4X) Hsec

Securities Lending Report
SSTL - HITIF - PACIFIC INDEX FUND
Report as at 09/09/2025

Summary of policy

% limit on maximum percentage of book on loan

30%

Revenue Split

75/25*

Name of the Fund

SSTL - HITIF - PACIFIC INDEX FUND

Replication Mode

Physical replication

ISIN Code GB00B80QGT40
Total net assets (AuM) 754,820,331
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 09/09/2025

Currently on loan in GBP (base currency)

55,507,064.71

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

7.35%

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

59,518,137.99

Collateral value (cash and securities) in % of loan

107%

Securities lending statistics

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

70,816,048.84

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

9.48%

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) 661,854.00
Gross Return for the fund over the last 12 months in % of the fund AuM 0.0886%

Collateral data - as at 09/09/2025

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

AU000000BOQS8 BOQ ODSH BOQ COM AU AUD AAA 28,462.58 13,846.70 0.02%
AUOOOOOONSTS8 NORTHERN STAR ODSH NORTHERN STAR COM AU AUD AAA 1,023,738.60 498,036.34 0.84%
AU000000TLS2 TELSTRA GROUP ODSH TELSTRA GROUP COM AU AUD AAA 952,962.00 463,604.39 0.78%
CH0012032048 ROCHE HLDG PART ROCHE HLDG COM CH CHF 8,373.09 7,793.27 0.01%
CNE1000001Z5 BANK OF CHINA ODSH BANK OF CHINA COM CN HKD 67,214.95 6,373.29 0.01%
DE0001102598 DEGV 1.000 05/15/38 GERMANY GOV DE EUR AAA 930,505.02 807,449.69 1.36%
DE0001108504 DEGV PO STR 07/04/39 GERMANY GOV DE EUR AAA 2,388,453.20 2,072,590.42 3.48%
DEO0001108595 DEGV PO STR 07/04/42 GERMANY GOV DE EUR AAA 596,391.07 517,520.89 0.87%
DEO00BU2D004 DEGV 2.500 08/15/54 GERMANY GOV DE EUR AAA 7,262.07 6,301.69 0.01%
DE000BU27031 DEGV 2.600 08/15/34 GERMANY GOV DE EUR AAA 3,722,017.37 3,229,796.40 5.43%




Collateral data - as at 09/09/2025

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

FR0010773192 FRGV 4.500 04/25/41 FRANCE GOV FR EUR AA2 777,347.69 674,546.76 1.13%
FRO014000HF4 FRGV 3.250 05/25/55 FRANCE GOV FR EUR AA2 14.76 12.81 0.00%
GB0031348658 ORD 25P BARCLAYS BANK PLC CST GB GBP AA3 480,037.54 480,037.54 0.81%
GB00B3MYD345 UKTI 0 5/8 11/22/42 UK TREASURY GIL GB GBP AA3 1,432,342.37 1,432,342.37 2.41%
GB00B63H8491 ROLLS ROYCE ODSH ROLLS ROYCE CST GB GBP AA3 12,880.57 12,880.57 0.02%
GB0OBLH38265 UKTI 0 1/8 03/22/39 UK Treasury GIL GB GBP AA3 808,112.10 808,112.10 1.36%
GBOOBNNGP775 UKT 07/8 01/31/46 UK Treasury GIL GB GBP AA3 211,384.09 211,384.09 0.36%
GBOOBPJJKP77 UKT 43/4 10/22/43 UK Treasury GIL GB GBP AA3 673,764.60 673,764.60 1.13%
GB0OOBTK05J60 ANGLO AMERCN ODSH ANGLO AMERCN CST GB GBP AA3 33,628.59 33,628.59 0.06%
IT0003242622 TERNA ODSH TERNA COM IT EUR 772,284.49 670,153.15 1.13%
JP1024651QA4 JPGV 0.400 10/01/26 JAPAN GOV JP JPY A1l 17,828,763.78 89,153.18 0.15%
JP1024681R19 JPGV 0.600 01/01/27 JAPAN GOV JP JPY A1l 11,180,175.96 55,906.75 0.09%
JP1024691R25 JPGV 0.700 02/01/27 JAPAN GOV JP JPY A1l 17,837,236.89 89,195.55 0.15%
JP1051671Q49 JPGV 0.400 03/20/29 JAPAN GOV JP JPY A1l 311,709,385.08 1,558,710.59 2.62%
JP1051751R17 JPGV 0.900 12/20/29 JAPAN GOV JP JPY A1l 17,820,826.62 89,113.49 0.15%
JP1051771R39 JPGV 1.100 12/20/29 JAPAN GOV JP JPY A1l 17,783,990.48 88,929.29 0.15%
JP1103761QA5 JPGV 0.900 09/20/34 JAPAN GOV JP JPY A1l 167,694,004.28 838,558.07 1.41%
JP1103771R12 JPGV 1.200 12/20/34 JAPAN GOV JP JPY A1l 32,777,967.95 163,907.05 0.28%
JP1201641J38 JPGV 0.500 03/20/38 JAPAN GOV JP JPY A1l 9,729,672.28 48,653.47 0.08%
JP1201901QAS8 JPGV 1.800 09/20/44 JAPAN GOV JP JPY A1l 247,090,574.77 1,235,582.61 2.08%
JP1201911R15 JPGV 2.000 12/20/44 JAPAN GOV JP JPY A1l 17,797,049.11 88,994.59 0.15%
JP13003119A4 JPGV 2.200 09/20/39 JAPAN GOV JP JPY A1l 275,878,197.75 1,379,5635.84 2.32%
JP1400041B55 JPGV 2.200 03/20/51 JAPAN GOV JP JPY A1l 3,144,957.74 15,726.44 0.03%
JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1l 99,522,499.04 497,664.75 0.84%
JP3249600002 KYOCERA ODSH KYOCERA COM JP JPY A1l 202,048.78 1,010.35 0.00%
JP3734800000 NIDEC ODSH NIDEC COM JP JPY A1l 986,598.40 4,933.51 0.01%
KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 13,078,592.86 1,240,106.09 2.08%
NL0000102234 NLGV 4.000 01/15/37 NETHERLANDS GOV NL EUR AAA 94,914.30 82,362.29 0.14%
NL0009446418 NLGV 3.750 01/15/42 NETHERLANDS GOV NL EUR AAA 508,545.73 441,292.72 0.74%
NL0010801007 IMCD ODSH IMCD COM NL EUR AAA 2,580,143.82 2,238,930.77 3.76%
NLO015001RG8 NLGV 3.250 01/15/44 NETHERLANDS GOV NL EUR AAA 3,722,021.38 3,229,799.88 5.43%
NL0015001XZ6 NLGV 2.500 07/15/34 NETHERLANDS GOV NL EUR AAA 930,505.37 807,449.99 1.36%
NLO015002F72 NLGV 2.500 07/15/35 NETHERLANDS GOV NL EUR AAA 2,388,676.87 2,072,784.51 3.48%
NL0015435975 DAVIDE CAMP MIL ODSH DAVIDE CAMP MIL COM IT EUR 3,291,002.58 2,855,781.48 4.80%
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us usD AAA 1,136,748.80 839,889.76 1.41%
US0378331005 APPLE ODSH APPLE COM us usD AAA 1,135,877.00 839,245.63 1.41%
US1011371077 BOSTON ODSH BOSTON COM us uUsD AAA 499,498.65 369,055.86 0.62%
US11135F1012 BROADCOM ODSH BROADCOM COM us uUsD AAA 1,382.59 1,021.53 0.00%
US1651677353 EXPAND ENERGY ODSH EXPAND ENERGY COM us uUsD AAA 4,137,140.39 3,056,736.78 5.14%




Collateral data - as at 09/09/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
US17275R1023 CISCO SYSTEMS ODSH CISCO SYSTEMS COM us usD AAA 46,615.35 34,441.87 0.06%
US2193501051 CORNING ODSH CORNING COM us usD AAA 890,547.44 657,983.26 1.11%
US30231G1022 EXXON MOBIL ODSH EXXON MOBIL COM us usD AAA 1,136,727.79 839,874.24 1.41%
US3755581036 GILEAD SCIENCES ODSH GILEAD SCIENCES COM us usD AAA 1,136,782.79 839,914.88 1.41%
US4448591028 HUMANA DE ODSH HUMANA DE COM us usD AAA 1,136,611.56 839,788.36 1.41%
US45168D1046 IDEXX LABS ODSH IDEXX LABS COM us usD AAA 1,136,577.03 839,762.85 1.41%
US4581401001 INTEL ODSH INTEL COM us usD AAA 881.27 651.13 0.00%
US4612021034 INTUIT ODSH INTUIT COM us usD AAA 1,136,482.56 839,693.05 1.41%
US5324571083 LILLY ODSH LILLY COM us usD AAA 622,673.51 460,063.92 0.77%
US5486611073 LOWE S ODSH LOWE S COM us usD AAA 56,515.13 41,756.35 0.07%
US5949181045 MICROSOFT ODSH MICROSOFT COM us usD AAA 879,323.00 649,690.05 1.09%
US67066G1040 NVIDIA ODSH NVIDIA COM us usD AAA 2,053,886.90 1,517,519.60 2.55%
US70450Y1038 PAYPAL HLDG ODSH PAYPAL HLDG COM us uUsD AAA 106,361.99 78,585.83 0.13%
US7134481081 PEPSICO ODSH PEPSICO COM us uUsD AAA 202,361.88 149,515.59 0.25%
US7475251036 QUALCOMM ODSH QUALCOMM COM us uUsD AAA 13,299.91 9,826.67 0.02%
UsS912810QD37 UST 4.375 11/15/39 US TREASURY GOV us uUsD AAA 2,365,022.40 1,747,402.86 2.94%
US912810RS96 UST 2.500 05/15/46 US TREASURY GOV us uUsD AAA 445,826.66 329,400.17 0.55%
US912810RY64 UST 2.750 08/15/47 US TREASURY GOV us uUsD AAA 111,334.82 82,260.02 0.14%
US912810SP49 UST 1.375 08/15/50 US TREASURY GOV us uUsD AAA 50.62 37.40 0.00%
US912810ST60 UST 1.375 11/15/40 US TREASURY GOV us uUsD AAA 1,938,513.88 1,432,275.95 2.41%
Us912810TQ13 UST 3.875 02/15/43 US TREASURY GOV us uUsD AAA 1,092,831.90 807,441.65 1.36%
US912810UC08 UST 4.250 08/15/54 US TREASURY GOV us uUsD AAA 285,225.80 210,739.81 0.35%
US9128283F58 UST 2.250 11/15/27 US TREASURY GOV us usD AAA 1,938,664.42 1,432,387.17 2.41%
US91282CAL54 UST 0.375 09/30/27 US TREASURY GOV us usD AAA 912,706.32 674,355.40 1.13%
US91282CFV81 UST 4.125 11/15/32 US TREASURY GOV us usD AAA 591,748.67 437,215.02 0.73%
US91282CGQ87 UST 4.000 02/28/30 US TREASURY GOV us usD AAA 4,371,324.68 3,229,764.44 5.43%
US91282CHA27 UST 3.500 04/30/28 US TREASURY GOV us usD AAA 300.26 221.85 0.00%
US91282CHX20 UST 4.375 08/31/28 US TREASURY GOV us usD AAA 1,938,655.14 1,432,380.32 2.41%
US91282CKU44 UST 4.625 05/31/31 US TREASURY GOV us usD AAA 1,937,125.00 1,431,249.77 2.40%
US91282CLD10 UST 4.125 07/31/31 US TREASURY GOV us usD AAA 1,938,008.14 1,431,902.28 2.41%
US9311421039 WALMART ODSH WALMART COM us usD AAA 135,111.87 99,827.75 0.17%
Total: 59,518,137.99 100.00%
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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)

14,844,212.96

2 | GOLDMAN SACHS INTERNATIONAL (PARENT) 10,797,995.88
3 | JP MORGAN SECS PLC (PARENT) 9,935,099.82
4 | BARCLAYS CAPITAL SECURITIES LIMITED (PARENT) 8,808,128.49
5 | HSBC BANK PLC (PARENT) 4,008,760.80




	Report 1

