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SSTL - HITIF - PACIFIC INDEX FUND
Report as at 02/07/2025

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) 712,194,210
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 02/07/2025

Currently on loan in GBP (base currency) 40,416,239.63

Current percentage on loan (in % of the fund AuM) 5.67%

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

42,646,911.59

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 02/07/2025

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

BE0974320526 UM ODSH UM COM BE EUR AA3 677,007.45 581,296.91 1.36%
CA8672241079 SUNCOR ENERGY ODSH SUNCOR ENERGY COM CA CAD AAA 773,668.64 413,030.80 0.97%
DE0001102481 DEGV 08/15/50 GERMANY GOV DE EUR AAA 546,945.05 469,621.82 1.10%
DE0001135366 DEGV 4.750 07/04/40 GERMANY GOV DE EUR AAA 390,613.69 335,391.48 0.79%
DE0001135432 DEGV 3.250 07/04/42 GERMANY GOV DE EUR AAA 2,254,603.12 1,935,863.24 4.54%
DE0001135481 DEGV 2.500 07/04/44 GERMANY GOV DE EUR AAA 173,037.30 148,574.51 0.35%
DE0001143329 DEGV IO STR 07/04/29 GERMANY GOV DE EUR AAA 199,162.38 171,006.21 0.40%
DE0006599905 MERCK ODSH MERCK COM DE EUR AAA 353,523.59 303,544.92 0.71%
DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 1,378,165.79 1,183,330.43 2.77%
DEO00BU2D004 DEGV 2.500 08/15/54 GERMANY GOV DE EUR AAA 209,961.06 180,278.25 0.42%




Collateral data - as at 02/07/2025

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

ES0177542018 ORD EURO0.5 (CREST LINE) INTERNATIONAL CONSOLIDATED AIRLINES CST GB GBP AA3 1,183,897.42 1,183,897.42 2.78%
FR0000121014 LVMH ODSH LVMH COM FR EUR AA2 3,497,236.78 3,002,822.12 7.04%
FR0000571150 FRGV 6.000 10/25/25 FRANCE GOV FR EUR AA2 447,821.92 384,512.02 0.90%
FRO01400NBC6 FRGV 2.500 09/24/27 FRANCE GOV FR EUR AA2 2,254,582.55 1,935,845.58 4.54%
FRO014000HF4 FRGV 3.250 05/25/55 FRANCE GOV FR EUR AA2 563,651.05 483,966.04 1.13%
GB0002374006 ORD 28 101/108P DIAGEO CST GB GBP AA3 387,625.63 387,625.63 0.91%
GB0031790826 UKTI 2 01/26/35 UK TREASURY GIL GB GBP AA3 613,087.37 613,087.37 1.44%
GB00OB1L6W962 UKTI 1 1/8 11/22/37 UK TREASURY GIL GB GBP AA3 1,126,400.34 1,126,400.34 2.64%
GB0OB3LZBF68 UKTI 0 5/8 03/22/40 UK TREASURY GIL GB GBP AA3 1,126,823.38 1,126,823.38 2.64%
GB00B6460505 UKT 4 1/4 12/07/40 UK TREASURY GIL GB GBP AA3 153,551.44 1563,551.44 0.36%
GB00BLGZ9862 TESCO ODSH TESCO CST GB GBP AA3 488,811.82 488,811.82 1.15%
GBOOBVYVFW23 AUTO TRADER ODSH AUTO TRADER CST GB GBP AA3 581,296.56 581,296.56 1.36%
GB0OOBYMWG366 UKTI 0 1/8 03/22/46 UK TREASURY GIL GB GBP AA3 614,207.99 614,207.99 1.44%
JP1051671Q49 JPGV 0.400 03/20/29 JAPAN GOV JP JPY A1l 4,772,620.03 24,247.97 0.06%
JP1051741QB7 JPGV 0.700 09/20/29 JAPAN GOV JP JPY A1l 30,113,935.18 152,998.10 0.36%
JP1103431G66 JPGV 0.100 06/20/26 JAPAN GOV JP JPY A1l 66,203,450.76 336,355.98 0.79%
JP1103431G66 JPGV 0.100 06/20/26 JAPAN GOV JP JPY A1l 221,753,181.15 1,126,648.35 2.64%
JP1103761QA5 JPGV 0.900 09/20/34 JAPAN GOV JP JPY A1l 27,366,779.96 139,040.79 0.33%
JP1120231J51 JPGV 0.100 03/10/28 JAPAN GOV JP JPY A1l 221,670,044.00 1,126,225.96 2.64%
JP1120271N56 JPGV 0.005 03/10/32 JAPAN GOV JP JPY A1l 221,777,628.85 1,126,772.56 2.64%
JP1201001839 JPGV 2.200 03/20/28 JAPAN GOV JP JPY A1l 66,169,947.11 336,185.76 0.79%
JP1201111968 JPGV 2.200 06/20/29 JAPAN GOV JP JPY A1l 210,249.05 1,068.20 0.00%
JP1201371C64 JPGV 1.700 06/20/32 JAPAN GOV JP JPY A1l 18,031,255.56 91,610.34 0.21%
JP1201461D98 JPGV 1.700 09/20/33 JAPAN GOV JP JPY A1l 4,163,500.07 21,153.25 0.05%
JP1201521F37 JPGV 1.200 03/20/35 JAPAN GOV JP JPY A1l 65,787,448.15 334,242.42 0.78%
JP1201541F90 JPGV 1.200 09/20/35 JAPAN GOV JP JPY A1l 33,090,098.89 168,118.92 0.39%
JP1201621H91 JPGV 0.600 09/20/37 JAPAN GOV JP JPY A1l 53,162,980.61 270,102.03 0.63%
JP1300131420 JPGV 2.000 12/20/33 JAPAN GOV JP JPY A1l 4,079,313.84 20,725.53 0.05%
JP1300671L78 JPGV 0.600 06/20/50 JAPAN GOV JP JPY A1l 8,468,714.53 43,026.50 0.10%
JP1300711M79 JPGV 0.700 06/20/51 JAPAN GOV JP JPY A1l 6,021,983.99 30,595.54 0.07%
JP14000117B7 JPGV 2.400 03/20/48 JAPAN GOV JP JPY A1l 942,251.15 4,787.24 0.01%
JP1400041B55 JPGV 2.200 03/20/51 JAPAN GOV JP JPY A1l 5,191,325.06 26,375.26 0.06%
JP1400131L54 JPGV 0.500 03/20/60 JAPAN GOV JP JPY A1l 2,284,479.37 11,606.62 0.03%
JP1742811R19 JPGV 01/20/26 JAPAN GOV JP JPY A1l 249,370.10 1,266.96 0.00%
JP1742881R22 JPGV 02/20/26 JAPAN GOV JP JPY A1l 66,200,134.25 336,339.13 0.79%
JP3188220002 OTSUKA HOLDINGS ODSH OTSUKA HOLDINGS COM JP JPY A1l 55,255,999.89 280,735.91 0.66%
JP3205800000 KAO ODSH KAO COM JP JPY A1l 56,959,999.38 289,393.32 0.68%
JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1l 58,581,399.05 297,631.07 0.70%
JP3249600002 KYOCERA ODSH KYOCERA COM JP JPY A1l 58,634,799.79 297,902.38 0.70%




Collateral data - as at 02/07/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
JP3475350009 DAIICHI SANKYO ODSH DAIICHI SANKYO COM JP JPY A1l 4,946,999.60 25,133.93 0.06%
JP3476480003 DAI-ICHILIFEHLDG ODSH DAI-ICHILIFEHLDG COM JP JPY A1l 871,598.65 4,428.28 0.01%
JP3818000006 FUJITSU ODSH FUJITSU COM JP JPY A1l 339,699.25 1,725.89 0.00%
JP3820000002 FUJI ELECTRIC ODSH FUJI ELECTRIC COM JP JPY A1l 58,650,998.53 297,984.68 0.70%
KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 14,941,189.38 1,387,522.52 3.25%
NL0009446418 NLGV 3.750 01/15/42 NETHERLANDS GOV NL EUR AAA 2,254,602.95 1,935,863.09 4.54%
NL0010071189 NLGV 2.500 01/15/33 NETHERLANDS GOV NL EUR AAA 563,651.90 483,966.77 1.13%
NL0011585146 FERRARI ODSH FERRARI COM IT EUR 711,580.20 610,982.01 1.43%
US02079K3059 ALPHABET ODSH ALPHABET COM us usD AAA 797,258.55 581,198.14 1.36%
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us usD AAA 1,494,939.25 1,089,804.45 2.56%
US0378331005 APPLE ODSH APPLE COM us usD AAA 1,495,057.07 1,089,890.34 2.56%
US09857L1089 BOOKING HLDG ODSH BOOKING HLDG COM us usD AAA 796,571.47 580,697.26 1.36%
US1266501006 CVS HEALTH ODSH CVS HEALTH COM us uUsD AAA 409,339.13 298,406.51 0.70%
US2091151041 CONSOLIDATED EDI ODSH CONSOLIDATED EDI COM us uUsD AAA 242,174.33 176,544.07 0.41%
US26884L1098 EQT CORP ODSH EQT CORP COM us uUsD AAA 1,495,079.04 1,089,906.35 2.56%
US29364G1031 ENTERGY ODSH ENTERGY COM us uUsD AAA 1,495,113.47 1,089,931.45 2.56%
US30231G1022 EXXON MOBIL ODSH EXXON MOBIL COM us uUsD AAA 1,495,058.64 1,089,891.48 2.56%
US4606901001 INTERPUBLIC GRP ODSH INTERPUBLIC GRP COM us uUsD AAA 409,367.69 298,427.33 0.70%
US65339F1012 NEXTERA ENERGY ODSH NEXTERA ENERGY COM us uUsD AAA 997,195.94 726,951.66 1.70%
US912810QE10 UST 4.625 02/15/40 US TREASURY GOV us uUsD AAA 27,192.35 19,823.11 0.05%
US912810RE01 UST 3.625 02/15/44 US TREASURY GOV us uUsD AAA 3,478.65 2,5635.92 0.01%
US912810RF75 UST 1.375 02/15/44 US TREASURY GOV us uUsD AAA 725,288.59 528,732.34 1.24%
US912810RM27 UST 3.000 05/15/45 US TREASURY GOV us usD AAA 87,762.56 63,978.54 0.15%
US912810SR05 UST 1.125 05/15/40 US TREASURY GOV us usD AAA 663,930.85 484,002.81 1.13%
US912810UA42 UST 4.625 05/15/54 US TREASURY GOV us usD AAA 97.12 70.80 0.00%
US9128283W81 UST 2.750 02/15/28 US TREASURY GOV us usD AAA 14,289.48 10,416.97 0.02%
US91282CBL46 UST 1.125 02/15/31 US TREASURY GOV us usD AAA 86,405.63 62,989.34 0.15%
US91282CCF68 UST 0.750 05/31/26 US TREASURY GOV us usD AAA 35,139.34 25,616.43 0.06%
US91282CDJ71 UST 1.375 11/15/31 US TREASURY GOV us usD AAA 2,655,272.03 1,935,682.18 4.54%
US91282CDK45 UST 1.250 11/30/26 US TREASURY GOV us usD AAA 357,108.73 260,330.77 0.61%
US91282CKD29 UST 4.250 02/28/29 US TREASURY GOV us usD AAA 1,545,733.11 1,126,832.96 2.64%
US91282CLW90 UST 4.250 11/15/34 US TREASURY GOV us usD AAA 777,371.88 566,700.84 1.33%
Total: 42,646,911.59 100.00%




Geographical allocation of collateral

1.36 %
0.97 %
11.09 %

13.62 %

14.72 %
3.25 %

1.43 %

Origin

CA
H CH

DE
H DK

Fl

GB

Currency allocation of collateral

0.97 %

30.95 %

3.25 %

34T %

Currency
W CAD
B EUR
B GEBP
HKD
H JPY
usD

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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