
Securities Lending Report

SSTL - HITIF - FTSE ALL-SHARE INDEX FUND

Report as at 01/07/2025

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) 2,223,763,568

Reference currency of the fund GBP

Securities lending data - as at 01/07/2025

Currently on loan in GBP (base currency) 225,909,567.51

Current percentage on loan (in % of the fund AuM) 10.16%

Collateral value (cash and securities) in  GBP (base currency) 239,584,775.27

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

Collateral data - as at 01/07/2025

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

AT0000A2NW83 ATGV 02/20/31 AUSTRIA GOV AT EUR AA1 2,055,058.10 1,760,371.85 0.73%

AU000000BEN6 BENDIGO ODSH BENDIGO COM AU AUD AAA 12.71 6.08 0.00%

AU000000QUB5 QUBE ODSH QUBE COM AU AUD AAA 4.29 2.05 0.00%

AU000000WTC3 WISETECH GLOBAL ODSH WISETECH GLOBAL COM AU AUD AAA 697,831.37 333,722.95 0.14%

BE0003739530 UCB SA ODSH UCB SA COM BE EUR AA3 22,538.24 19,306.36 0.01%

CA135087B949 CAGV 1.250 12/01/47 CANADA GOV CA CAD AAA 295,194.00 157,870.42 0.07%

CA135087YK42 CAGV 2.000 12/01/41 CANADA GOV CA CAD AAA 139,723.68 74,724.54 0.03%

CA7800871021 RBC ODSH RBC COM CA CAD AAA 444,906.13 237,936.80 0.10%

CA8672241079 SUNCOR ENERGY ODSH SUNCOR ENERGY COM CA CAD AAA 1,183,023.92 632,683.86 0.26%

CH0011075394 ZURICH INS GROUP ODSH ZURICH INS GROUP COM CH CHF 7,975,702.59 7,311,791.89 3.05%

Securities lending statistics

12-month average on loan in GBP (base currency) 245,290,914.19

12-month average on loan as a % of the fund AuM 11.40%

12-month maximum on loan in GBP 440,158,319.12

12-month maximum on loan as a % of the fund AuM 19.92%

Gross Return for the fund over the last 12 months in  (base currency fund) 382,935.29

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0178%

* 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 01/07/2025

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

CH0012005267 NOVARTIS ODSH NOVARTIS COM CH CHF 10,939,241.32 10,028,640.74 4.19%

CH0012214059 HOLCIM ODSH HOLCIM COM CH CHF 9,947,385.40 9,119,348.55 3.81%

CH0012221716 ABB ODSH ABB COM CH CHF 7,449,385.29 6,829,286.11 2.85%

CNE1000003W8 PETROCHINA ODSH PETROCHINA COM CN HKD 5,641,481.20 524,435.26 0.22%

CNE100004272 NONGFU SPRING ODSH NONGFU SPRING COM CN HKD 8,019.96 745.54 0.00%

DE0001102481 DEGV 08/15/50 GERMANY GOV DE EUR AAA 1,211,256.88 1,037,568.00 0.43%

DE0006599905 MERCK ODSH MERCK COM DE EUR AAA 300,143.99 257,104.67 0.11%

DE0007030009 RHEINMETALL ODSH RHEINMETALL COM DE EUR AAA 11,483,221.50 9,836,578.29 4.11%

DE0007037129 RWE ODSH RWE COM DE EUR AAA 352,272.06 301,757.80 0.13%

DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 13,616,148.69 11,663,653.15 4.87%

DE0008404005 ALLIANZ ODSH ALLIANZ COM DE EUR AAA 11,483,888.79 9,837,149.90 4.11%

DE000A1EWWW0 ADIDAS ODSH ADIDAS COM DE EUR AAA 2,081,741.99 1,783,229.39 0.74%

DE000BU25000 DEGV 2.200 04/13/28 GERMANY GOV DE EUR AAA 4,845,023.91 4,150,268.90 1.73%

DE000BU25042 DEGV 2.400 04/18/30 GERMANY GOV DE EUR AAA 848,391.36 726,735.79 0.30%

ES0177542018 ORD EUR0.5 (CREST LINE) INTERNATIONAL CONSOLIDATED AIRLINES CST GB GBP AA3 1,827,695.80 1,827,695.80 0.76%

FR0000120578 SANOFI FR ODSH SANOFI FR COM FR EUR AA2 9,597,524.23 8,221,281.68 3.43%

FR0000121014 LVMH ODSH LVMH COM FR EUR AA2 6,652,994.39 5,698,984.40 2.38%

FR0000124141 VEOLIA ENVIRON ODSH VEOLIA ENVIRON COM FR EUR AA2 11,484,079.74 9,837,313.47 4.11%

FR0000125486 VINCI ODSH VINCI COM FR EUR AA2 15,887.70 13,609.47 0.01%

FR0000130809 SOCIETE GENERALE ODSH SOCIETE GENERALE COM FR EUR AA2 612,312.59 524,509.67 0.22%

FR0013257524 FRGV 2.000 05/25/48 FRANCE GOV FR EUR AA2 0.71 0.61 0.00%

FR001400NBC6 FRGV 2.500 09/24/27 FRANCE GOV FR EUR AA2 1,927,272.42 1,650,910.07 0.69%

FR001400PM68 FRGV 2.750 02/25/30 FRANCE GOV FR EUR AA2 4,129,011.23 3,536,929.27 1.48%

FR001400XLW2 FRGV 2.400 09/24/28 FRANCE GOV FR EUR AA2 232,868.40 199,476.10 0.08%

GB0000456144 ORD GBP0.05 ANTOFAGASTA HLDGS CST GB GBP AA3 301,770.31 301,770.31 0.13%

GB0006825383 ORD GBP0.10 PERSIMMON CST GB GBP AA3 225,024.48 225,024.48 0.09%

GB0007669376 ORD GBP0.15 ST.JAMES PLACE CAP CST GB GBP AA3 233,188.80 233,188.80 0.10%

GB0007980591 ORD USD0.25 BP PLC CST GB GBP AA3 230,687.21 230,687.21 0.10%

GB00B0SWJX34 ORD GBP5 LONDON STOCK EXCHANGE CST GB GBP AA3 162,077.40 162,077.40 0.07%

GB00B128DH60 UKTI 1 1/4 11/22/27 UK TREASURY GIL GB GBP AA3 79,715.50 79,715.50 0.03%

GB00B1WY2338 ORD GBP0.375 BKDRYJ4 CST GB GBP AA3 1,257.76 1,257.76 0.00%

GB00B24CGK77 ORD GBP0.10 RECKITT BENCKISER PLC CST GB GBP AA3 13,229.85 13,229.85 0.01%

GB00B3MYD345 UKTI 0 5/8 11/22/42 UK TREASURY GIL GB GBP AA3 318,863.95 318,863.95 0.13%

GB00B63H8491 ROLLS ROYCE ODSH ROLLS ROYCE CST GB GBP AA3 235,001.01 235,001.01 0.10%

GB00B6460505 UKT 4 1/4 12/07/40 UK TREASURY GIL GB GBP AA3 0.00 0.00 0.00%

GB00B7KR2P84 EASYJET ODSH EASYJET CST GB GBP AA3 5.32 5.32 0.00%

GB00BKDRYJ47 AIRTEL AFRICA ODSH AIRTEL AFRICA CST GB GBP AA3 185,299.71 185,299.71 0.08%

GB00BM8Z2V59 UKT 1 1/2 07/31/53 UK Treasury GIL GB GBP AA3 1,762,954.98 1,762,954.98 0.74%

GB00BMF9LJ15 UKTI 0 3/4 11/22/33 UK Treasury GIL GB GBP AA3 440,760.39 440,760.39 0.18%



Collateral data - as at 01/07/2025

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

IE00BK9ZQ967 TRANE TECH ODSH TRANE TECH COM US USD AAA 756,719.29 552,208.77 0.23%

IE00BLP1HW54 AON ODSH AON COM US USD AAA 63,860.04 46,601.26 0.02%

IT0005278236 PIRELLI AND C ODSH PIRELLI AND C COM IT EUR 1,528,818.93 1,309,593.05 0.55%

JP1051671Q49 JPGV 0.400 03/20/29 JAPAN GOV JP JPY A1 55,825,102.32 282,030.14 0.12%

JP1120231J51 JPGV 0.100 03/10/28 JAPAN GOV JP JPY A1 261,546,232.61 1,321,339.64 0.55%

JP1120271N56 JPGV 0.005 03/10/32 JAPAN GOV JP JPY A1 838,752,405.22 4,237,403.04 1.77%

JP1120281P52 JPGV 0.005 03/10/33 JAPAN GOV JP JPY A1 348,960,439.24 1,762,958.91 0.74%

JP1201131990 JPGV 2.100 09/20/29 JAPAN GOV JP JPY A1 838,821,098.39 4,237,750.08 1.77%

JP1201371C64 JPGV 1.700 06/20/32 JAPAN GOV JP JPY A1 3,589,307.05 18,133.29 0.01%

JP1201461D98 JPGV 1.700 09/20/33 JAPAN GOV JP JPY A1 55,847,117.23 282,141.36 0.12%

JP1201531F68 JPGV 1.300 06/20/35 JAPAN GOV JP JPY A1 838,777,561.44 4,237,530.13 1.77%

JP1201651J76 JPGV 0.500 06/20/38 JAPAN GOV JP JPY A1 472,199,149.87 2,385,564.68 1.00%

JP1201791N14 JPGV 0.500 12/20/41 JAPAN GOV JP JPY A1 30,268,265.19 152,916.21 0.06%

JP1201811N77 JPGV 0.900 06/20/42 JAPAN GOV JP JPY A1 348,964,558.37 1,762,979.72 0.74%

JP1201881Q46 JPGV 1.600 03/20/44 JAPAN GOV JP JPY A1 225,600.36 1,139.74 0.00%

JP1300581J30 JPGV 0.800 03/20/48 JAPAN GOV JP JPY A1 142,475.38 719.79 0.00%

JP1300711M79 JPGV 0.700 06/20/51 JAPAN GOV JP JPY A1 347,515.69 1,755.66 0.00%

JP1300771P16 JPGV 1.600 12/20/52 JAPAN GOV JP JPY A1 234,268.16 1,183.53 0.00%

JP1400061D58 JPGV 1.900 03/20/53 JAPAN GOV JP JPY A1 84,128.54 425.02 0.00%

JP1400141M51 JPGV 0.700 03/20/61 JAPAN GOV JP JPY A1 331,345.96 1,673.97 0.00%

JP1400171Q50 JPGV 2.200 03/20/64 JAPAN GOV JP JPY A1 58,367,186.94 294,872.83 0.12%

JP1742811R19 JPGV 01/20/26 JAPAN GOV JP JPY A1 49,873.01 251.96 0.00%

JP3122800000 AMADA ODSH AMADA COM JP JPY A1 1,747,348.79 8,827.66 0.00%

JP3134800006 IHI ODSH IHI COM JP JPY A1 29,886,998.72 150,990.04 0.06%

JP3143600009 ITOCHU ODSH ITOCHU COM JP JPY A1 103,817,398.18 524,488.70 0.22%

JP3200450009 ORIX ODSH ORIX COM JP JPY A1 110,232,699.44 556,899.00 0.23%

JP3224200000 KAWASAKI HEAVY ODSH KAWASAKI HEAVY COM JP JPY A1 2,201,999.61 11,124.57 0.00%

JP3236200006 KEYENCE ODSH KEYENCE COM JP JPY A1 79,309,998.42 400,676.56 0.17%

JP3289800009 KOBE STEEL ODSH KOBE STEEL COM JP JPY A1 2,197,999.24 11,104.36 0.00%

JP3788600009 HITACHI ODSH HITACHI COM JP JPY A1 103,492,999.92 522,849.83 0.22%

JP3802300008 FAST RETAILING ODSH FAST RETAILING COM JP JPY A1 99,665,998.36 503,515.70 0.21%

JP3805010000 FUKUOKA FINCL ODSH FUKUOKA FINCL COM JP JPY A1 7,337,799.59 37,070.79 0.02%

JP3837800006 HOYA ODSH HOYA COM JP JPY A1 56,609,998.55 285,995.46 0.12%

KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 26,454,781.91 2,459,251.38 1.03%

NL0000395903 WOLTERS KLUWER ODSH WOLTERS KLUWER COM NL EUR AAA 11,696,538.05 10,019,306.19 4.18%

NL0009446418 NLGV 3.750 01/15/42 NETHERLANDS GOV NL EUR AAA 4,845,027.44 4,150,271.92 1.73%

NL0010071189 NLGV 2.500 01/15/33 NETHERLANDS GOV NL EUR AAA 1,211,256.88 1,037,568.00 0.43%

NL00150001Q9 STELLANTIS ODSH STELLANTIS COM FR EUR AA2 8.50 7.28 0.00%

SE0012673267 EVOLUTION AB ODSH EVOLUTION AB COM SE SEK AAA 11,273.87 863.24 0.00%



Collateral data - as at 01/07/2025

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

US02079K3059 ALPHABET ODSH ALPHABET COM US USD AAA 13,844,276.33 10,102,730.20 4.22%

US0231351067 AMAZON.COM ODSH AMAZON.COM COM US USD AAA 3,369,830.40 2,459,101.98 1.03%

US0378331005 APPLE ODSH APPLE COM US USD AAA 3,369,917.24 2,459,165.35 1.03%

US11135F1012 BROADCOM ODSH BROADCOM COM US USD AAA 14,339,864.30 10,464,380.85 4.37%

US1152361010 BROWN & BROWN ODSH BROWN & BROWN COM US USD AAA 2,120,056.14 1,547,090.99 0.65%

US12572Q1058 CME GRP ODSH CME GRP COM US USD AAA 764,845.49 558,138.79 0.23%

US1729674242 CITIGROUP ODSH CITIGROUP COM US USD AAA 764,888.31 558,170.04 0.23%

US26884L1098 EQT CORP ODSH EQT CORP COM US USD AAA 3,370,021.19 2,459,241.21 1.03%

US29364G1031 ENTERGY ODSH ENTERGY COM US USD AAA 3,370,017.27 2,459,238.35 1.03%

US30231G1022 EXXON MOBIL ODSH EXXON MOBIL COM US USD AAA 3,369,935.79 2,459,178.89 1.03%

US3377381088 FISERV ODSH FISERV COM US USD AAA 680,329.85 496,464.30 0.21%

US38141G1040 GOLDMAN SACHS ODSH GOLDMAN SACHS COM US USD AAA 764,369.99 557,791.80 0.23%

US5717481023 MARSH MCLENNAN ODSH MARSH MCLENNAN COM US USD AAA 1,056,687.11 771,107.46 0.32%

US59156R1086 METLIFE ODSH METLIFE COM US USD AAA 3,269,555.50 2,385,927.32 1.00%

US6174464486 MORGAN STANLEY ODSH MORGAN STANLEY COM US USD AAA 764,869.79 558,156.52 0.23%

US65339F1012 NEXTERA ENERGY ODSH NEXTERA ENERGY COM US USD AAA 2,247,194.81 1,639,869.24 0.68%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 27,334,007.87 19,946,734.68 8.33%

US6934751057 PNC FINL SVC ODSH PNC FINL SVC COM US USD AAA 108,310.01 79,038.21 0.03%

US7766961061 ROPER TECH ODSH ROPER TECH COM US USD AAA 413,226.36 301,548.04 0.13%

US8574771031 STATE STREET ODSH STATE STREET COM US USD AAA 1,175,588.69 857,874.77 0.36%

US912810FH69 UST 3.875 04/15/29 US TREASURY GOV US USD AAA 2,407,758.12 1,757,038.80 0.73%

US912810RM27 UST 3.000 05/15/45 US TREASURY GOV US USD AAA 44,564.70 32,520.67 0.01%

US912810RN00 UST 2.875 08/15/45 US TREASURY GOV US USD AAA 600,949.21 438,537.02 0.18%

US912810SR05 UST 1.125 05/15/40 US TREASURY GOV US USD AAA 62.41 45.54 0.00%

US912810SY55 UST 2.250 05/15/41 US TREASURY GOV US USD AAA 5,807,194.35 4,237,745.36 1.77%

US912810TU25 UST 4.375 08/15/43 US TREASURY GOV US USD AAA 5,805,776.04 4,236,710.36 1.77%

US91282CBW01 UST 0.750 04/30/26 US TREASURY GOV US USD AAA 1,421,761.59 1,037,517.12 0.43%

US91282CDC29 UST 0.125 10/15/26 US TREASURY GOV US USD AAA 5,687,318.97 4,150,267.43 1.73%

US91282CET45 UST 2.625 05/31/27 US TREASURY GOV US USD AAA 571,372.02 416,953.35 0.17%

US91282CKD29 UST 4.250 02/28/29 US TREASURY GOV US USD AAA 5,807,032.27 4,237,627.08 1.77%

US91282CKU44 UST 4.625 05/31/31 US TREASURY GOV US USD AAA 29,344.66 21,413.99 0.01%

Total: 239,584,775.27 100.00%



Counterparts

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

No. Major Name Market Value

1 BARCLAYS CAPITAL SECURITIES LIMIT 76,683,667.82

Top 5 borrowers in last Month

No. Counterparty Market Value

1 BARCLAYS CAPITAL SECURITIES LIMITED (PARENT) 77,206,564.38

2 NATIXIS (PARENT) 50,089,462.09

3 MERRILL LYNCH INTERNATIONAL (PARENT) 24,014,690.86

4 CREDIT AGRICOLE CORPORATE AND INVESTMENT BANK (PARENT) 18,609,611.85

5 MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT) 15,973,192.28
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