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Securities Lending Report
SSTL - HITIF - PACIFIC INDEX FUND
Report as at 24/07/2025

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) 739,314,497
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 24/07/2025

Currently on loan in GBP (base currency)

48,088,387.47

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

6.50%

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

51,317,088.24

Collateral value (cash and securities) in % of loan

107%

Securities lending statistics

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

76,833,322.81

12-month average on loan as a % of the fund AuM 10.27%

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) 700,003.86

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0936%

Collateral data - as at 24/07/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
AUO00000ANZ3 ANZ GROUP ODSH ANZ GROUP COM AU AUD AAA 319,192.34 0.62%
AU000000TCL6 TRANSURBAN UNIT TRANSURBAN COM AU AUD AAA 2,943,689.13 1,429,773.48 2.79%
AU000000TWE9 TREASURY WINE ODSH TREASURY WINE COM AU AUD AAA 469,482.59 0.91%
BE0000333428 BEGV 3.000 06/22/34 BELGIUM GOV BE EUR AA3 520,044.00 1.01%
BE0000350596 BEGV 0.400 06/22/40 BELGIUM GOV BE EUR AA3 382.81 0.00%
BE0000354630 BEGV 0.350 06/22/32 BELGIUM GOV BE EUR AA3 316,847.99 0.62%
BE0000356650 BEGV 2.750 04/22/39 BELGIUM GOV BE EUR AA3 2,403,841.51 2,080,077.45 4.05%
BMGO0112X1056 AEGON BM ODSH AEGON BM COM NL EUR AAA 1,602,063.18 1,386,287.53 2.70%
CA0641491075 BANK NOVA ODSH BANK NOVA COM CA CAD AAA 2,971.19 0.01%
CA135087Q236 CAGV 2.750 06/01/33 CANADA GOV CA CAD AAA 229,419.76 0.45%




Collateral data - as at 24/07/2025

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

CA2908761018 EMERA ODSH EMERA COM CA CAD AAA 907,758.71 491,623.77 0.96%
CA33767E2024 FIRSTSERVICE ODSH FIRSTSERVICE REI CA CAD AAA 535,461.18 289,994.95 0.57%
CA8667961053 SUN LIFE ODSH SUN LIFE COM CA CAD AAA 85.10 46.09 0.00%
CA8672241079 SUNCOR ENERGY ODSH SUNCOR ENERGY COM CA CAD AAA 1,888,114.35 1,022,564.57 1.99%
CNE1000001Z5 BANK OF CHINA ODSH BANK OF CHINA COM CN HKD 13,906,034.43 1,306,344.24 2.55%
DE0001102481 DEGV 08/15/50 GERMANY GOV DE EUR AAA 1,012,417.27 876,058.73 1.71%
DE0001102572 DEGV 08/15/52 GERMANY GOV DE EUR AAA 1,081,791.82 936,089.49 1.82%
DE0001135275 DEGV 4.000 01/04/37 GERMANY GOV DE EUR AAA 2,403,955.38 2,080,175.99 4.05%
DE0001135325 DEGV 4.250 07/04/39 GERMANY GOV DE EUR AAA 600,988.84 520,043.99 1.01%
DE0001135432 DEGV 3.250 07/04/42 GERMANY GOV DE EUR AAA 0.00 0.00 0.00%
DE0005810055 DEUTSCHE BOERSE ODSH DEUTSCHE BOERSE COM DE EUR AAA 16,101.39 13,932.76 0.03%
DE000BU22080 DEGV 2.200 03/11/27 GERMANY GOV DE EUR AAA 11,067.60 9,576.95 0.02%
DEO00BU27006 DEGV 2.400 11/15/30 GERMANY GOV DE EUR AAA 153,620.54 132,929.99 0.26%
DEO00BU2Z007 DEGV 2.300 02/15/33 GERMANY GOV DE EUR AAA 10,866.26 9,402.73 0.02%
FR0000186413 FRGV 3.400 07/25/29 FRANCE GOV FR EUR AA2 366,164.69 316,847.39 0.62%
FR0010870956 FRGV 4.000 04/25/60 FRANCE GOV FR EUR AA2 91,541.42 79,212.06 0.15%
FR0014009062 FRGV 1.250 05/25/38 FRANCE GOV FR EUR AA2 600,989.15 520,044.26 1.01%
FR001400BKZ3 FRGV 2.000 11/25/32 FRANCE GOV FR EUR AA2 2,403,954.76 2,080,175.45 4.05%
GB0000536739 ORD GBP0.10 ASHTEAD GROUP CST GB GBP AA3 596,536.74 596,536.74 1.16%
GB0002374006 ORD 28 101/108P DIAGEO CST GB GBP AA3 596,560.50 596,560.50 1.16%
GB0003718474 GAMES WORKSHOP ODSH GAMES WORKSHOP CST GB GBP AA3 290,641.10 290,641.10 0.57%
GB0007980591 ORD USDO0.25 BP PLC CST GB GBP AA3 1,876,776.22 1,876,776.22 3.66%
GB0008706128 ORD GBPO0.25 LLOYDS BANKING GROUP CST GB GBP AA3 596,567.90 596,567.90 1.16%
GB0009895292 ORD USDO0.25 ASTRAZENECA CST GB GBP AA3 596,463.12 596,463.12 1.16%
GB0OB10RZP78 ORD SHARES OF 3 1/9 PENCE UNILEVER PLC CST GB GBP AA3 199,002.65 199,002.65 0.39%
GB00OB1L6W962 UKTI 1 1/8 11/22/37 UK TREASURY GIL GB GBP AA3 1,612,071.18 1,612,071.18 3.14%
GB00B3D4VD98 UKTI 1 1/4 11/22/32 UK TREASURY GIL GB GBP AA3 630,335.48 630,335.48 1.23%
GB0OB3LZBF68 UKTI 0 5/8 03/22/40 UK TREASURY GIL GB GBP AA3 157,583.99 157,583.99 0.31%
GB00B3MYD345 UKTI 0 5/8 11/22/42 UK TREASURY GIL GB GBP AA3 1,612,794.87 1,612,794.87 3.14%
GBOOBMF9LJ15 UKTI 0 3/4 11/22/33 UK Treasury GIL GB GBP AA3 910,296.41 910,296.41 1.77%
GBOOBZ1NTB69 UKTI 0 1/8 08/10/28 UK TREASURY GIL GB GBP AA3 316,847.99 316,847.99 0.62%
GBOOBZ1NTB69 UKTI 0 1/8 08/10/28 UK TREASURY GIL GB GBP AA3 1,612,924.66 1,612,924.66 3.14%
HK0669013440 TTI ODSH TTI COM HK HKD 68,296.19 6,415.80 0.01%
IT0003492391 DIASORIN ODSH DIASORIN COM IT EUR 171,214.47 148,154.26 0.29%
IT0005239360 UNI CREDIT ODSH UNI CREDIT COM IT EUR 1,213,610.97 1,050,154.43 2.05%
JP1051671Q49 JPGV 0.400 03/20/29 JAPAN GOV JP JPY A1l 199,724,137.09 1,005,899.12 1.96%
JP1051711Q82 JPGV 0.400 06/20/29 JAPAN GOV JP JPY A1l 320,216,899.08 1,612,753.98 3.14%
JP1051771R39 JPGV 1.100 12/20/29 JAPAN GOV JP JPY A1l 62,877,557.70 316,679.20 0.62%
JP1103761QA5 JPGV 0.900 09/20/34 JAPAN GOV JP JPY A1l 107,076,248.09 539,283.36 1.05%




Collateral data - as at 24/07/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
JP1201251B37 JPGV 2.200 03/20/31 JAPAN GOV JP JPY A1l 204,568,296.49 1,030,296.45 2.01%
JP1201551FCO JPGV 1.000 12/20/35 JAPAN GOV JP JPY A1l 204,764,033.86 1,031,282.27 2.01%
JP1201641J38 JPGV 0.500 03/20/38 JAPAN GOV JP JPY A1l 62,891,402.79 316,748.93 0.62%
JP1300261748 JPGV 2.400 03/20/37 JAPAN GOV JP JPY A1l 320,256,607.66 1,612,953.97 3.14%
JP1400061D58 JPGV 1.900 03/20/53 JAPAN GOV JP JPY A1l 243,646,161.95 1,227,109.87 2.39%
JP1400131L54 JPGV 0.500 03/20/60 JAPAN GOV JP JPY A1l 18,352,666.81 92,432.15 0.18%
JP1400161P53 JPGV 1.300 03/20/63 JAPAN GOV JP JPY A1l 62,888,358.97 316,733.60 0.62%
JP3116000005 ASAHI GROUP ODSH ASAHI GROUP COM JP JPY A1l 1,569,198.91 7,903.18 0.02%
JP3205800000 KAO ODSH KAO COM JP JPY A1l 11,643,299.95 58,640.81 0.11%
JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1l 57,441,698.89 289,301.81 0.56%
JP3242800005 CANON ODSH CANON COM JP JPY A1l 424,698.59 2,138.97 0.00%
JP3249600002 KYOCERA ODSH KYOCERA COM JP JPY A1l 9,405,198.33 47,368.74 0.09%
JP3258000003 KIRIN HOLDINGS ODSH KIRIN HOLDINGS COM JP JPY A1l 11,850,148.34 59,682.59 0.12%
JP3294460005 INPEX ODSH INPEX COM JP JPY A1l 11,890,198.44 59,884.30 0.12%
JP3511800009 CHIBA BANK ODSH CHIBA BANK COM JP JPY A1l 4,327,499.08 21,795.20 0.04%
JP3519400000 CHUGAI PHARM ODSH CHUGAI PHARM COM JP JPY A1l 11,580,799.49 58,326.03 0.11%
JP3726800000 JAPAN TOBACCO ODSH JAPAN TOBACCO COM JP JPY A1l 11,953,199.25 60,201.60 0.12%
JP3837800006 HOYA ODSH HOYA COM JP JPY A1l 11,660,998.95 58,729.95 0.11%
KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 17,932,057.85 1,684,552.17 3.28%
NL0000102317 NLGV 5.500 01/15/28 NETHERLANDS GOV NL EUR AAA 2,403,954.39 2,080,175.13 4.05%
NL0009446418 NLGV 3.750 01/15/42 NETHERLANDS GOV NL EUR AAA 600,989.38 520,044.46 1.01%
NLOO15000RP1 NLGV 0.500 07/15/32 NETHERLANDS GOV NL EUR AAA 843,380.54 729,788.90 1.42%
NL00150012X2 NLGV 2.000 01/15/54 NETHERLANDS GOV NL EUR AAA 1,130,902.70 978,585.82 1.91%
NLO015001RG8 NLGV 3.250 01/15/44 NETHERLANDS GOV NL EUR AAA 58,545.44 50,660.18 0.10%
NLO0015001XZ6 NLGV 2.500 07/15/34 NETHERLANDS GOV NL EUR AAA 237,018.06 205,095.02 0.40%
SE0000107203 INDUSTRIVARDEN ODSH INDUSTRIVARDEN COM SE SEK AAA 368.67 28.56 0.00%
SE0021921269 SAAB ODSH SAAB COM SE SEK AAA 7,974,339.91 617,746.87 1.20%
US2788651006 ECOLAB ODSH ECOLAB COM us usD AAA 299,108.99 220,573.72 0.43%
US38141G1040 GOLDMAN SACHS ODSH GOLDMAN SACHS COM us usD AAA 356,607.44 262,975.14 0.51%
US46120E6023 INTUITIVE ODSH INTUITIVE COM us usD AAA 29,615.05 21,839.20 0.04%
US6311031081 NASDAQ ODSH NASDAQ COM us usD AAA 394,081.91 290,610.16 0.57%
US69331C1080 PG&E US ODSH PG&E US COM us usD AAA 4,736.85 3,493.12 0.01%
US912810QA97 UST 3.500 02/15/39 US TREASURY GOV us usD AAA 182,715.11 134,740.69 0.26%
US912810QC53 UST 4.500 08/15/39 US TREASURY GOV us usD AAA 2,130,628.01 1,571,201.66 3.06%
UsS912810QW18 UST 3.000 05/15/42 US TREASURY GOV us usD AAA 122,659.82 90,453.76 0.18%
US91282CKNO01 UST 4.625 04/30/31 US TREASURY GOV us usD AAA 2,184,942.22 1,611,254.91 3.14%
US91282CLW90 UST 4.250 11/15/34 US TREASURY GOV us uUsD AAA 227,074.42 167,452.84 0.33%
Total: 51,317,088.24 100.00%




Currency allocation of collateral
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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) 15,546,467.24
2 | JP MORGAN SECS PLC (PARENT) 12,493,467.93
3 | GOLDMAN SACHS INTERNATIONAL (PARENT) 9,007,055.39
4 | BARCLAYS CAPITAL SECURITIES LIMITED (PARENT) 8,126,206.30
5 | HSBC BANK PLC (PARENT) 2,854,865.91
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