4X) Hsec

Securities Lending Report
SSTL - HITIF - PACIFIC INDEX FUND
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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) 746,752,171
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 21/07/2025

Currently on loan in GBP (base currency)

49,191,595.81

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

6.59%

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

52,015,346.98

Collateral value (cash and securities) in % of loan

106%

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 21/07/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
AT0000A39UW5 ATGV 2.900 02/20/34 AUSTRIA GOV AT EUR AA1 62,397.95 0.12%
ATO000A3EPP2 ATGV 2.500 10/20/29 AUSTRIA GOV AT EUR AA1 2,445,243.72 2,118,745.10 4.07%
AU000000LYC6 LYNAS RARE ODSH LYNAS RARE COM AU AUD AAA 280,322.25 0.54%
AU0000000RIA1 ORICA ODSH ORICA COM AU AUD AAA 280,331.06 0.54%
BE0000333428 BEGV 3.000 06/22/34 BELGIUM GOV BE EUR AA3 529,703.99 1.02%
BE0000347568 BEGV 0.900 06/22/29 BELGIUM GOV BE EUR AA3 2,445,325.35 2,118,815.83 4.07%
BE0000354630 BEGV 0.350 06/22/32 BELGIUM GOV BE EUR AA3 237,148.39 0.46%
CA8672241079 SUNCOR ENERGY ODSH SUNCOR ENERGY COM CA CAD AAA 1,038,212.23 562,976.02 1.08%
DE0001102523 DEGV 11/15/27 GERMANY GOV DE EUR AAA 198,944.72 0.38%
DE0001102549 DEGV 05/15/36 GERMANY GOV DE EUR AAA 152,071.18 0.29%




Collateral data - as at 21/07/2025

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

DE0001102598 DEGV 1.000 05/15/38 GERMANY GOV DE EUR AAA 234,077.72 202,822.74 0.39%
DE0001135275 DEGV 4.000 01/04/37 GERMANY GOV DE EUR AAA 2,445,325.53 2,118,815.99 4.07%
DE0001135325 DEGV 4.250 07/04/39 GERMANY GOV DE EUR AAA 611,331.39 529,704.00 1.02%
DE0001142073 DEGV PO STR 07/04/28 GERMANY GOV DE EUR AAA 591,798.34 512,779.08 0.99%
DE0003811444 DEGV IO STR 08/15/26 GERMANY GOV DE EUR AAA 258,602.71 224,073.05 0.43%
DE0003811451 DEGV IO STR 08/15/27 GERMANY GOV DE EUR AAA 312,420.81 270,705.15 0.52%
DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 679,716.44 588,958.01 1.13%
DE000BU22023 DEGV 3.100 09/18/25 GERMANY GOV DE EUR AAA 626,590.56 542,925.71 1.04%
DE000BU22080 DEGV 2.200 03/11/27 GERMANY GOV DE EUR AAA 1,983.98 1,719.07 0.00%
DEO00BU27006 DEGV 2.400 11/15/30 GERMANY GOV DE EUR AAA 20,619.30 17,866.13 0.03%
DE000SYM9999 SYMRISE ODSH SYMRISE COM DE EUR AAA 407,930.31 353,461.84 0.68%
ES0177542018 ORD EURO0.5 (CREST LINE) INTERNATIONAL CONSOLIDATED AIRLINES CST GB GBP AA3 22,763.13 22,763.13 0.04%
FR0000120644 DANONE ODSH DANONE COM FR EUR AA2 144,559.44 125,257.29 0.24%
FR0000186413 FRGV 3.400 07/25/29 FRANCE GOV FR EUR AA2 365,674.22 316,847.95 0.61%
FR0013234333 FRGV 1.750 06/25/39 FRANCE GOV FR EUR AA2 2,445,287.14 2,118,782.72 4.07%
FR0013407236 FRGV 0.500 05/25/29 FRANCE GOV FR EUR AA2 611,331.61 529,704.19 1.02%
GB0007188757 ORD GBPO0.10(REGD) RIO TINTO CST GB GBP AA3 1,311,112.87 1,311,112.87 2.52%
GB0007980591 ORD USDO0.25 BP PLC CST GB GBP AA3 1,311,112.14 1,311,112.14 2.52%
GB0008706128 ORD GBPO0.25 LLOYDS BANKING GROUP CST GB GBP AA3 1,315,126.53 1,315,126.53 2.53%
GB0009465807 ORD GBP0.125 WEIR GROUP CST GB GBP AA3 1,311,087.60 1,311,087.60 2.52%
GB0009697037 ORD GBP0.60 BABCOCK INTL CST GB GBP AA3 1,311,103.36 1,311,103.36 2.52%
GB0009895292 ORD USDO0.25 ASTRAZENECA CST GB GBP AA3 1,473,174.34 1,473,174.34 2.83%
GBOOBOONY175 UKT 4 3/4 12/07/38 UK TREASURY GIL GB GBP AA3 622,312.44 622,312.44 1.20%
GB00OB1L6W962 UKTI 1 1/8 11/22/37 UK TREASURY GIL GB GBP AA3 1,670,756.37 1,670,756.37 3.21%
GB00B1VWPJ53 UKT 4 1/2 12/07/42 UK TREASURY GIL GB GBP AA3 4,679.65 4,679.65 0.01%
GB00B24CGK77 ORD GBPO0.10 RECKITT BENCKISER PLC CST GB GBP AA3 590,263.24 590,263.24 1.13%
GB00B3MYD345 UKTI 0 5/8 11/22/42 UK TREASURY GIL GB GBP AA3 1,671,804.75 1,671,804.75 3.21%
GB0OBL6K5J42 ENDEAVOUR MING ODSH ENDEAVOUR MING CST GB GBP AA3 183,769.44 183,769.44 0.35%
GBOOBMF9LJ15 UKTI 0 3/4 11/22/33 UK Treasury GIL GB GBP AA3 1,671,965.15 1,671,965.15 3.21%
GBOOBZ1NTB69 UKTI 0 1/8 08/10/28 UK TREASURY GIL GB GBP AA3 316,847.99 316,847.99 0.61%
JP1024691R25 JPGV 0.700 02/01/27 JAPAN GOV JP JPY A1l 63,202,526.14 316,623.08 0.61%
JP1051671Q49 JPGV 0.400 03/20/29 JAPAN GOV JP JPY A1l 72,706,077.90 364,232.63 0.70%
JP1051711Q82 JPGV 0.400 06/20/29 JAPAN GOV JP JPY A1l 333,729,257.06 1,671,869.65 3.21%
JP1051741QB7 JPGV 0.700 09/20/29 JAPAN GOV JP JPY A1l 50,447,924.52 252,726.88 0.49%
JP1051771R39 JPGV 1.100 12/20/29 JAPAN GOV JP JPY A1l 63,234,218.92 316,781.85 0.61%
JP1103751Q74 JPGV 1.100 06/20/34 JAPAN GOV JP JPY A1l 31,809,894.05 159,356.71 0.31%
JP1103761QA5 JPGV 0.900 09/20/34 JAPAN GOV JP JPY A1l 5,306,812.70 26,585.32 0.05%
JP1201451D66 JPGV 1.700 06/20/33 JAPAN GOV JP JPY A1l 63,830,826.44 319,770.65 0.61%
JP1201461D98 JPGV 1.700 09/20/33 JAPAN GOV JP JPY A1l 70,919,045.95 355,280.21 0.68%




Collateral data - as at 21/07/2025

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

JP1201641J38 JPGV 0.500 03/20/38 JAPAN GOV JP JPY A1l 63,216,682.79 316,694.00 0.61%
JP1201761M45 JPGV 0.500 03/20/41 JAPAN GOV JP JPY A1l 4,035,113.27 20,214.54 0.04%
JP1201771M76 JPGV 0.400 06/20/41 JAPAN GOV JP JPY A1l 3,097,777.95 15,518.81 0.03%
JP1300021001 JPGV 2.400 02/20/30 JAPAN GOV JP JPY A1l 12,699,991.12 63,622.62 0.12%
JP13003119A4 JPGV 2.200 09/20/39 JAPAN GOV JP JPY A1l 2,305,344.71 11,548.99 0.02%
JP1300341B39 JPGV 2.200 03/20/41 JAPAN GOV JP JPY A1l 1,055,888.31 5,289.64 0.01%
JP1300671L78 JPGV 0.600 06/20/50 JAPAN GOV JP JPY A1l 3,974,987.42 19,913.33 0.04%
JP1300711M79 JPGV 0.700 06/20/51 JAPAN GOV JP JPY A1l 1,889,238.51 9,464.44 0.02%
JP1300821Q49 JPGV 1.800 03/20/54 JAPAN GOV JP JPY A1l 2,127,839.60 10,659.75 0.02%
JP1400041B55 JPGV 2.200 03/20/51 JAPAN GOV JP JPY A1l 352,291.47 1,764.86 0.00%
JP1400051C51 JPGV 2.000 03/20/52 JAPAN GOV JP JPY A1l 46,001,278.21 230,450.70 0.44%
JP1400121K57 JPGV 0.500 03/20/59 JAPAN GOV JP JPY A1l 37,338,799.73 187,054.64 0.36%
JP1400131L54 JPGV 0.500 03/20/60 JAPAN GOV JP JPY A1l 813,298.93 4,074.35 0.01%
JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1l 55,802,498.95 279,551.47 0.54%
JP3236200006 KEYENCE ODSH KEYENCE COM JP JPY A1l 105,677,997.24 529,410.69 1.02%
JP3258000003 KIRIN HOLDINGS ODSH KIRIN HOLDINGS COM JP JPY A1l 13,009,748.75 65,174.40 0.13%
JP3300600008 KONICA MINOLTA ODSH KONICA MINOLTA COM JP JPY A1l 7,205,636.70 36,097.78 0.07%
JP3519400000 CHUGAI PHARM ODSH CHUGAI PHARM COM JP JPY A1l 12,607,198.37 63,157.76 0.12%
JP3726800000 JAPAN TOBACCO ODSH JAPAN TOBACCO COM JP JPY A1l 12,902,998.96 64,639.62 0.12%
JP3768600003 HASEKO ODSH HASEKO COM JP JPY A1l 19,346,799.32 96,920.86 0.19%
JP3789000001 KANADEVIA ODSH KANADEVIA COM JP JPY A1l 874,798.13 4,382.44 0.01%
JP3811000003 FUJIKURA ODSH FUJIKURA COM JP JPY A1l 85,700,997.30 429,332.74 0.83%
JP3827200001 FURUKAWA ELEC ODSH FURUKAWA ELEC COM JP JPY A1l 111,359,999.18 557,875.58 1.07%
JP3830800003 BRIDGESTONE ODSH BRIDGESTONE COM JP JPY A1l 12,583,198.73 63,037.53 0.12%
JP3837800006 HOYA ODSH HOYA COM JP JPY A1l 12,823,999.57 64,243.86 0.12%
JP3866800000 PANASONIC HD ODSH PANASONIC HD COM JP JPY A1l 33,747,998.17 169,065.95 0.33%
JP3900000005 MHI ODSH MHI COM JP JPY A1l 9,954,099.42 49,866.64 0.10%
JP3902900004 MUFG ODSH MUFG COM JP JPY A1l 12,988,799.22 65,069.45 0.13%
KYG3777B1032 GEELY AUTOMOBILE ODSH GEELY AUTOMOBILE COM HK HKD 194,505.09 18,437.55 0.04%
KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 16,854,879.87 1,597,709.81 3.07%
NL0000102234 NLGV 4.000 01/15/37 NETHERLANDS GOV NL EUR AAA 1,576,087.11 1,365,641.72 2.63%
NL0009446418 NLGV 3.750 01/15/42 NETHERLANDS GOV NL EUR AAA 2,447, 777.74 2,120,940.77 4.08%
NL0012818504 NLGV 0.750 07/15/28 NETHERLANDS GOV NL EUR AAA 184,816.63 160,139.18 0.31%
NL0015001AM2 NLGV 2.500 07/15/33 NETHERLANDS GOV NL EUR AAA 1,305,638.41 1,131,304.40 217%
US46120E6023 INTUITIVE ODSH INTUITIVE COM us usD AAA 30,598.57 22,762.56 0.04%
US49177J1025 KENVUE ODSH KENVUE COM us usD AAA 793,100.00 589,994 .42 1.13%
US4932671088 KEYCORP ODSH KEYCORP COM us uUsD AAA 376,826.49 280,324.71 0.54%
US5404241086 LOEWS ODSH LOEWS COM us uUsD AAA 341,066.95 253,722.86 0.49%
US67066G 1040 NVIDIA ODSH NVIDIA COM us uUsD AAA 793,085.99 589,984.00 1.13%




Collateral data - as at 21/07/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
US912810RD28 UST 3.750 11/15/43 US TREASURY GOV us UsD AAA 226,940.36 168,823.03 0.32%
US912810RD28 UST 3.750 11/15/43 US TREASURY GOV us uUsD AAA 2,246,749.18 1,671,377.48 3.21%
US912810RP57 UST 3.000 11/15/45 US TREASURY GOV us uUsD AAA 150,776.58 112,164.09 0.22%
US912810TDO00 UST 2.250 02/15/52 US TREASURY GOV us uUsD AAA 14,453.05 10,751.76 0.02%
US912810TM09 UST 4.000 11/15/42 US TREASURY GOV us uUsD AAA 628,316.48 467,410.44 0.90%
US91282CFV81 UST 4.125 11/15/32 US TREASURY GOV us uUsD AAA 2,283,253.03 1,698,533.03 3.27%
US91282CKP58 UST 4.625 04/30/29 US TREASURY GOV us uUsD AAA 1,268,929.68 943,968.52 1.81%
US91282CKQ32 UST 4.375 05/15/34 US TREASURY GOV us uUsD AAA 94,979.49 70,656.12 0.14%
US91282CLB53 UST 4.375 07/31/26 US TREASURY GOV us uUsD AAA 83,101.41 61,819.91 0.12%
US91282CLW90 UST 4.250 11/15/34 US TREASURY GOV us uUsD AAA 9,463.16 7,039.73 0.01%
US91282CMDO01 UST 4.375 12/31/29 US TREASURY GOV us uUsD AAA 2,245,916.52 1,670,758.06 3.21%
Total: 52,015,346.98 100.00%
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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) 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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