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SSTL - HITIF - PACIFIC INDEX FUND
Report as at 25/07/2025

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) 740,480,018
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 25/07/2025

Currently on loan in GBP (base currency)

46,678,778.77

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

6.30%

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

49,160,315.84

Collateral value (cash and securities) in % of loan

105%

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 25/07/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
AUO00000ANZ3 ANZ GROUP ODSH ANZ GROUP COM AU AUD AAA 318,323.32 0.65%
AU000000TCL6 TRANSURBAN UNIT TRANSURBAN COM AU AUD AAA 2,956,685.54 1,442,602.30 2.93%
AU000000TWE9 TREASURY WINE ODSH TREASURY WINE COM AU AUD AAA 468,694.51 0.95%
BE0000341504 BEGV 0.800 06/22/27 BELGIUM GOV BE EUR AA3 286.25 0.00%
BE0000354630 BEGV 0.350 06/22/32 BELGIUM GOV BE EUR AA3 316,175.98 0.64%
BMG0171K1018 ALI HEALTH ODSH ALI HEALTH COM HK HKD 3,093,887.66 291,029.19 0.59%
CA0641491075 BANK NOVA ODSH BANK NOVA COM CA CAD AAA 2,977.59 0.01%
CA135087N670 CAGV 2.250 12/01/29 CANADA GOV CA CAD AAA 241,338.17 0.49%
CA135087P329 CAGV 2.500 12/01/32 CANADA GOV CA CAD AAA 272,223.95 0.55%
CA135087Q236 CAGV 2.750 06/01/33 CANADA GOV CA CAD AAA 1,342,423.36 727,936.10 1.48%




Collateral data - as at 25/07/2025

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

CA8672241079 SUNCOR ENERGY ODSH SUNCOR ENERGY COM CA CAD AAA 1,895,112.55 1,027,634.71 2.09%
CNE1000001Z5 BANK OF CHINA ODSH BANK OF CHINA COM CN HKD 12,962,887.90 1,219,365.14 2.48%
CNE1000003W8 PETROCHINA ODSH PETROCHINA COM CN HKD 37,346.81 3,513.06 0.01%
DE0001030724 DEGV 08/15/50 GERMANY GOV DE EUR AAA 89,960.50 78,161.95 0.16%
DE0001102432 DEGV 1.250 08/15/48 GERMANY GOV DE EUR AAA 0.00 0.00 0.00%
DE0001102614 DEGV 1.800 08/15/53 GERMANY GOV DE EUR AAA 359,617.18 312,452.48 0.64%
DE0001135325 DEGV 4.250 07/04/39 GERMANY GOV DE EUR AAA 2,397,271.65 2,082,863.42 4.24%
DE0001135481 DEGV 2.500 07/04/44 GERMANY GOV DE EUR AAA 599,318.06 520,715.98 1.06%
DE0001141828 DEGV 10/10/25 GERMANY GOV DE EUR AAA 945,580.57 821,565.29 1.67%
DE0005810055 DEUTSCHE BOERSE ODSH DEUTSCHE BOERSE COM DE EUR AAA 16,088.99 13,978.88 0.03%
DEO00BU27006 DEGV 2.400 11/15/30 GERMANY GOV DE EUR AAA 481,920.26 418,715.20 0.85%
F10009005987 UPM KYMMENE OYJ ODSH UPM KYMMENE OYJ COM Fl EUR AA1 687,808.84 597,600.97 1.22%
FR0000186413 FRGV 3.400 07/25/29 FRANCE GOV FR EUR AA2 90,976.15 79,044.40 0.16%
FR0000571218 FRGV 5.500 04/25/29 FRANCE GOV FR EUR AA2 363,902.08 316,175.40 0.64%
GB0002374006 ORD 28 101/108P DIAGEO CST GB GBP AA3 597,490.65 597,490.65 1.22%
GB0007980591 ORD USDO0.25 BP PLC CST GB GBP AA3 1,258,687.83 1,258,687.83 2.56%
GB00B06YGNO05 UKT 4 1/4 12/07/55 UK TREASURY GIL GB GBP AA3 316,175.99 316,175.99 0.64%
GB00B3D4VD98 UKTI 1 1/4 11/22/32 UK TREASURY GIL GB GBP AA3 1,589,641.85 1,589,641.85 3.23%
GB00B3MYD345 UKTI 0 5/8 11/22/42 UK TREASURY GIL GB GBP AA3 1,589,518.92 1,589,518.92 3.23%
GB00B421JZ66 UKTI 0 1/2 03/22/50 UK TREASURY GIL GB GBP AA3 5,736.78 5,736.78 0.01%
GBO0OBL6K5J42 ENDEAVOUR MING ODSH ENDEAVOUR MING CST GB GBP AA3 5,262.24 5,262.24 0.01%
GB0O0OBMV7TC88 UKT 3 1/4 01/31/33 UK Treasury GIL GB GBP AA3 1,589,666.10 1,589,666.10 3.23%
GBOOBZ1NTB69 UKTI 0 1/8 08/10/28 UK TREASURY GIL GB GBP AA3 896,394.90 896,394.90 1.82%
HK0669013440 TTI ODSH TTI COM HK HKD 67,659.83 6,364.48 0.01%
IEOOBLP1HW54 AON ODSH AON COM us usD AAA 394,054.04 290,975.85 0.59%
IT0003492391 DIASORIN ODSH DIASORIN COM IT EUR 170,838.67 148,432.75 0.30%
IT0005239360 UNI CREDIT ODSH UNI CREDIT COM IT EUR 1,234,782.11 1,072,837.32 2.18%
JP1024691R25 JPGV 0.700 02/01/27 JAPAN GOV JP JPY A1l 62,827,664.36 316,017.52 0.64%
JP1051751R17 JPGV 0.900 12/20/29 JAPAN GOV JP JPY A1l 316,053,725.73 1,589,721.91 3.23%
JP1103761QA5 JPGV 0.900 09/20/34 JAPAN GOV JP JPY A1l 414,074,534.16 2,082,757.79 4.24%
JP1200971792 JPGV 2.200 09/20/27 JAPAN GOV JP JPY A1l 315,762,487.94 1,588,257.01 3.23%
JP1201091939 JPGV 1.900 03/20/29 JAPAN GOV JP JPY A1l 414,058,907.64 2,082,679.19 4.24%
JP1201641J38 JPGV 0.500 03/20/38 JAPAN GOV JP JPY A1l 62,850,004.72 316,129.89 0.64%
JP1201761M45 JPGV 0.500 03/20/41 JAPAN GOV JP JPY A1l 197,353,226.71 992,669.04 2.02%
JP1201811N77 JPGV 0.900 06/20/42 JAPAN GOV JP JPY A1l 62,842,972.79 316,094.52 0.64%
JP1300261748 JPGV 2.400 03/20/37 JAPAN GOV JP JPY A1l 316,029,500.65 1,589,600.06 3.23%
JP1300331A99 JPGV 2.000 09/20/40 JAPAN GOV JP JPY A1l 31,173,853.75 156,801.69 0.32%
JP1300341B39 JPGV 2.200 03/20/41 JAPAN GOV JP JPY A1l 310,665,912.02 1,562,621.69 3.18%
JP1300381D38 JPGV 1.800 03/20/43 JAPAN GOV JP JPY A1l 92,194.49 463.73 0.00%




Collateral data - as at 25/07/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
JP1300711M79 JPGV 0.700 06/20/51 JAPAN GOV JP JPY A1l 111,994,319.87 563,321.39 1.15%
JP1300821Q49 JPGV 1.800 03/20/54 JAPAN GOV JP JPY A1l 271,259.31 1,364.41 0.00%
JP1400051C51 JPGV 2.000 03/20/52 JAPAN GOV JP JPY A1l 62,130,294.08 312,509.81 0.64%
JP1400061D58 JPGV 1.900 03/20/53 JAPAN GOV JP JPY A1l 414,075,679.31 2,082,763.55 4.24%
JP3116000005 ASAHI GROUP ODSH ASAHI GROUP COM JP JPY A1l 1,547,198.55 7,782.27 0.02%
JP3242800005 CANON ODSH CANON COM JP JPY A1l 8,483,998.11 42,673.75 0.09%
JP3494600004 SCREEN HLDG ODSH SCREEN HLDG COM JP JPY A1l 7,331,999.45 36,879.30 0.08%
JP3511800009 CHIBA BANK ODSH CHIBA BANK COM JP JPY A1l 4,298,999.08 21,623.58 0.04%
JP3684000007 NITTO DENKO ODSH NITTO DENKO COM JP JPY A1l 120,667,999.29 606,949.22 1.23%
JP3802300008 FAST RETAILING ODSH FAST RETAILING COM JP JPY A1l 4,741,999.02 23,851.83 0.05%
KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 17,723,897.91 1,667,213.62 3.39%
KYG960071028 WH GROUP ODSH WH GROUP COM HK HKD 2,894,839.14 272,305.52 0.55%
NL0009446418 NLGV 3.750 01/15/42 NETHERLANDS GOV NL EUR AAA 2,682,683.44 2,330,842.73 4.74%
NL0010071189 NLGV 2.500 01/15/33 NETHERLANDS GOV NL EUR AAA 599,318.62 520,716.47 1.06%
NL0011794037 AHOLD DELHAIZE ODSH AHOLD DELHAIZE COM NL EUR AAA 686,219.21 596,219.83 1.21%
NL0015000B11 NLGV 01/15/38 NETHERLANDS GOV NL EUR AAA 86,988.82 75,580.02 0.15%
NLOO15000RP1 NLGV 0.500 07/15/32 NETHERLANDS GOV NL EUR AAA 2,908.20 2,526.78 0.01%
NL00150012X2 NLGV 2.000 01/15/54 NETHERLANDS GOV NL EUR AAA 359,606.66 312,443.34 0.64%
NLO0015001XZ6 NLGV 2.500 07/15/34 NETHERLANDS GOV NL EUR AAA 1,142,016.26 992,237.94 2.02%
SE0000107203 INDUSTRIVARDEN ODSH INDUSTRIVARDEN COM SE SEK AAA 370.76 28.78 0.00%
US0079031078 AMD ODSH AMD COM us uUsD AAA 43,448.16 32,082.82 0.07%
US02079K3059 ALPHABET ODSH ALPHABET COM us uUsD AAA 808,459.19 596,979.28 1.21%
US1729674242 CITIGROUP ODSH CITIGROUP COM us usD AAA 667.73 493.06 0.00%
US3167731005 FIFTH THIRD ODSH FIFTH THIRD COM us usD AAA 288,157.49 212,780.13 0.43%
US36828A1016 GE VERNOVA ODSH GE VERNOVA COM us usD AAA 393,725.06 290,732.92 0.59%
US46120E6023 INTUITIVE ODSH INTUITIVE COM us usD AAA 28,827.99 21,287.05 0.04%
US6516391066 NEWMONT CORP ODSH NEWMONT CORP COM us usD AAA 809,594.61 597,817.69 1.22%
US7433151039 PROGRESSIVE ODSH PROGRESSIVE COM us usD AAA 394,076.34 290,992.31 0.59%
US8425871071 SOUTHERN CO ODSH SOUTHERN CO COM us usD AAA 807,404.99 596,200.84 1.21%
US89417E1091 TRAVELERS ODSH TRAVELERS COM us usD AAA 670,170.41 494,864.62 1.01%
US912810SK51 UST 2.375 11/15/49 US TREASURY GOV us usD AAA 1,400,487.02 1,034,142.16 2.10%
US912828YS30 UST 1.750 11/15/29 US TREASURY GOV us usD AAA 533,234.99 393,749.30 0.80%
US91282CFV81 UST 4.125 11/15/32 US TREASURY GOV us usD AAA 420,209.12 310,289.18 0.63%
US91282CNC19 UST 4.250 05/15/35 US TREASURY GOV us usD AAA 384,195.85 283,696.40 0.58%
Total: 49,160,315.84 100.00%




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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