52 0.00%

NL0000395903 WOLTERS KLUWER ODSH WOLTERS KLUWER COM NL EUR AAA 11,538,676.80 10,005,789.80 3.86%

NL0015000LU4 IVECO GROUP ODSH IVECO GROUP COM IT EUR 2,201,389.77 1,908,940.14 0.74%

NL0015000LU4 IVECO GROUP ODSH IVECO GROUP COM IT EUR 34,574.78 29,981.60 0.01%

NL0015001RG8 NLGV 3.250 01/15/44 NETHERLANDS GOV NL EUR AAA 2,326,011.60 2,017,006.24 0.78%

NL0015001XZ6 NLGV 2.500 07/15/34 NETHERLANDS GOV NL EUR AAA 581,503.38 504,251.98 0.19%

NL0015435975 DAVIDE CAMP MIL ODSH DAVIDE CAMP MIL COM IT EUR 454,282.59 393,932.18 0.15%

SE0000108656 ERICSSON ODSH ERICSSON COM SE SEK AAA 433.51 33.68 0.00%

SE0000120669 SSAB ODSH SSAB COM SE SEK AAA 55.22 4.29 0.00%

SE0000667891 SANDVIK ODSH SANDVIK COM SE SEK AAA 385,900.79 29,981.26 0.01%

US00724F1012 ADOBE ODSH ADOBE COM US USD AAA 1,305,383.93 973,949.06 0.38%

US02079K1079 ALPHABET ODSH ALPHABET COM US USD AAA 5,771,623.68 4,306,217.77 1.66%

US0231351067 AMAZON.COM ODSH AMAZON.COM COM US USD AAA 1,305,533.62 974,060.75 0.38%

US03076C1062 AMERIPRISE FIN ODSH AMERIPRISE FIN COM US USD AAA 569,728.34 425,075.24 0.16%

US0326541051 ANALOG DEVICES ODSH ANALOG DEVICES COM US USD AAA 871,506.71 650,232.57 0.25%

US0404132054 ARISTA NETWORKS ODSH ARISTA NETWORKS COM US USD AAA 854,761.35 637,738.83 0.25%

US09857L1089 BOOKING HLDG ODSH BOOKING HLDG COM US USD AAA 11,918,027.39 8,892,059.53 3.43%

US11135F1012 BROADCOM ODSH BROADCOM COM US USD AAA 16,871,741.68 12,588,033.78 4.85%

US12514G1085 CDW CORP ODSH CDW CORP COM US USD AAA 2,204,643.71 1,644,888.24 0.63%

US1729674242 CITIGROUP ODSH CITIGROUP COM US USD AAA 854,825.10 637,786.39 0.25%



Collateral data - as at 08/08/2025

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

US4435106079 HUBBELL ODSH HUBBELL COM US USD AAA 8,774.64 6,546.77 0.00%

US46625H1005 JP MORGAN ODSH JP MORGAN COM US USD AAA 854,794.26 637,763.38 0.25%

US4781601046 JOHNSON&JOHNSON ODSH JOHNSON&JOHNSON COM US USD AAA 100,859.64 75,251.54 0.03%

US49271V1008 KEURIG DR PEPPER ODSH KEURIG DR PEPPER COM US USD AAA 4,716,032.39 3,518,639.40 1.36%

US5717481023 MARSH MCLENNAN ODSH MARSH MCLENNAN COM US USD AAA 854,715.23 637,704.42 0.25%

US58933Y1055 MERCK & CO ODSH MERCK & CO COM US USD AAA 283,947.21 211,853.47 0.08%

US6174464486 MORGAN STANLEY ODSH MORGAN STANLEY COM US USD AAA 854,820.72 637,783.12 0.25%

US6200763075 MOTOROLA ODSH MOTOROLA COM US USD AAA 2,546,862.20 1,900,218.01 0.73%

US6311031081 NASDAQ ODSH NASDAQ COM US USD AAA 1,305,450.74 973,998.91 0.38%

US65249B1098 NEWS CORP ODSH NEWS CORP COM US USD AAA 86.91 64.84 0.00%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 14,724,620.31 10,986,063.05 4.24%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 39,046.22 29,132.45 0.01%

US7170811035 PFIZER ODSH PFIZER COM US USD AAA 24.22 18.07 0.00%

US78409V1044 S&P GLOBAL ODSH S&P GLOBAL COM US USD AAA 1,305,568.54 974,086.80 0.38%

US81762P1021 SERVICENOW ODSH SERVICENOW COM US USD AAA 5,583,878.55 4,166,140.83 1.61%

US8760301072 TAPESTRY ODSH TAPESTRY COM US USD AAA 5,216,477.76 3,892,022.50 1.50%

US88339J1051 TRADE DESK ODSH TRADE DESK COM US USD AAA 7,391,631.06 5,514,907.90 2.13%

US912810RD28 UST 3.750 11/15/43 US TREASURY GOV US USD AAA 257,406.89 192,051.70 0.07%

US912810SD19 UST 3.000 08/15/48 US TREASURY GOV US USD AAA 1,025,278.88 764,962.23 0.29%

US912810ST60 UST 1.375 11/15/40 US TREASURY GOV US USD AAA 2,119,089.41 1,581,056.04 0.61%

US912810SU34 UST 1.875 02/15/51 US TREASURY GOV US USD AAA 2,703,359.03 2,016,980.55 0.78%

US912810SW99 UST 1.875 02/15/41 US TREASURY GOV US USD AAA 70.07 52.28 0.00%

US912810TW80 UST 4.750 11/15/43 US TREASURY GOV US USD AAA 2,119,647.89 1,581,472.72 0.61%

US912810UB25 UST 4.625 05/15/44 US TREASURY GOV US USD AAA 2,119,700.32 1,581,511.84 0.61%

US91282CAE12 UST 0.625 08/15/30 US TREASURY GOV US USD AAA 675,807.19 504,220.84 0.19%

US91282CCM10 UST 0.125 07/15/31 US TREASURY GOV US USD AAA 361,263.98 269,539.64 0.10%

US91282CEM91 UST 2.875 04/30/29 US TREASURY GOV US USD AAA 1,150,110.75 858,099.49 0.33%

US91282CKG59 UST 4.125 03/31/29 US TREASURY GOV US USD AAA 1,193,997.49 890,843.46 0.34%

US912834DV73 UST IO STR 05/15/39 US TREASURY GOV US USD AAA 73.68 54.97 0.00%

US9497461015 WELLS FARGO ODSH WELLS FARGO COM US USD AAA 16,492,783.64 12,305,292.58 4.75%

US98978V1035 ZOETIS ODSH ZOETIS COM US USD AAA 8,285,281.83 6,181,662.19 2.38%

Total: 259,311,100.77 100.00%



Counterparts

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

No. Major Name Market Value

1 BARCLAYS CAPITAL SECURITIES LIMIT 82,485,243.88

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
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