
Securities Lending Report

SSTL - HITIF - FTSE ALL-SHARE INDEX FUND

Report as at 28/07/2025

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) 2,198,515,126

Reference currency of the fund GBP

Securities lending data - as at 28/07/2025

Currently on loan in GBP (base currency) 215,840,265.81

Current percentage on loan (in % of the fund AuM) 9.82%

Collateral value (cash and securities) in  GBP (base currency) 228,439,547.93

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

Collateral data - as at 28/07/2025

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

AU000000CSL8 CSL ODSH CSL COM AU AUD AAA 913,241.23 445,994.79 0.20%

AU000000LLC3 LENDLEASE UNIT LENDLEASE COM AU AUD AAA 203,002.79 99,139.40 0.04%

AU000000PME8 PRO MEDICUS ODSH PRO MEDICUS COM AU AUD AAA 1,658,276.98 809,843.96 0.35%

AU000000WHC8 WHITEHAVEN COAL ODSH WHITEHAVEN COAL COM AU AUD AAA 6.65 3.25 0.00%

BE0003739530 UCB SA ODSH UCB SA COM BE EUR AA3 7,910,928.89 6,909,108.20 3.02%

BE0003764785 ACKERMANS ODSH ACKERMANS COM BE EUR AA3 439,711.99 384,027.94 0.17%

BE0974293251 A B I ODSH A B I COM BE EUR AA3 710,253.20 620,308.47 0.27%

CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 9,019,030.39 4,900,182.22 2.15%

CA56501R1064 MANULIFE FINANCI ODSH MANULIFE FINANCI COM CA CAD AAA 9,019,081.50 4,900,209.99 2.15%

CA6330671034 NATL BK CANADA ODSH NATL BK CANADA COM CA CAD AAA 9,019,081.66 4,900,210.08 2.15%

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 28/07/2025

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

CA7392391016 POWER CORP CA ODSH POWER CORP CA COM CA CAD AAA 6,852,358.58 3,722,995.07 1.63%

CA8667961053 SUN LIFE ODSH SUN LIFE COM CA CAD AAA 9,019,072.79 4,900,205.26 2.15%

CA8672241079 SUNCOR ENERGY ODSH SUNCOR ENERGY COM CA CAD AAA 852,226.77 463,028.32 0.20%

CH0025238863 KUEHNE UND NAGEL ODSH KUEHNE UND NAGEL COM CH CHF 8,790,149.20 8,215,092.71 3.60%

CNE1000001Z5 BANK OF CHINA ODSH BANK OF CHINA COM CN HKD 509,515.06 48,325.04 0.02%

CNE1000003G1 ICBC ODSH ICBC COM CN HKD 632,361.17 59,976.40 0.03%

DE0001030757 DEGV 1.800 08/15/53 GERMANY GOV DE EUR AAA 523,123.01 456,875.99 0.20%

DE0001102481 DEGV 08/15/50 GERMANY GOV DE EUR AAA 20.34 17.76 0.00%

DE0001141828 DEGV 10/10/25 GERMANY GOV DE EUR AAA 254,282.80 222,081.05 0.10%

DE0007030009 RHEINMETALL ODSH RHEINMETALL COM DE EUR AAA 7,910,595.00 6,908,816.59 3.02%

DE0007100000 MERCEDES BENZ GR ODSH MERCEDES BENZ GR COM DE EUR AAA 1,144,847.99 999,867.24 0.44%

DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 7,910,949.14 6,909,125.89 3.02%

DE0007236101 SIEMENS ODSH SIEMENS COM DE EUR AAA 616,667.79 538,574.49 0.24%

DE000BU27006 DEGV 2.400 11/15/30 GERMANY GOV DE EUR AAA 1,017,239.11 888,418.44 0.39%

DE000BU2Z023 DEGV 2.200 02/15/34 GERMANY GOV DE EUR AAA 2,092,446.35 1,827,464.06 0.80%

FI0009002422 OUTOKUMPU ODSH OUTOKUMPU COM FI EUR AA1 918,099.92 801,833.99 0.35%

FR0000120172 CARREFOUR ODSH CARREFOUR COM FR EUR AA2 25.92 22.64 0.00%

FR0000120578 SANOFI FR ODSH SANOFI FR COM FR EUR AA2 8,828,970.95 7,710,891.66 3.38%

GB0000536739 ORD GBP0.10 ASHTEAD GROUP CST GB GBP AA3 2,062,841.20 2,062,841.20 0.90%

GB0002875804 ORD 25P BRITISH AMERICAN TOBACCO CST GB GBP AA3 2,062,086.00 2,062,086.00 0.90%

GB0003718474 GAMES WORKSHOP ODSH GAMES WORKSHOP CST GB GBP AA3 2,004,444.00 2,004,444.00 0.88%

GB0004893086 UKT 4 1/4 06/07/32 UK TREASURY GIL GB GBP AA3 230,159.69 230,159.69 0.10%

GB0007188757 ORD GBP0.10(REGD) RIO TINTO CST GB GBP AA3 1,609,732.80 1,609,732.80 0.70%

GB0007669376 ORD GBP0.15 ST.JAMES PLACE CAP CST GB GBP AA3 4,444,137.66 4,444,137.66 1.95%

GB0031348658 ORD 25P BARCLAYS BANK PLC CST GB GBP AA3 4,189.01 4,189.01 0.00%

GB0032089863 ORD GBP0.50 NEXT PLC CST GB GBP AA3 2,684,359.90 2,684,359.90 1.18%

GB00B0SWJX34 ORD GBP5 LONDON STOCK EXCHANGE CST GB GBP AA3 4,900,208.50 4,900,208.50 2.15%

GB00B421JZ66 UKTI 0 1/2 03/22/50 UK TREASURY GIL GB GBP AA3 459.07 459.07 0.00%

GB00BYYMZX75 UKT 2 1/2 07/22/65 UK TREASURY GIL GB GBP AA3 920,639.99 920,639.99 0.40%

HK0388045442 HKEX ODSH HKEX COM HK HKD 8,585,786.93 814,320.38 0.36%

IE00BY7QL619 JOHNSON CNTRLS ODSH JOHNSON CNTRLS COM US USD AAA 831,271.20 618,896.77 0.27%

IT0000066123 BPER BANCA ODSH BPER BANCA COM IT EUR 7.84 6.85 0.00%

IT0001233417 A2A ODSH A2A COM IT EUR 2.19 1.91 0.00%

IT0003492391 DIASORIN ODSH DIASORIN COM IT EUR 111,495.99 97,376.41 0.04%

JP1103761QA5 JPGV 0.900 09/20/34 JAPAN GOV JP JPY A1 362,622,858.58 1,827,333.69 0.80%

JP1120231J51 JPGV 0.100 03/10/28 JAPAN GOV JP JPY A1 425,779,278.67 2,145,592.32 0.94%

JP1120241K56 JPGV 0.100 03/10/29 JAPAN GOV JP JPY A1 182,593,148.37 920,125.70 0.40%

JP1120281P52 JPGV 0.005 03/10/33 JAPAN GOV JP JPY A1 140,317,782.06 707,091.14 0.31%

JP1200931739 JPGV 2.000 03/20/27 JAPAN GOV JP JPY A1 425,830,568.43 2,145,850.78 0.94%



Collateral data - as at 28/07/2025

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

JP1201051891 JPGV 2.100 09/20/28 JAPAN GOV JP JPY A1 182,694,509.45 920,636.48 0.40%

JP1201091939 JPGV 1.900 03/20/29 JAPAN GOV JP JPY A1 181,432,217.01 914,275.52 0.40%

JP1201111968 JPGV 2.200 06/20/29 JAPAN GOV JP JPY A1 88,510,835.42 446,024.92 0.20%

JP1201131990 JPGV 2.100 09/20/29 JAPAN GOV JP JPY A1 425,862,015.80 2,146,009.25 0.94%

JP12011419C6 JPGV 2.100 12/20/29 JAPAN GOV JP JPY A1 176,247,944.80 888,150.87 0.39%

JP1201171A43 JPGV 2.100 03/20/30 JAPAN GOV JP JPY A1 425,860,654.48 2,146,002.39 0.94%

JP1201841P46 JPGV 1.100 03/20/43 JAPAN GOV JP JPY A1 425,832,413.96 2,145,860.08 0.94%

JP13000611B1 JPGV 2.400 11/20/31 JAPAN GOV JP JPY A1 19,452,517.12 98,025.37 0.04%

JP1300231675 JPGV 2.500 06/20/36 JAPAN GOV JP JPY A1 176,228,199.65 888,051.37 0.39%

JP1300231675 JPGV 2.500 06/20/36 JAPAN GOV JP JPY A1 425,841,522.52 2,145,905.98 0.94%

JP1300691M16 JPGV 0.700 12/20/50 JAPAN GOV JP JPY A1 245,812.21 1,238.70 0.00%

JP1400041B55 JPGV 2.200 03/20/51 JAPAN GOV JP JPY A1 1,644,457.30 8,286.77 0.00%

JP1400061D58 JPGV 1.900 03/20/53 JAPAN GOV JP JPY A1 362,603,798.06 1,827,237.64 0.80%

JP1743031R52 JPGV 08/04/25 JAPAN GOV JP JPY A1 220,353,412.50 1,110,407.70 0.49%

JP3116000005 ASAHI GROUP ODSH ASAHI GROUP COM JP JPY A1 2,706,899.07 13,640.64 0.01%

JP3122800000 AMADA ODSH AMADA COM JP JPY A1 2,907,849.12 14,653.27 0.01%

JP3137200006 ISUZU MOTORS ODSH ISUZU MOTORS COM JP JPY A1 976,249.74 4,919.53 0.00%

JP3166000004 EBARA ODSH EBARA COM JP JPY A1 9,145,948.65 46,088.38 0.02%

JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1 10,169,499.43 51,246.27 0.02%

JP3249600002 KYOCERA ODSH KYOCERA COM JP JPY A1 179,990,698.16 907,011.40 0.40%

JP3476480003 DAI-ICHILIFEHLDG ODSH DAI-ICHILIFEHLDG COM JP JPY A1 117,498.51 592.10 0.00%

JP3481800005 DAIKIN IND ODSH DAIKIN IND COM JP JPY A1 148,186,499.43 746,743.28 0.33%

JP3494600004 SCREEN HLDG ODSH SCREEN HLDG COM JP JPY A1 93,754,999.92 472,451.38 0.21%

JP3496400007 KDDI ODSH KDDI COM JP JPY A1 50,183,998.65 252,887.84 0.11%

JP3526600006 CHUBU ELEC ODSH CHUBU ELEC COM JP JPY A1 290,237,498.69 1,462,568.47 0.64%

JP3548600000 DISCO ODSH DISCO COM JP JPY A1 4,324,999.08 21,794.59 0.01%

JP3802300008 FAST RETAILING ODSH FAST RETAILING COM JP JPY A1 23,519,999.78 118,522.28 0.05%

JP3814000000 FUJIFILM ODSH FUJIFILM COM JP JPY A1 223,429,799.85 1,125,910.27 0.49%

JP3854600008 HONDA ODSH HONDA COM JP JPY A1 15,419,398.95 77,701.63 0.03%

KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 21,740,603.48 2,061,991.13 0.90%

NL0000395903 WOLTERS KLUWER ODSH WOLTERS KLUWER COM NL EUR AAA 7,910,955.80 6,909,131.70 3.02%

NL0009446418 NLGV 3.750 01/15/42 NETHERLANDS GOV NL EUR AAA 2,346,814.20 2,049,619.39 0.90%

NL0009538784 NXP SEMICONDTRS ODSH NXP SEMICONDTRS COM US USD AAA 1,090,771.64 812,099.65 0.36%

NL0010071189 NLGV 2.500 01/15/33 NETHERLANDS GOV NL EUR AAA 523,122.85 456,875.85 0.20%

NL0015000B11 NLGV 01/15/38 NETHERLANDS GOV NL EUR AAA 1,054,088.01 920,600.88 0.40%

NL0015001RG8 NLGV 3.250 01/15/44 NETHERLANDS GOV NL EUR AAA 1,017,117.25 888,312.01 0.39%

US00724F1012 ADOBE ODSH ADOBE COM US USD AAA 833,052.78 620,223.19 0.27%

US0079031078 AMD ODSH AMD COM US USD AAA 53,603.33 39,908.67 0.02%

US0231351067 AMAZON.COM ODSH AMAZON.COM COM US USD AAA 855,865.11 637,207.39 0.28%



Collateral data - as at 28/07/2025

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

US1011371077 BOSTON ODSH BOSTON COM US USD AAA 833,305.13 620,411.07 0.27%

US11135F1012 BROADCOM ODSH BROADCOM COM US USD AAA 1,076,857.97 801,740.66 0.35%

US1152361010 BROWN & BROWN ODSH BROWN & BROWN COM US USD AAA 1,090,865.76 812,169.72 0.36%

US12504L1098 CBRE GROUP ODSH CBRE GROUP COM US USD AAA 141,814.76 105,583.71 0.05%

US25278X1090 DIAMONDBACK ODSH DIAMONDBACK COM US USD AAA 7,225,004.81 5,379,149.62 2.35%

US26614N1028 DUPONT DE ODSH DUPONT DE COM US USD AAA 894,389.08 665,889.20 0.29%

US30212P3038 EXPEDIA GROUP ODSH EXPEDIA GROUP COM US USD AAA 6,147,000.08 4,576,555.17 2.00%

US30303M1027 META PLATFORMS ODSH META PLATFORMS COM US USD AAA 6,642,177.59 4,945,223.98 2.16%

US31428X1063 FEDEX ODSH FEDEX COM US USD AAA 556,684.80 414,462.12 0.18%

US3377381088 FISERV ODSH FISERV COM US USD AAA 364,164.92 271,127.51 0.12%

US34959E1091 FORTINET ODSH FORTINET COM US USD AAA 10,276,657.61 7,651,161.53 3.35%

US37045V1008 GM ODSH GM COM US USD AAA 16,549,247.40 12,321,220.56 5.39%

US38141G1040 GOLDMAN SACHS ODSH GOLDMAN SACHS COM US USD AAA 1,090,554.07 811,937.66 0.36%

US4165151048 HARTFORD INSUR ODSH HARTFORD INSUR COM US USD AAA 337,608.95 251,356.10 0.11%

US4461501045 HUNTINGTON BANC ODSH HUNTINGTON BANC COM US USD AAA 235.75 175.52 0.00%

US46120E6023 INTUITIVE ODSH INTUITIVE COM US USD AAA 5,950.32 4,430.12 0.00%

US6200763075 MOTOROLA ODSH MOTOROLA COM US USD AAA 16,549,903.99 12,321,709.41 5.39%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 27,768,848.47 20,674,420.93 9.05%

US7185461040 PHILLIPS 66 ODSH PHILLIPS 66 COM US USD AAA 522,749.51 389,196.67 0.17%

US78409V1044 S&P GLOBAL ODSH S&P GLOBAL COM US USD AAA 832,917.15 620,122.21 0.27%

US8085131055 CHARLES SCHWAB ODSH CHARLES SCHWAB COM US USD AAA 1,057,274.57 787,160.46 0.34%

US87612G1013 TARGA RES ODSH TARGA RES COM US USD AAA 1,448,172.00 1,078,190.82 0.47%

US88160R1014 TESLA ODSH TESLA COM US USD AAA 16,549,849.77 12,321,669.04 5.39%

US912810QL52 UST 4.250 11/15/40 US TREASURY GOV US USD AAA 1,193,105.84 888,289.35 0.39%

US912810QQ40 UST 4.375 05/15/41 US TREASURY GOV US USD AAA 296,499.88 220,749.64 0.10%

US912810SD19 UST 3.000 08/15/48 US TREASURY GOV US USD AAA 1,214,135.10 903,946.02 0.40%

US912810TH14 UST 3.250 05/15/42 US TREASURY GOV US USD AAA 309,165.19 230,179.20 0.10%

US912810UC08 UST 4.250 08/15/54 US TREASURY GOV US USD AAA 1,083,306.59 806,541.78 0.35%

US912810UE63 UST 4.500 11/15/54 US TREASURY GOV US USD AAA 2,454,566.71 1,827,470.28 0.80%

US91282CKV27 UST 4.625 06/15/27 US TREASURY GOV US USD AAA 613,636.06 456,863.39 0.20%

Unknown Company Description UNK EUR 44,810.24 39,135.58 0.02%

Total: 228,439,547.93 100.00%



Counterparts

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

No. Major Name Market Value

1 BARCLAYS CAPITAL SECURITIES LIMIT 82,794,644.96

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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