
Securities Lending Report

SSTL - HITIF - FTSE ALL-SHARE INDEX FUND

Report as at 29/04/2025

Summary of policy

% limit on maximum percentage of book on loan 25%

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) 2,152,090,387

Reference currency of the fund GBP

Securities lending data - as at 29/04/2025

Currently on loan in GBP (base currency) 305,293,549.84

Current percentage on loan (in % of the fund AuM) 14.19%

Collateral value (cash and securities) in  GBP (base currency) 322,789,522.81

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

Collateral data - as at 29/04/2025

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

AU000000CGF5 CHALLENGER LTD ODSH CHALLENGER LTD COM AU AUD AAA 137,537.49 65,962.06 0.02%

AU0000390544 DYNO NOBEL AU ODSH DYNO NOBEL AU COM AU AUD AAA 34.78 16.68 0.00%

BMG491BT1088 INVESCO ODSH INVESCO COM US USD AAA 35,268.34 26,492.40 0.01%

CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 635,978.69 343,280.54 0.11%

CA56501R1064 MANULIFE FINANCI ODSH MANULIFE FINANCI COM CA CAD AAA 635,976.88 343,279.56 0.11%

CA7800871021 RBC ODSH RBC COM CA CAD AAA 635,854.40 343,213.45 0.11%

CA82509L1076 SHOPIFY ODSH SHOPIFY COM CA CAD AAA 5,295,086.92 2,858,115.09 0.89%

CA8911605092 TD ODSH TD COM CA CAD AAA 635,971.15 343,276.47 0.11%

CH0012221716 ABB ODSH ABB COM CH CHF 3,159,399.45 2,858,150.40 0.89%

CH0198251305 COCA COLA ODSH COCA COLA CST GB GBP AA3 106,044.20 106,044.20 0.03%

Securities lending statistics

12-month average on loan in GBP (base currency) 275,477,507.44

12-month average on loan as a % of the fund AuM 12.69%

12-month maximum on loan in GBP 524,345,123.66

12-month maximum on loan as a % of the fund AuM 22.36%

Gross Return for the fund over the last 12 months in  (base currency fund) 348,393.81

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0160%

* 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 29/04/2025

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

CH0418792922 SIKA ODSH SIKA COM CH CHF 3,159,421.99 2,858,170.79 0.89%

CNE1000002H1 CCB ODSH CCB COM CN HKD 8,354,076.45 804,270.32 0.25%

DE0005140008 DEUTSCHE BANK ODSH DEUTSCHE BANK COM DE EUR AAA 5,046,283.17 4,304,984.25 1.33%

DE000BU22056 DEGV 2.900 06/18/26 GERMANY GOV DE EUR AAA 3,494,791.67 2,981,406.83 0.92%

FR0010773192 FRGV 4.500 04/25/41 FRANCE GOV FR EUR AA2 3,494,761.87 2,981,381.41 0.92%

FR0013313582 FRGV 1.250 05/25/34 FRANCE GOV FR EUR AA2 3,494,642.84 2,981,279.86 0.92%

FR001400FYQ4 FRGV 2.500 09/24/26 FRANCE GOV FR EUR AA2 3,494,564.65 2,981,213.16 0.92%

GB0002374006 ORD 28 101/108P DIAGEO CST GB GBP AA3 190,481.40 190,481.40 0.06%

GB0004082847 USD0.50 STANDARD CHARTERED PLC CST GB GBP AA3 1,905,616.50 1,905,616.50 0.59%

GB0004544929 ORD GBP0.10 IMPERIAL TOBACCO CST GB GBP AA3 4,251,168.12 4,251,168.12 1.32%

GB0006825383 ORD GBP0.10 PERSIMMON CST GB GBP AA3 343,270.80 343,270.80 0.11%

GB0007908733 ORD GBP0.50 SCOT & SOUTHERN ENERGY CST GB GBP AA3 32.43 32.43 0.00%

GB0007980591 ORD USD0.25 BP PLC CST GB GBP AA3 4,251,179.58 4,251,179.58 1.32%

GB0009465807 ORD GBP0.125 WEIR GROUP CST GB GBP AA3 2,858,164.16 2,858,164.16 0.89%

GB0009895292 ORD USD0.25 ASTRAZENECA CST GB GBP AA3 190,415.34 190,415.34 0.06%

GB0031274896 ORD GBP0.25 MARKS & SPENCER CST GB GBP AA3 228,957.62 228,957.62 0.07%

GB00B0SWJX34 ORD GBP5 LONDON STOCK EXCHANGE CST GB GBP AA3 343,261.65 343,261.65 0.11%

GB00B19NLV48 ORD USD0.10 EXPERIAN GROUP LIMITED CST GB GBP AA3 3,849,324.30 3,849,324.30 1.19%

GB00B1XZS820 ORD USD0.54945054 ANGLO AMERICAN ORD CST GB GBP AA3 2,871,825.51 2,871,825.51 0.89%

GB00B39R3707 UKT 4 1/4 12/07/49 UK TREASURY GIL GB GBP AA3 859,823.36 859,823.36 0.27%

GB00B421JZ66 UKTI 0 1/2 03/22/50 UK TREASURY GIL GB GBP AA3 12,289.87 12,289.87 0.00%

GB00B7RN0G65 UKTI 0 1/8 03/22/44 UK TREASURY GIL GB GBP AA3 11.23 11.23 0.00%

GB00BH4HKS39 VODAFONE GROUP ODSH VODAFONE GROUP CST GB GBP AA3 2,858,175.80 2,858,175.80 0.89%

GB00BJQWYH73 UKT 1 1/4 10/22/41 UNITED KINGDOM GIL GB GBP AA3 0.97 0.97 0.00%

GB00BJQWYH73 UKT 1 1/4 10/22/41 UNITED KINGDOM GIL GB GBP AA3 1,679,870.48 1,679,870.48 0.52%

GB00BM8Z2S21 UKT 0 7/8 07/31/33 UK Treasury GIL GB GBP AA3 0.35 0.35 0.00%

GB00BMF9LG83 UKT 4 1/2 06/07/28 UK Treasury GIL GB GBP AA3 112,590.20 112,590.20 0.03%

GB00BP6MXD84 SHELL ODSH SHELL CST GB GBP AA3 190,470.42 190,470.42 0.06%

HK0267001375 CITIC ODSH CITIC COM HK HKD 2,384,272.33 229,540.57 0.07%

IE00BK9ZQ967 TRANE TECH ODSH TRANE TECH COM US USD AAA 13,399,005.01 10,064,885.78 3.12%

IE00BLP1HW54 AON ODSH AON COM US USD AAA 9,017,614.89 6,773,731.62 2.10%

IT0000072170 FINECOBANK ODSH FINECOBANK COM IT EUR 5,046,293.90 4,304,993.41 1.33%

IT0001233417 A2A ODSH A2A COM IT EUR 223,281.29 190,481.27 0.06%

IT0001347308 BUZZI ODSH BUZZI COM IT EUR 5,046,273.64 4,304,976.12 1.33%

IT0003796171 POSTE ITALIANE ODSH POSTE ITALIANE COM IT EUR 336,549.68 287,110.54 0.09%

IT0005278236 PIRELLI AND C ODSH PIRELLI AND C COM IT EUR 534,273.02 455,788.32 0.14%

JP1051731QA0 JPGV 0.600 09/20/29 JAPAN GOV JP JPY A1 758,482,950.03 3,964,798.23 1.23%

JP1103721PA1 JPGV 0.800 09/20/33 JAPAN GOV JP JPY A1 983,507,942.47 5,141,065.53 1.59%

JP1103731Q12 JPGV 0.600 12/20/33 JAPAN GOV JP JPY A1 983,513,367.86 5,141,093.89 1.59%



Collateral data - as at 29/04/2025

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

JP1103741Q44 JPGV 0.800 03/20/34 JAPAN GOV JP JPY A1 983,540,850.64 5,141,237.55 1.59%

JP1103771R12 JPGV 1.200 12/20/34 JAPAN GOV JP JPY A1 983,528,247.51 5,141,171.67 1.59%

JP1120271N56 JPGV 0.005 03/10/32 JAPAN GOV JP JPY A1 2,532,066,374.11 13,235,804.81 4.10%

JP1201451D66 JPGV 1.700 06/20/33 JAPAN GOV JP JPY A1 105,272.84 550.29 0.00%

JP1201601H38 JPGV 0.700 03/20/37 JAPAN GOV JP JPY A1 3,290,942,335.87 17,202,657.42 5.33%

JP1201711L13 JPGV 0.300 12/20/39 JAPAN GOV JP JPY A1 66,953,329.35 349,983.40 0.11%

JP1201751M13 JPGV 0.500 12/20/40 JAPAN GOV JP JPY A1 67,139,003.56 350,953.97 0.11%

JP1201771M76 JPGV 0.400 06/20/41 JAPAN GOV JP JPY A1 957,364,224.14 5,004,405.15 1.55%

JP1201781MA3 JPGV 0.500 09/20/41 JAPAN GOV JP JPY A1 16,961,276.46 88,661.24 0.03%

JP1201831P14 JPGV 1.400 12/20/42 JAPAN GOV JP JPY A1 3,273,529,774.49 17,111,637.19 5.30%

JP1201841P46 JPGV 1.100 03/20/43 JAPAN GOV JP JPY A1 67,139,382.35 350,955.95 0.11%

JP1201861PA6 JPGV 1.500 09/20/43 JAPAN GOV JP JPY A1 67,163,211.21 351,080.51 0.11%

JP1201881Q46 JPGV 1.600 03/20/44 JAPAN GOV JP JPY A1 272,212,442.03 1,422,929.03 0.44%

JP1201891Q77 JPGV 1.900 06/20/44 JAPAN GOV JP JPY A1 983,545,304.20 5,141,260.83 1.59%

JP1300741N49 JPGV 1.000 03/20/52 JAPAN GOV JP JPY A1 3,290,703,436.98 17,201,408.63 5.33%

JP1400131L54 JPGV 0.500 03/20/60 JAPAN GOV JP JPY A1 67,128,372.78 350,898.40 0.11%

JP1400171Q50 JPGV 2.200 03/20/64 JAPAN GOV JP JPY A1 3,294,522,312.72 17,221,370.94 5.34%

JP1742891R20 JPGV 05/26/25 JAPAN GOV JP JPY A1 49,985.90 261.29 0.00%

JP3143600009 ITOCHU ODSH ITOCHU COM JP JPY A1 39,284,999.92 205,353.46 0.06%

JP3183200009 JAPAN EXCHANGE ODSH JAPAN EXCHANGE COM JP JPY A1 71,776,648.32 375,196.21 0.12%

JP3201200007 OLYMPUS ODSH OLYMPUS COM JP JPY A1 39,430,999.53 206,116.64 0.06%

JP3381000003 NIPPON STEEL ODSH NIPPON STEEL COM JP JPY A1 39,164,399.77 204,723.05 0.06%

JP3436100006 SOFTBANK GROUP ODSH SOFTBANK GROUP COM JP JPY A1 27,962,999.27 146,170.26 0.05%

JP3753000003 NIPPON YUSEN ODSH NIPPON YUSEN COM JP JPY A1 39,414,599.02 206,030.91 0.06%

JP3756600007 NINTENDO ODSH NINTENDO COM JP JPY A1 38,878,998.63 203,231.18 0.06%

JP3888400003 MITSUI MIN & SML ODSH MITSUI MIN & SML COM JP JPY A1 10,054,198.36 52,556.05 0.02%

JP3902400005 MITSUBISHI ELEC ODSH MITSUBISHI ELEC COM JP JPY A1 39,037,999.28 204,062.32 0.06%

JP3910660004 TOKIO MARINEHLDG ODSH TOKIO MARINEHLDG COM JP JPY A1 155,590,899.71 813,316.27 0.25%

KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 3,934,413.93 378,777.04 0.12%

NL0000226223 STMICROELECTRON ODSH STMICROELECTRON COM FR EUR AA2 5,046,257.12 4,304,962.03 1.33%

NL0011585146 FERRARI ODSH FERRARI COM IT EUR 10,353.69 8,832.73 0.00%

NL0012818504 NLGV 0.750 07/15/28 NETHERLANDS GOV NL EUR AAA 1,952.16 1,665.39 0.00%

US0268747849 AIG ODSH AIG COM US USD AAA 1,083,250.92 813,701.97 0.25%

US0378331005 APPLE ODSH APPLE COM US USD AAA 9,439,876.67 7,090,920.59 2.20%

US0404132054 ARISTA NETWORKS ODSH ARISTA NETWORKS COM US USD AAA 2,317,479.72 1,740,813.49 0.54%

US09260D1072 BLACKSTONE DE ODSH BLACKSTONE DE COM US USD AAA 14,475,922.04 10,873,829.95 3.37%

US1491231015 CATERPILLAR ODSH CATERPILLAR COM US USD AAA 253,358.69 190,314.60 0.06%

US1729674242 CITIGROUP ODSH CITIGROUP COM US USD AAA 1,083,262.37 813,710.57 0.25%

US20825C1045 CONOCOPHILLIPS ODSH CONOCOPHILLIPS COM US USD AAA 5,731,032.06 4,304,960.19 1.33%



Collateral data - as at 29/04/2025

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

US22052L1044 CORTEVA ODSH CORTEVA COM US USD AAA 2,395,817.63 1,799,658.32 0.56%

US22788C1053 CROWDSTRIKE HLDG ODSH CROWDSTRIKE HLDG COM US USD AAA 8,494,617.61 6,380,873.50 1.98%

US30161N1019 EXELON ODSH EXELON COM US USD AAA 959,795.93 720,966.70 0.22%

US36266G1076 GE HEALTHCARE ODSH GE HEALTHCARE COM US USD AAA 4,166,046.44 3,129,395.17 0.97%

US3635761097 ARTHUR J. GALLAG ODSH ARTHUR J. GALLAG COM US USD AAA 1,082,559.05 813,182.26 0.25%

US3696043013 GE ODSH GE COM US USD AAA 10,886,786.58 8,177,791.07 2.53%

US3696043013 GE ODSH GE COM US USD AAA 5,730,910.16 4,304,868.62 1.33%

US3755581036 GILEAD SCIENCES ODSH GILEAD SCIENCES COM US USD AAA 253,501.36 190,421.77 0.06%

US48251W1045 KKR & CO ODSH KKR & CO COM US USD AAA 13,095,114.24 9,836,613.17 3.05%

US5324571083 LILLY ODSH LILLY COM US USD AAA 5,659,204.99 4,251,006.09 1.32%

US5949181045 MICROSOFT ODSH MICROSOFT COM US USD AAA 20,134,968.58 15,124,717.01 4.69%

US6081901042 MOHAWK INDS ODSH MOHAWK INDS COM US USD AAA 2,802,444.31 2,105,102.72 0.65%

US7134481081 PEPSICO ODSH PEPSICO COM US USD AAA 3,160,881.28 2,374,348.62 0.74%

US912810QX90 UST 2.750 08/15/42 US TREASURY GOV US USD AAA 5,735,465.57 4,308,290.49 1.33%

US912810RY64 UST 2.750 08/15/47 US TREASURY GOV US USD AAA 22,941,727.28 17,233,060.56 5.34%

US912810TU25 UST 4.375 08/15/43 US TREASURY GOV US USD AAA 3,969,072.72 2,981,435.08 0.92%

US91282CCF68 UST 0.750 05/31/26 US TREASURY GOV US USD AAA 3,965,981.62 2,979,113.15 0.92%

US91282CFU09 UST 4.125 10/31/27 US TREASURY GOV US USD AAA 467,321.86 351,036.60 0.11%

US9497461015 WELLS FARGO ODSH WELLS FARGO COM US USD AAA 2,509,743.86 1,885,235.90 0.58%

Total: 322,789,522.81 100.00%

Counterparts

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

No. Major Name Market Value

2 BARCLAYS CAPITAL SECURITIES LIMIT 70,524,825.65

1 MORGAN STANLEY & CO INTERNATION 102,577,946.76

Top 5 borrowers in last Month



No. Counterparty Market Value

1 BARCLAYS CAPITAL SECURITIES LIMITED (PARENT) 72,668,344.94

2 MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT) 55,012,802.64

3 MERRILL LYNCH INTERNATIONAL (PARENT) 37,885,861.87

4 GOLDMAN SACHS INTERNATIONAL (PARENT) 27,026,136.26

5 NATIXIS (PARENT) 20,717,161.11
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