
Securities Lending Report

SSTL - HITIF - FTSE ALL-SHARE INDEX FUND

Report as at 16/06/2025

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) 2,220,607,339

Reference currency of the fund GBP

Securities lending data - as at 16/06/2025

Currently on loan in GBP (base currency) 188,362,140.76

Current percentage on loan (in % of the fund AuM) 8.48%

Collateral value (cash and securities) in  GBP (base currency) 200,446,831.89

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

Collateral data - as at 16/06/2025

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

AT0000A0VRQ6 ATGV 3.150 06/20/44 AUSTRIA GOV AT EUR AA1 4,458,080.85 3,790,562.75 1.89%

AU000000CGF5 CHALLENGER LTD ODSH CHALLENGER LTD COM AU AUD AAA 2,885.12 1,381.20 0.00%

BE0000304130 BEGV 5.000 03/28/35 BELGIUM GOV BE EUR AA3 4,458,896.17 3,791,255.99 1.89%

CA7800871021 RBC ODSH RBC COM CA CAD AAA 536,095.93 290,464.57 0.14%

CA8911605092 TD ODSH TD COM CA CAD AAA 517,909.86 280,611.09 0.14%

CNE1000001Z5 BANK OF CHINA ODSH BANK OF CHINA COM CN HKD 59,404.44 5,574.27 0.00%

DE0001102523 DEGV 11/15/27 GERMANY GOV DE EUR AAA 1,091,119.14 927,743.51 0.46%

DE0003811444 DEGV IO STR 08/15/26 GERMANY GOV DE EUR AAA 1,701,829.10 1,447,010.54 0.72%

DE0005785604 FRESENIUS ODSH FRESENIUS COM DE EUR AAA 8,860,081.89 7,533,442.64 3.76%

DE0006047004 HEIDELBERG MATER ODSH HEIDELBERG MATER COM DE EUR AAA 482,037.59 409,861.06 0.20%

Securities lending statistics

12-month average on loan in GBP (base currency) 265,905,033.28

12-month average on loan as a % of the fund AuM 12.34%

12-month maximum on loan in GBP 501,098,397.66

12-month maximum on loan as a % of the fund AuM 21.97%

Gross Return for the fund over the last 12 months in  (base currency fund) 392,373.47

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0182%

* 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 16/06/2025

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

DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 481,998.55 409,827.86 0.20%

DE000A1EWWW0 ADIDAS ODSH ADIDAS COM DE EUR AAA 11,329,461.88 9,633,077.02 4.81%

FI4000306758 FIGV 1.125 04/15/34 FINLAND GOV FI EUR AA1 1,734.98 1,475.20 0.00%

FR0000073272 SAFRAN ODSH SAFRAN COM FR EUR AA2 337,515.59 286,978.65 0.14%

FR0000120578 SANOFI FR ODSH SANOFI FR COM FR EUR AA2 482,000.39 409,829.43 0.20%

FR0000121014 LVMH ODSH LVMH COM FR EUR AA2 1,791,154.80 1,522,961.31 0.76%

FR0000121329 THALES ODSH THALES COM FR EUR AA2 6,498,809.79 5,525,728.93 2.76%

FR0000124141 VEOLIA ENVIRON ODSH VEOLIA ENVIRON COM FR EUR AA2 9,214,956.20 7,835,180.85 3.91%

FR0000130809 SOCIETE GENERALE ODSH SOCIETE GENERALE COM FR EUR AA2 482,074.88 409,892.76 0.20%

FR0006174348 BUREAU VERITAS ODSH BUREAU VERITAS COM FR EUR AA2 2,114,430.39 1,797,832.15 0.90%

GB0002374006 ORD 28 101/108P DIAGEO CST GB GBP AA3 226,414.50 226,414.50 0.11%

GB0007188757 ORD GBP0.10(REGD) RIO TINTO CST GB GBP AA3 1,798,082.28 1,798,082.28 0.90%

GB0007980591 ORD USD0.25 BP PLC CST GB GBP AA3 516,878.34 516,878.34 0.26%

GB0009895292 ORD USD0.25 ASTRAZENECA CST GB GBP AA3 226,311.60 226,311.60 0.11%

GB00B10RZP78 ORD SHARES OF 3 1/9 PENCE UNILEVER PLC CST GB GBP AA3 226,373.40 226,373.40 0.11%

GB00B19NLV48 ORD USD0.10 EXPERIAN GROUP LIMITED CST GB GBP AA3 421,050.32 421,050.32 0.21%

GB00B63H8491 ROLLS ROYCE ODSH ROLLS ROYCE CST GB GBP AA3 363,103.20 363,103.20 0.18%

GB00BL6C7720 UKT 4 1/8 01/29/27 UK Treasury GIL GB GBP AA3 594,739.62 594,739.62 0.30%

GB00BM8PJY71 NATWEST GRP ODSH NATWEST GRP CST GB GBP AA3 18,631.28 18,631.28 0.01%

GB00BM8Q5M07 JD SPORTS FASHION ORD GBP0.0005 JD SPORTS FASHION ORD GBP0.0005 CST GB GBP AA3 545,778.90 545,778.90 0.27%

GB00BPSNBG80 UKTI 1 1/4 11/22/2054 UK Treasury GIL GB GBP AA3 4,030,456.71 4,030,456.71 2.01%

GB00BSGLT945 GBGV 08/26/25 UNITED KINGDOM GOV GB GBP AA3 409,722.97 409,722.97 0.20%

GB00BSGM6411 GBGV 10/06/25 UNITED KINGDOM GOV GB GBP AA3 538,091.01 538,091.01 0.27%

GB00BSQNRC93 UKT 43/8 03/07/28 UK Treasury GIL GB GBP AA3 2,351,116.67 2,351,116.67 1.17%

GB00BT7J0241 UKT 5 3/8 01/31/56 UK Treasury GIL GB GBP AA3 59,807.99 59,807.99 0.03%

GB00BYVP4K94 UKTI 018 11/22/56 CORP UK TREASURY GIL GB GBP AA3 0.00 0.00 0.00%

HK0992009065 LENOVO GROUP ODSH LENOVO GROUP COM HK HKD 669,385.47 62,812.40 0.03%

JP1024641Q92 JPGV 0.400 09/01/26 JAPAN GOV JP JPY A1 464,462,142.63 2,373,355.66 1.18%

JP1051751R17 JPGV 0.900 12/20/29 JAPAN GOV JP JPY A1 347,735,465.02 1,776,893.87 0.89%

JP1103751Q74 JPGV 1.100 06/20/34 JAPAN GOV JP JPY A1 741,903,272.02 3,791,052.42 1.89%

JP1103761QA5 JPGV 0.900 09/20/34 JAPAN GOV JP JPY A1 741,895,103.56 3,791,010.68 1.89%

JP1120291Q59 JPGV 0.005 03/10/34 JAPAN GOV JP JPY A1 463,813,689.78 2,370,042.13 1.18%

JP1300511G61 JPGV 0.300 06/20/46 JAPAN GOV JP JPY A1 58,927,736.21 301,114.91 0.15%

JP1300581J30 JPGV 0.800 03/20/48 JAPAN GOV JP JPY A1 48,719,045.68 248,949.51 0.12%

JP1300711M79 JPGV 0.700 06/20/51 JAPAN GOV JP JPY A1 156,462,657.24 799,508.72 0.40%

JP1300741N49 JPGV 1.000 03/20/52 JAPAN GOV JP JPY A1 33,793.22 172.68 0.00%

JP1300801PA2 JPGV 1.800 09/20/53 JAPAN GOV JP JPY A1 463,626,850.55 2,369,087.40 1.18%

JP1400061D58 JPGV 1.900 03/20/53 JAPAN GOV JP JPY A1 46,675,646.10 238,507.94 0.12%

JP1400081F45 JPGV 1.400 03/20/55 JAPAN GOV JP JPY A1 741,883,416.45 3,790,950.96 1.89%



Collateral data - as at 16/06/2025

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

JP3143600009 ITOCHU ODSH ITOCHU COM JP JPY A1 1,492,199.11 7,624.99 0.00%

JP3569200003 TOKYU FUDOSAN ODSH TOKYU FUDOSAN COM JP JPY A1 107,277,749.32 548,178.70 0.27%

JP3898400001 MITSUBISHI ODSH MITSUBISHI COM JP JPY A1 19,934,099.70 101,861.28 0.05%

KYG017191142 ALIBABA ODSH ALIBABA COM HK HKD 4,368,213.86 409,895.36 0.20%

KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 18,771,508.48 1,761,441.74 0.88%

NL0000235190 AIRBUS NL ODSH AIRBUS NL COM FR EUR AA2 9,214,907.39 7,835,139.35 3.91%

SE0000108656 ERICSSON ODSH ERICSSON COM SE SEK AAA 3,528,637.79 273,508.13 0.14%

US0188021085 ALLIANT ENERGY ODSH ALLIANT ENERGY COM US USD AAA 1,966,837.07 1,448,707.01 0.72%

US0231351067 AMAZON.COM ODSH AMAZON.COM COM US USD AAA 1,836,785.99 1,352,915.69 0.67%

US0311001004 AMETEK ODSH AMETEK COM US USD AAA 284,728.64 209,721.68 0.10%

US0378331005 APPLE ODSH APPLE COM US USD AAA 1,836,611.04 1,352,786.83 0.67%

US0530151036 ADP ODSH ADP COM US USD AAA 69,648.14 51,300.51 0.03%

US0846707026 BERKSHIRE ODSH BERKSHIRE COM US USD AAA 1,836,563.17 1,352,751.57 0.67%

US1101221083 BRISTOL-MYERS ODSH BRISTOL-MYERS COM US USD AAA 1,566,925.99 1,154,145.76 0.58%

US12572Q1058 CME GRP ODSH CME GRP COM US USD AAA 4,790,901.50 3,528,819.28 1.76%

US14040H1059 CAPITAL ONE FIN ODSH CAPITAL ONE FIN COM US USD AAA 735,260.79 541,568.73 0.27%

US1431301027 CARMAX ODSH CARMAX COM US USD AAA 3,376,293.64 2,486,866.01 1.24%

US30303M1027 META PLATFORMS ODSH META PLATFORMS COM US USD AAA 2,710,993.89 1,996,828.26 1.00%

US3167731005 FIFTH THIRD ODSH FIFTH THIRD COM US USD AAA 734,495.21 541,004.83 0.27%

US3755581036 GILEAD SCIENCES ODSH GILEAD SCIENCES COM US USD AAA 173,218.49 127,587.00 0.06%

US37940X1028 GLOBAL PAYMENTS ODSH GLOBAL PAYMENTS COM US USD AAA 7,489,982.49 5,516,872.90 2.75%

US48251W1045 KKR & CO ODSH KKR & CO COM US USD AAA 730,285.26 537,903.92 0.27%

US58933Y1055 MERCK & CO ODSH MERCK & CO COM US USD AAA 94,783.59 69,814.45 0.03%

US5949181045 MICROSOFT ODSH MICROSOFT COM US USD AAA 10,637,204.15 7,835,012.08 3.91%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 26,131,991.97 19,247,959.32 9.60%

US6934751057 PNC FINL SVC ODSH PNC FINL SVC COM US USD AAA 14,186,867.09 10,449,576.17 5.21%

US8168511090 SEMPRA USA ODSH SEMPRA USA COM US USD AAA 1,836,739.51 1,352,881.46 0.67%

US8326964058 J M SMUCKER ODSH J M SMUCKER COM US USD AAA 5,738,509.71 4,226,796.09 2.11%

US8574771031 STATE STREET ODSH STATE STREET COM US USD AAA 699,033.93 514,885.23 0.26%

US8725401090 TJX ODSH TJX COM US USD AAA 3,125,010.19 2,301,778.95 1.15%

US8835561023 THERMO FISHER ODSH THERMO FISHER COM US USD AAA 580,377.16 427,486.58 0.21%

US912810QD37 UST 4.375 11/15/39 US TREASURY GOV US USD AAA 1,439,065.84 1,059,968.21 0.53%

US912810QV35 UST 0.750 02/15/42 US TREASURY GOV US USD AAA 807,123.96 594,500.76 0.30%

US912810ST60 UST 1.375 11/15/40 US TREASURY GOV US USD AAA 2,182,401.25 1,607,484.44 0.80%

US91282CGW55 UST 1.250 04/15/28 US TREASURY GOV US USD AAA 3,227,027.26 2,376,921.34 1.19%

US91282CJF95 UST 4.875 10/31/28 US TREASURY GOV US USD AAA 2,182,168.48 1,607,312.99 0.80%

US91282CKD29 UST 4.250 02/28/29 US TREASURY GOV US USD AAA 2,181,171.75 1,606,578.83 0.80%

US91282CKG59 UST 4.125 03/31/29 US TREASURY GOV US USD AAA 2,180,659.78 1,606,201.73 0.80%

US91282CKT70 UST 4.500 05/31/29 US TREASURY GOV US USD AAA 2,181,608.27 1,606,900.36 0.80%



Collateral data - as at 16/06/2025

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

US91282CKX82 UST 4.250 06/30/29 US TREASURY GOV US USD AAA 2,181,748.74 1,607,003.82 0.80%

US91282CLW90 UST 4.250 11/15/34 US TREASURY GOV US USD AAA 1,232,628.91 907,913.61 0.45%

US91324P1021 UNITEDHEALTH ODSH UNITEDHEALTH COM US USD AAA 4,713,296.48 3,471,658.00 1.73%

US9297401088 WESTINGHOUSE AIR ODSH WESTINGHOUSE AIR COM US USD AAA 13,891,482.39 10,232,005.59 5.10%

US94106L1098 WASTE MGMT ODSH WASTE MGMT COM US USD AAA 4,848,486.49 3,571,234.48 1.78%

US9553061055 WEST PHARM SVC ODSH WEST PHARM SVC COM US USD AAA 1,040,535.98 766,424.32 0.38%

US9694571004 WILLIAMS ODSH WILLIAMS COM US USD AAA 10,468,016.01 7,710,393.70 3.85%

Total: 200,446,831.89 100.00%

Counterparts

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

No. Major Name Market Value

1 BARCLAYS CAPITAL SECURITIES LIMIT 75,739,636.51

Top 5 borrowers in last Month

No. Counterparty Market Value

1 BARCLAYS CAPITAL SECURITIES LIMITED (PARENT) 91,192,653.71

2 MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT) 58,267,877.12

3 NATIXIS (PARENT) 36,357,327.35

4 MERRILL LYNCH INTERNATIONAL (PARENT) 29,813,266.57

5 CREDIT AGRICOLE CORPORATE AND INVESTMENT BANK (PARENT) 22,401,561.26
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