
Securities Lending Report

SSTL - HITIF - FTSE ALL-SHARE INDEX FUND

Report as at 02/09/2025

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) 2,196,095,826

Reference currency of the fund GBP

Securities lending data - as at 02/09/2025

Currently on loan in GBP (base currency) 209,439,190.84

Current percentage on loan (in % of the fund AuM) 9.54%

Collateral value (cash and securities) in  GBP (base currency) 221,928,080.98

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

Collateral data - as at 02/09/2025

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 1,624,267.79 1,403,922.20 0.63%

BMG4593F1389 HISCOX ODSH HISCOX CST GB GBP AA3 7,821,748.00 7,821,748.00 3.52%

CA0636711016 BMO ODSH BMO COM CA CAD AAA 630,192.47 338,285.72 0.15%

CA135087N670 CAGV 2.250 12/01/29 CANADA GOV CA CAD AAA 488,435.00 262,190.67 0.12%

CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 1,345,009.01 721,997.43 0.33%

CA29250N1050 ENBRIDGE INC ODSH ENBRIDGE INC COM CA CAD AAA 4,385.70 2,354.23 0.00%

CA6330671034 NATL BK CANADA ODSH NATL BK CANADA COM CA CAD AAA 1,337,784.11 718,119.12 0.32%

CA7800871021 RBC ODSH RBC COM CA CAD AAA 1,410,431.84 757,116.24 0.34%

CA8911605092 TD ODSH TD COM CA CAD AAA 2,268.64 1,217.80 0.00%

CH0010645932 GIVAUDAN ODSH GIVAUDAN COM CH CHF 12,523,263.99 11,551,760.90 5.21%

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%

* 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 02/09/2025

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

CH0012214059 HOLCIM ODSH HOLCIM COM CH CHF 1,521,990.95 1,403,921.18 0.63%

CH0038863350 NESTLE ODSH NESTLE COM CH CHF 7,850.95 7,241.91 0.00%

CH0044328745 CHUBB LTD CH ODSH CHUBB LTD CH COM US USD AAA 1,902,109.04 1,403,822.31 0.63%

CH0244767585 UBS GROUP ODSH UBS GROUP COM CH CHF 148,265.38 136,763.56 0.06%

DE0001102465 DEGV 0.250 02/15/29 GERMANY GOV DE EUR AAA 608,848.26 526,252.87 0.24%

DE0001102572 DEGV 08/15/52 GERMANY GOV DE EUR AAA 596,980.43 515,995.01 0.23%

DE0001102598 DEGV 1.000 05/15/38 GERMANY GOV DE EUR AAA 2,975,767.82 2,572,079.88 1.16%

DE0001141828 DEGV 10/10/25 GERMANY GOV DE EUR AAA 149,289.31 129,036.96 0.06%

DE0005200000 BEIERSDORF ODSH BEIERSDORF COM DE EUR AAA 980,881.99 847,817.10 0.38%

DE0006047004 HEIDELBERG MATER ODSH HEIDELBERG MATER COM DE EUR AAA 12,360,119.39 10,683,365.22 4.81%

DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 12,360,089.00 10,683,338.95 4.81%

DE0008404005 ALLIANZ ODSH ALLIANZ COM DE EUR AAA 9,273,825.60 8,015,753.14 3.61%

DE000BASF111 BASF ODSH BASF COM DE EUR AAA 43,130.33 37,279.34 0.02%

DE000BU25018 DEGV 2.400 10/19/28 GERMANY GOV DE EUR AAA 743,941.12 643,019.25 0.29%

DE000BU2D004 DEGV 2.500 08/15/54 GERMANY GOV DE EUR AAA 0.84 0.73 0.00%

ES0177542018 ORD EUR0.5 (CREST LINE) INTERNATIONAL CONSOLIDATED AIRLINES CST GB GBP AA3 13,643,222.97 13,643,222.97 6.15%

FI0009005987 UPM KYMMENE OYJ ODSH UPM KYMMENE OYJ COM FI EUR AA1 7,205,185.46 6,227,741.44 2.81%

FR0000133308 ORANGE ODSH ORANGE COM FR EUR AA2 3,098,456.19 2,678,124.54 1.21%

FR001400X8V5 FRGV 3.200 05/25/35 FRANCE GOV FR EUR AA2 219,543.82 189,760.85 0.09%

GB0002374006 ORD 28 101/108P DIAGEO CST GB GBP AA3 796,354.80 796,354.80 0.36%

GB0003718474 GAMES WORKSHOP ODSH GAMES WORKSHOP CST GB GBP AA3 3,993.60 3,993.60 0.00%

GB0007669376 ORD GBP0.15 ST.JAMES PLACE CAP CST GB GBP AA3 204,231.12 204,231.12 0.09%

GB0007980591 ORD USD0.25 BP PLC CST GB GBP AA3 655,023.58 655,023.58 0.30%

GB0008706128 ORD GBP0.25 LLOYDS BANKING GROUP CST GB GBP AA3 2,742.85 2,742.85 0.00%

GB0009697037 ORD GBP0.60 BABCOCK INTL CST GB GBP AA3 2,955.45 2,955.45 0.00%

GB00B0LCW083 ORD SHARES OF 10P EACH HIKMA PHARMACEUTICALS PLC CST GB GBP AA3 5,704,720.87 5,704,720.87 2.57%

GB00B0SWJX34 ORD GBP5 LONDON STOCK EXCHANGE CST GB GBP AA3 921.80 921.80 0.00%

GB00B1FH8J72 ORD 97 17/19P SEVERN TRENT PLC CST GB GBP AA3 6,624.18 6,624.18 0.00%

GB00B63H8491 ROLLS ROYCE ODSH ROLLS ROYCE CST GB GBP AA3 796,466.00 796,466.00 0.36%

GB00BJFFLV09 CRODA ODSH CRODA CST GB GBP AA3 13,645,030.25 13,645,030.25 6.15%

GB00BLGZ9862 TESCO ODSH TESCO CST GB GBP AA3 9,331,081.35 9,331,081.35 4.20%

GB00BMF9LH90 UKTI 0.5/8 03/22/45 UK Treasury GIL GB GBP AA3 47,955.40 47,955.40 0.02%

GB00BMF9LJ15 UKTI 0 3/4 11/22/33 UK Treasury GIL GB GBP AA3 841,263.48 841,263.48 0.38%

GB00BPSNBG80 UKTI 1 1/4 11/22/2054 UK Treasury GIL GB GBP AA3 210,368.16 210,368.16 0.09%

GB00BT7J0027 UKT 4 Â½ 03/07/35 Corp UK TREASURY GIL GB GBP AA3 191,855.94 191,855.94 0.09%

IM00B5VQMV65 GVC HOLDINGS ODSH GVC HOLDINGS CST GB GBP AA3 704,714.74 704,714.74 0.32%

IT0000062072 GENERALI ODSH GENERALI COM IT EUR 11,627.96 10,050.53 0.00%

IT0003128367 ENEL ODSH ENEL COM IT EUR 15,503.88 13,400.65 0.01%

JP1103711P74 JPGV 0.400 06/20/33 JAPAN GOV JP JPY A1 38,117,322.48 191,016.16 0.09%



Collateral data - as at 02/09/2025

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

JP1103761QA5 JPGV 0.900 09/20/34 JAPAN GOV JP JPY A1 38,105,738.59 190,958.11 0.09%

JP1120281P52 JPGV 0.005 03/10/33 JAPAN GOV JP JPY A1 38,069,388.52 190,775.95 0.09%

JP12011419C6 JPGV 2.100 12/20/29 JAPAN GOV JP JPY A1 209,178.55 1,048.25 0.00%

JP1201621H91 JPGV 0.600 09/20/37 JAPAN GOV JP JPY A1 102,409,489.62 513,201.51 0.23%

JP1201651J76 JPGV 0.500 06/20/38 JAPAN GOV JP JPY A1 125,479.19 628.81 0.00%

JP1742811R19 JPGV 01/20/26 JAPAN GOV JP JPY A1 102,523,456.76 513,772.63 0.23%

JP3209000003 CASIO COMPUTER ODSH CASIO COMPUTER COM JP JPY A1 744,899.13 3,732.89 0.00%

JP3805010000 FUKUOKA FINCL ODSH FUKUOKA FINCL COM JP JPY A1 110,813,498.51 555,316.26 0.25%

JP3893200000 MITSUI FUDOSAN ODSH MITSUI FUDOSAN COM JP JPY A1 73,879,399.26 370,229.55 0.17%

KYG017191142 ALIBABA ODSH ALIBABA COM HK HKD 269.37 25.50 0.00%

KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 9,344,380.41 884,591.32 0.40%

NL0000334118 ASM INTL ODSH ASM INTL COM NL EUR AAA 12,360,155.40 10,683,396.34 4.81%

NL0010721999 NLGV 2.750 01/15/47 NETHERLANDS GOV NL EUR AAA 743,942.13 643,020.12 0.29%

NL0013552060 NLGV 0.500 01/15/40 NETHERLANDS GOV NL EUR AAA 2,975,687.20 2,572,010.20 1.16%

NL0015000LU4 IVECO GROUP ODSH IVECO GROUP COM IT EUR 2,816,336.24 2,434,276.54 1.10%

NL0015001AM2 NLGV 2.500 07/15/33 NETHERLANDS GOV NL EUR AAA 27,530.09 23,795.40 0.01%

NL0015001RG8 NLGV 3.250 01/15/44 NETHERLANDS GOV NL EUR AAA 596,961.57 515,978.71 0.23%

NL0015001XZ6 NLGV 2.500 07/15/34 NETHERLANDS GOV NL EUR AAA 2,356.58 2,036.89 0.00%

NL0015002F72 NLGV 2.500 07/15/35 NETHERLANDS GOV NL EUR AAA 119,381.34 103,186.26 0.05%

NL0015435975 DAVIDE CAMP MIL ODSH DAVIDE CAMP MIL COM IT EUR 2,816,347.34 2,434,286.13 1.10%

US00724F1012 ADOBE ODSH ADOBE COM US USD AAA 322,456.79 237,984.27 0.11%

US02079K3059 ALPHABET ODSH ALPHABET COM US USD AAA 1,078,814.96 796,202.78 0.36%

US0231351067 AMAZON.COM ODSH AMAZON.COM COM US USD AAA 3,109,819.98 2,295,154.79 1.03%

US03076C1062 AMERIPRISE FIN ODSH AMERIPRISE FIN COM US USD AAA 1,902,222.95 1,403,906.38 0.63%

US0378331005 APPLE ODSH APPLE COM US USD AAA 18,299,596.18 13,505,735.40 6.09%

US09857L1089 BOOKING HLDG ODSH BOOKING HLDG COM US USD AAA 6,741,256.19 4,975,280.41 2.24%

US1651677353 EXPAND ENERGY ODSH EXPAND ENERGY COM US USD AAA 1,950,407.33 1,439,468.12 0.65%

US1746101054 CITIZNS FNCL ODSH CITIZNS FNCL COM US USD AAA 753,197.95 555,886.16 0.25%

US22052L1044 CORTEVA ODSH CORTEVA COM US USD AAA 10,905.92 8,048.95 0.00%

US30231G1022 EXXON MOBIL ODSH EXXON MOBIL COM US USD AAA 1,207,588.13 891,241.84 0.40%

US36828A1016 GE VERNOVA ODSH GE VERNOVA COM US USD AAA 752,727.15 555,538.69 0.25%

US3695501086 GENERAL DYNAMICS ODSH GENERAL DYNAMICS COM US USD AAA 1,207,400.39 891,103.28 0.40%

US3755581036 GILEAD SCIENCES ODSH GILEAD SCIENCES COM US USD AAA 8,894,015.11 6,564,091.01 2.96%

US38141G1040 GOLDMAN SACHS ODSH GOLDMAN SACHS COM US USD AAA 745.25 550.02 0.00%

US3848021040 WW GRAINGER ODSH WW GRAINGER COM US USD AAA 157,092.50 115,939.70 0.05%

US4278661081 HERSHEY ODSH HERSHEY COM US USD AAA 1,207,421.24 891,118.67 0.40%

US4364401012 HOLOGIC ODSH HOLOGIC COM US USD AAA 1,207,555.91 891,218.06 0.40%

US4404521001 HORMEL FOODS ODSH HORMEL FOODS COM US USD AAA 737.76 544.49 0.00%

US46625H1005 JP MORGAN ODSH JP MORGAN COM US USD AAA 248,671.49 183,528.17 0.08%



Collateral data - as at 02/09/2025

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

US48251W1045 KKR & CO ODSH KKR & CO COM US USD AAA 1,268,940.52 936,522.03 0.42%

US5949181045 MICROSOFT ODSH MICROSOFT COM US USD AAA 1,207,948.94 891,508.13 0.40%

US5951121038 MICRON TECH ODSH MICRON TECH COM US USD AAA 14,995.26 11,067.02 0.00%

US61174X1090 MONSTER BEVERAGE ODSH MONSTER BEVERAGE COM US USD AAA 6,934,499.92 5,117,900.97 2.31%

US6174464486 MORGAN STANLEY ODSH MORGAN STANLEY COM US USD AAA 752,550.48 555,408.30 0.25%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 15,683,167.19 11,574,720.24 5.22%

US6934751057 PNC FINL SVC ODSH PNC FINL SVC COM US USD AAA 753,214.63 555,898.47 0.25%

US7134481081 PEPSICO ODSH PEPSICO COM US USD AAA 18,479,127.45 13,638,235.69 6.15%

US8085131055 CHARLES SCHWAB ODSH CHARLES SCHWAB COM US USD AAA 753,206.56 555,892.51 0.25%

US912810QK79 UST 3.875 08/15/40 US TREASURY GOV US USD AAA 1,416,256.27 1,045,246.15 0.47%

US912810QS06 UST 3.750 08/15/41 US TREASURY GOV US USD AAA 1,415,224.50 1,044,484.67 0.47%

US912810RY64 UST 2.750 08/15/47 US TREASURY GOV US USD AAA 225,954.39 166,762.16 0.08%

US912810TD00 UST 2.250 02/15/52 US TREASURY GOV US USD AAA 478.76 353.34 0.00%

US912810TQ13 UST 3.875 02/15/43 US TREASURY GOV US USD AAA 3,484,986.09 2,572,040.36 1.16%

US9128284V99 UST 2.875 08/15/28 US TREASURY GOV US USD AAA 798,297.40 589,171.11 0.27%

US912828Y388 UST 0.750 07/15/28 US TREASURY GOV US USD AAA 1,085,798.87 801,357.15 0.36%

US91282CBJ99 UST 0.750 01/31/28 US TREASURY GOV US USD AAA 1,416,109.35 1,045,137.72 0.47%

US91282CCM10 UST 0.125 07/15/31 US TREASURY GOV US USD AAA 339,396.34 250,486.25 0.11%

US91282CCW91 UST 0.750 08/31/26 US TREASURY GOV US USD AAA 96.97 71.57 0.00%

US91282CDJ71 UST 1.375 11/15/31 US TREASURY GOV US USD AAA 1,416,214.02 1,045,214.97 0.47%

US91282CDL28 UST 1.500 11/30/28 US TREASURY GOV US USD AAA 1,416,130.69 1,045,153.47 0.47%

US91282CDY49 UST 1.875 02/15/32 US TREASURY GOV US USD AAA 10,729.85 7,919.00 0.00%

US91282CEP23 UST 2.875 05/15/32 US TREASURY GOV US USD AAA 871,248.92 643,011.86 0.29%

US91282CHK09 UST 4.000 06/30/28 US TREASURY GOV US USD AAA 1,416,252.52 1,045,243.38 0.47%

US91282CLH24 UST 3.750 08/31/26 US TREASURY GOV US USD AAA 647,524.36 477,895.39 0.22%

US91282CMW81 UST 3.750 04/15/28 US TREASURY GOV US USD AAA 255,416.19 188,505.99 0.08%

US912834DV73 UST IO STR 05/15/39 US TREASURY GOV US USD AAA 59.74 44.09 0.00%

Total: 221,928,080.98 100.00%



Counterparts

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

No. Major Name Market Value

1 BARCLAYS CAPITAL SECURITIES LIMIT 88,892,186.70

2 NATIXIS (PARENT) 67,191,766.85

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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