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Summary of policy

% limit on maximum percentage of book on loan

25%

Revenue Split

75/25*

Name of the Fund

SSTL - HITIF - PACIFIC INDEX FUND

Replication Mode

Physical replication

ISIN Code GB00B80QGT40
Total net assets (AuM) 713,879,221
Reference currency of the fund GBP

* 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

Securities lending data - as at 18/06/2025

Currently on loan in GBP (base currency)

50,331,692.95

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

7.05%

Collateral value (cash and securities) in GBP (base currency)

53,528,077.61

Collateral value (cash and securities) in % of loan

106%

Securities lending statistics

12-month average on loan in GBP (base currency)

80,201,755.14

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

10.67%

12-month maximum on loan in GBP

120,998,004.44

12-month maximum on loan as a % of the fund AuM 15.66%
Gross Return for the fund over the last 12 months in (base currency fund) 729,802.98
Gross Return for the fund over the last 12 months in % of the fund AuM 0.0971%

Collateral data - as at 18/06/2025

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

AUO000000CGF5 CHALLENGER LTD ODSH CHALLENGER LTD COM AU AUD AAA 13,708.35 6,603.73 0.01%
BE0000356650 BEGV 2.750 04/22/39 BELGIUM GOV BE EUR AA3 3,028,709.49 2,583,671.99 4.83%
BE0974320526 UM ODSH UM COM BE EUR AA3 14,303.51 12,201.76 0.02%
DE0001108785 DEGV PO STR 08/15/25 GERMANY GOV DE EUR AAA 193,472.47 165,043.69 0.31%
DE0001135176 DEGV 5.500 01/04/31 GERMANY GOV DE EUR AAA 2,271,917.71 1,938,082.93 3.62%
DE0001141828 DEGV 10/10/25 GERMANY GOV DE EUR AAA 623,383.16 531,783.46 0.99%
DE0005439004 CONTINENT ODSH CONTINENT COM DE EUR AAA 913,045.66 778,883.05 1.46%
DEOOOAODY9PTO MTU AERO ENGINES ODSH MTU AERO ENGINES COM DE EUR AAA 954,299.49 814,075.06 1.52%
DEOOOATEWWWO ADIDAS ODSH ADIDAS COM DE EUR AAA 1,561,630.03 1,332,164.67 2.49%
ES0177542018 ORD EURO0.5 (CREST LINE) INTERNATIONAL CONSOLIDATED AIRLINES CST GB GBP AA3 1,318,600.14 1,318,600.14 2.46%




Collateral data - as at 18/06/2025

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

FR0000120578 SANOFI FR ODSH SANOFI FR COM FR EUR AA2 947,265.39 808,074.55 1.51%
FR0000121014 LVMH ODSH LVMH COM FR EUR AA2 1,195,516.49 1,019,847.72 1.91%
FR0006174348 BUREAU VERITAS ODSH BUREAU VERITAS COM FR EUR AA2 195,198.99 166,516.52 0.31%
GB0003718474 GAMES WORKSHOP ODSH GAMES WORKSHOP CST GB GBP AA3 58,676.20 58,676.20 0.11%
GB0005576813 ORD GBPO0.10 GALIFORM PLC CST GB GBP AA3 392,411.25 392,411.25 0.73%
GB0007188757 ORD GBPO0.10(REGD) RIO TINTO CST GB GBP AA3 221,682.82 221,682.82 0.41%
GB0009895292 ORD USDO0.25 ASTRAZENECA CST GB GBP AA3 587,796.06 587,796.06 1.10%
GB00OB1L6W962 UKTI 1 1/8 11/22/37 UK TREASURY GIL GB GBP AA3 1,640,989.85 1,640,989.85 3.07%
GB00B6460505 UKT 4 1/4 12/07/40 UK TREASURY GIL GB GBP AA3 592,534.67 592,534.67 1.11%
GB00BLGZ9862 TESCO ODSH TESCO CST GB GBP AA3 965,182.81 965,182.81 1.80%
GB00OBT7J0027 UKT 4 A, 03/07/35 Corp UK TREASURY GIL GB GBP AA3 2,583,671.99 2,583,671.99 4.83%
GB0OOBTK05J60 ANGLO AMERCN ODSH ANGLO AMERCN CST GB GBP AA3 548,871.94 548,871.94 1.03%
GBOOBVYVFW23 AUTO TRADER ODSH AUTO TRADER CST GB GBP AA3 587,561.24 587,561.24 1.10%
GB0OOBYMWG366 UKTI 0 1/8 03/22/46 UK TREASURY GIL GB GBP AA3 645,917.99 645,917.99 1.21%
GB0OOBYT1DJ19 INTERMEDIATE CAP ODSH INTERMEDIATE CAP CST GB GBP AA3 259,732.33 259,732.33 0.49%
IT0003242622 TERNA ODSH TERNA COM IT EUR 8,815.85 7,520.45 0.01%
JP1024541PB7 JPGV 0.100 11/01/25 JAPAN GOV JP JPY A1l 15,480,855.67 78,908.27 0.15%
JP1051681Q54 JPGV 0.600 03/20/29 JAPAN GOV JP JPY A1l 61,665,527.69 314,318.55 0.59%
JP1103651N11 JPGV 0.100 12/20/31 JAPAN GOV JP JPY A1l 61,665,666.98 314,319.26 0.59%
JP1103761QA5 JPGV 0.900 09/20/34 JAPAN GOV JP JPY A1l 510,119,468.11 2,600,156.32 4.86%
JP1103771R12 JPGV 1.200 12/20/34 JAPAN GOV JP JPY A1l 29,963,287.07 1562,727.42 0.29%
JP1201651J76 JPGV 0.500 06/20/38 JAPAN GOV JP JPY A1l 109,713,332.39 559,225.50 1.04%
JP1201811N77 JPGV 0.900 06/20/42 JAPAN GOV JP JPY A1l 61,658,376.63 314,282.10 0.59%
JP1300211610 JPGV 2.300 12/20/35 JAPAN GOV JP JPY A1l 5,698,798.40 29,047.64 0.05%
JP1300371C98 JPGV 1.900 09/20/42 JAPAN GOV JP JPY A1l 322,085,983.09 1,641,721.12 3.07%
JP1300411DC2 JPGV 1.700 12/20/43 JAPAN GOV JP JPY A1l 27,596,284.74 140,662.45 0.26%
JP1300671L78 JPGV 0.600 06/20/50 JAPAN GOV JP JPY A1l 3,850,931.09 19,628.78 0.04%
JP1300761NA3 JPGV 1.400 09/20/52 JAPAN GOV JP JPY A1l 61,664,648.77 314,314.07 0.59%
JP1300861R49 JPGV 2.400 03/20/55 JAPAN GOV JP JPY A1l 61,661,517.60 314,298.11 0.59%
JP1400051C51 JPGV 2.000 03/20/52 JAPAN GOV JP JPY A1l 561,460.63 2,861.85 0.01%
JP1400081F45 JPGV 1.400 03/20/55 JAPAN GOV JP JPY A1l 506,850,773.95 2,583,495.29 4.83%
JP1400121K57 JPGV 0.500 03/20/59 JAPAN GOV JP JPY A1l 4,921,071.89 25,083.45 0.05%
JP1400141M51 JPGV 0.700 03/20/61 JAPAN GOV JP JPY A1l 61,646,968.30 314,223.95 0.59%
JP3119600009 AJINOMOTO ODSH AJINOMOTO COM JP JPY A1l 46,512,498.24 237,081.26 0.44%
JP3122800000 AMADA ODSH AMADA COM JP JPY A1l 3,656,398.92 18,637.22 0.03%
JP3134800006 IHI ODSH IHI COM JP JPY A1l 1,574,999.23 8,028.01 0.01%
JP3165000005 SOMPO HOLDINGS ODSH SOMPO HOLDINGS COM JP JPY A1l 53,502,398.09 272,709.84 0.51%
JP3200450009 ORIX ODSH ORIX COM JP JPY A1l 618,398.31 3,152.07 0.01%
JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1l 54,572,399.59 278,163.80 0.52%




Collateral data - as at 18/06/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
JP3481800005 DAIKIN IND ODSH DAIKIN IND COM JP JPY A1l 8,109,999.93 41,337.90 0.08%
JP3519400000 CHUGAI PHARM ODSH CHUGAI PHARM COM JP JPY A1l 1,459,999.71 7,441.84 0.01%
JP3788600009 HITACHI ODSH HITACHI COM JP JPY A1l 46,036,198.90 234,653.49 0.44%
JP3789000001 KANADEVIA ODSH KANADEVIA COM JP JPY A1l 1,643,898.49 8,379.20 0.02%
JP3818000006 FUJITSU ODSH FUJITSU COM JP JPY A1l 43,325,598.78 220,837.15 0.41%
JP3854600008 HONDA ODSH HONDA COM JP JPY A1l 18,219,598.96 92,868.06 0.17%
JP3942400007 ASTELLAS PHARMA ODSH ASTELLAS PHARMA COM JP JPY A1l 35,189,998.29 179,368.76 0.34%
KYG3066L1014 ENN ENERGY ODSH ENN ENERGY COM HK HKD 182,019.52 17,160.24 0.03%
KYG3777B1032 GEELY AUTOMOBILE ODSH GEELY AUTOMOBILE COM HK HKD 43,427.07 4,094.17 0.01%
KYG4402L1510 HENGAN INTL GRP ODSH HENGAN INTL GRP COM HK HKD 21.96 2.07 0.00%
KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 18,212,307.82 1,717,000.28 3.21%
NL0000102234 NLGV 4.000 01/15/37 NETHERLANDS GOV NL EUR AAA 757,177.09 645,917.76 1.21%
NL0000102317 NLGV 5.500 01/15/28 NETHERLANDS GOV NL EUR AAA 191,849.44 163,659.15 0.31%
NL0009446418 NLGV 3.750 01/15/42 NETHERLANDS GOV NL EUR AAA 3,048,905.99 2,600,900.82 4.86%
NL0012818504 NLGV 0.750 07/15/28 NETHERLANDS GOV NL EUR AAA 15,762.47 13,446.34 0.03%
US02079K3059 ALPHABET ODSH ALPHABET COM us uUsD AAA 794,062.35 587,650.21 1.10%
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us uUsD AAA 1,635,209.84 1,210,146.04 2.26%
US0268747849 AlG ODSH AIG COM us uUsD AAA 3,031.91 2,243.78 0.00%
US0320951017 AMPHENOL ODSH AMPHENOL COM us uUsD AAA 1,948.80 1,442.22 0.00%
US0378331005 APPLE ODSH APPLE COM us uUsD AAA 1,635,159.11 1,210,108.50 2.26%
US0846707026 BERKSHIRE ODSH BERKSHIRE COM us uUsD AAA 1,635,129.36 1,210,086.48 2.26%
US1101221083 BRISTOL-MYERS ODSH BRISTOL-MYERS COM us uUsD AAA 1,635,197.05 1,210,136.58 2.26%
US1264081035 CSX ODSH CSX COM us usD AAA 1,090,634.59 807,130.13 1.51%
US64110L1061 NETFLIX ODSH NETFLIX COM us usD AAA 789,773.48 584,476.21 1.09%
US67066G1040 NVIDIA ODSH NVIDIA COM us usD AAA 306,399.11 226,752.35 0.42%
US74762E1029 QUANTA SERVICES ODSH QUANTA SERVICES COM us usD AAA 1,634,948.57 1,209,952.69 2.26%
US7591EP1005 REGIONS FINCL ODSH REGIONS FINCL COM us usD AAA 333,417.65 246,747.57 0.46%
US79466L.3024 SALESFORCE ODSH SALESFORCE COM us usD AAA 85,659.74 63,392.96 0.12%
US912810RD28 UST 3.750 11/15/43 US TREASURY GOV us usD AAA 2,218,598.82 1,641,886.27 3.07%
US912810SY55 UST 2.250 05/15/41 US TREASURY GOV us usD AAA 2,218,049.30 1,641,479.59 3.07%
US912828R366 UST 1.625 05/15/26 US TREASURY GOV us usD AAA 46,989.93 34,775.16 0.06%
US91282CHC82 UST 3.375 05/15/33 US TREASURY GOV us usD AAA 287,373.51 212,672.35 0.40%
US91282CJF95 UST 4.875 10/31/28 US TREASURY GOV us usD AAA 1,251,359.30 926,075.34 1.73%
US91282CKWO00 UST 4.250 06/30/31 US TREASURY GOV us usD AAA 2,218,238.43 1,641,619.56 3.07%
US91282CLW90 UST 4.250 11/15/34 US TREASURY GOV us usD AAA 223,987.19 165,762.95 0.31%
US91282CLW90 UST 4.250 11/15/34 US TREASURY GOV us usD AAA 2,217,844.78 1,641,328.24 3.07%
Total: 53,528,077.61 100.00%
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Counterparts

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

No. | Major Name Market Value

Top 5 borrowers in last Month

No. | Counterparty

Market Value

1 | MERRILL LYNCH INTERNATIONAL (PARENT)

18,525,951.89

UBS AG

2 | JP MORGAN SECS PLC (PARENT) 18,522,443.00
3 | GOLDMAN SACHS INTERNATIONAL (PARENT) 10,835,664.98
4 | BARCLAYS CAPITAL SECURITIES LIMITED (PARENT) 5,839,834.46
5

2,589,983.45
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