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Securities Lending Report
SSTL - HITIF - PACIFIC INDEX FUND
Report as at 03/07/2025

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) 717,902,896
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 03/07/2025

Currently on loan in GBP (base currency)

41,224,649.40

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

5.74%

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

45,512,882.41

Collateral value (cash and securities) in % of loan

110%

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 03/07/2025

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

CA8672241079 SUNCOR ENERGY ODSH SUNCOR ENERGY COM CA CAD AAA 960,751.98 518,246.88 1.14%
DE0001102481 DEGV 08/15/50 GERMANY GOV DE EUR AAA 539,954.28 467,432.18 1.03%
DE0001135366 DEGV 4.750 07/04/40 GERMANY GOV DE EUR AAA 2,255,813.69 1,952,831.83 4.29%
DE0001135432 DEGV 3.250 07/04/42 GERMANY GOV DE EUR AAA 563,953.47 488,208.00 1.07%
DE0001143329 DEGV IO STR 07/04/29 GERMANY GOV DE EUR AAA 198,923.75 172,205.99 0.38%
DE0006599905 MERCK ODSH MERCK COM DE EUR AAA 355,241.25 307,528.24 0.68%
DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 1,716,712.54 1,486,138.20 3.27%
DEO00BU2D004 DEGV 2.500 08/15/54 GERMANY GOV DE EUR AAA 208,499.89 180,495.94 0.40%
ES0177542018 ORD EURO0.5 (CREST LINE) INTERNATIONAL CONSOLIDATED AIRLINES CST GB GBP AA3 1,486,447.62 1,486,447.62 3.27%
FR0000121014 LVMH ODSH LVMH COM FR EUR AA2 2,189,945.49 1,895,810.49 4.17%




Collateral data - as at 03/07/2025

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

FRO01400NBC6 FRGV 2.500 09/24/27 FRANCE GOV FR EUR AA2 563,953.11 488,207.69 1.07%
FR001400PM68 FRGV 2.750 02/25/30 FRANCE GOV FR EUR AA2 2,255,778.50 1,952,801.37 4.29%
GB0002875804 ORD 25P BRITISH AMERICAN TOBACCO CST GB GBP AA3 1,028,288.40 1,028,288.40 2.26%
GB0003718474 GAMES WORKSHOP ODSH GAMES WORKSHOP CST GB GBP AA3 34,003.90 34,003.90 0.07%
GB0007980591 ORD USDO0.25 BP PLC CST GB GBP AA3 1,091,469.30 1,091,469.30 2.40%
GB0031790826 UKTI 2 01/26/35 UK TREASURY GIL GB GBP AA3 133,947.38 133,947.38 0.29%
GB00B128DH60 UKTI 1 1/4 11/22/27 UK TREASURY GIL GB GBP AA3 459,716.09 459,716.09 1.01%
GB00B24CGK77 ORD GBPO0.10 RECKITT BENCKISER PLC CST GB GBP AA3 710,640.36 710,640.36 1.56%
GB0OB3LZBF68 UKTI 0 5/8 03/22/40 UK TREASURY GIL GB GBP AA3 1,099,997.75 1,099,997.75 2.42%
GB00B3MYD345 UKTI 0 5/8 11/22/42 UK TREASURY GIL GB GBP AA3 1,099,791.92 1,099,791.92 2.42%
GB00BLGZ9862 TESCO ODSH TESCO CST GB GBP AA3 1,136,280.32 1,136,280.32 2.50%
JP1051671Q49 JPGV 0.400 03/20/29 JAPAN GOV JP JPY A1l 4,772,673.90 24,377.69 0.05%
JP1051741QB7 JPGV 0.700 09/20/29 JAPAN GOV JP JPY A1l 65,823,375.27 336,210.24 0.74%
JP1103431G66 JPGV 0.100 06/20/26 JAPAN GOV JP JPY A1l 7,716,040.35 39,411.71 0.09%
JP1103761QA5 JPGV 0.900 09/20/34 JAPAN GOV JP JPY A1l 409,635,645.92 2,092,322.04 4.60%
JP1120291Q59 JPGV 0.005 03/10/34 JAPAN GOV JP JPY A1l 106,181.50 542.35 0.00%
JP1201001839 JPGV 2.200 03/20/28 JAPAN GOV JP JPY A1l 66,166,478.46 337,962.73 0.74%
JP1201091939 JPGV 1.900 03/20/29 JAPAN GOV JP JPY A1l 95,633,269.00 488,472.13 1.07%
JP1201111968 JPGV 2.200 06/20/29 JAPAN GOV JP JPY A1l 210,225.08 1,073.78 0.00%
JP1201371C64 JPGV 1.700 06/20/32 JAPAN GOV JP JPY A1l 18,024,949.33 92,067.18 0.20%
JP1201431D38 JPGV 1.600 03/20/33 JAPAN GOV JP JPY A1l 215,330,664.63 1,099,858.13 2.42%
JP1201461D98 JPGV 1.700 09/20/33 JAPAN GOV JP JPY A1l 7,126,890.14 36,402.47 0.08%
JP1201521F37 JPGV 1.200 03/20/35 JAPAN GOV JP JPY A1l 67,413,241.33 344,330.90 0.76%
JP1201541F90 JPGV 1.200 09/20/35 JAPAN GOV JP JPY A1l 33,616,796.62 171,706.65 0.38%
JP1201621H91 JPGV 0.600 09/20/37 JAPAN GOV JP JPY A1l 47,792,820.75 244,114.43 0.54%
JP1201751M13 JPGV 0.500 12/20/40 JAPAN GOV JP JPY A1l 215,115,584.20 1,098,759.55 2.41%
JP1300021001 JPGV 2.400 02/20/30 JAPAN GOV JP JPY A1l 3,970,083.90 20,278.25 0.04%
JP1300381D38 JPGV 1.800 03/20/43 JAPAN GOV JP JPY A1l 2,121,562.56 10,836.44 0.02%
JP1300671L78 JPGV 0.600 06/20/50 JAPAN GOV JP JPY A1l 8,392,220.82 42,865.48 0.09%
JP1300711M79 JPGV 0.700 06/20/51 JAPAN GOV JP JPY A1l 5,965,440.53 30,470.06 0.07%
JP14000117B7 JPGV 2.400 03/20/48 JAPAN GOV JP JPY A1l 937,196.86 4,786.98 0.01%
JP1400041B55 JPGV 2.200 03/20/51 JAPAN GOV JP JPY A1l 5,147,340.81 26,291.40 0.06%
JP1742811R19 JPGV 01/20/26 JAPAN GOV JP JPY A1l 3,690,856.02 18,852.02 0.04%
JP1743031R52 JPGV 08/04/25 JAPAN GOV JP JPY A1l 214,912,348.49 1,097,721.47 2.41%
JP3188220002 OTSUKA HOLDINGS ODSH OTSUKA HOLDINGS COM JP JPY A1l 54,551,998.10 278,638.71 0.61%
JP3205800000 KAO ODSH KAO COM JP JPY A1l 59,408,399.44 303,444.06 0.67%
JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1l 58,677,149.86 299,709.01 0.66%
JP3401400001 SUMITOMO CHEM ODSH SUMITOMO CHEM COM JP JPY A1l 58,670,078.27 299,672.89 0.66%
JP3734800000 NIDEC ODSH NIDEC COM JP JPY A1l 49,231,998.56 251,465.41 0.55%




Collateral data - as at 03/07/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
JP3789000001 KANADEVIA ODSH KANADEVIA COM JP JPY A1l 58,642,099.30 299,529.98 0.66%
JP3837800006 HOYA ODSH HOYA COM JP JPY A1l 40,631,999.91 207,538.65 0.46%
KYG5496K1242 LI NING ODSH LI NING COM HK HKD 72,979.50 6,839.21 0.02%
KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 14,845,130.86 1,391,198.45 3.06%
KYG9830T1067 XIAOMI ODSH XIAOMI COM HK HKD 11,647,486.32 1,091,533.99 2.40%
NL0009446418 NLGV 3.750 01/15/42 NETHERLANDS GOV NL EUR AAA 2,255,813.35 1,952,831.54 4.29%
NL0010071189 NLGV 2.500 01/15/33 NETHERLANDS GOV NL EUR AAA 563,953.11 488,207.69 1.07%
NL0013552060 NLGV 0.500 01/15/40 NETHERLANDS GOV NL EUR AAA 0.70 0.61 0.00%
US02079K1079 ALPHABET ODSH ALPHABET COM us usD AAA 407,336.15 299,655.09 0.66%
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us usD AAA 1,483,580.32 1,091,389.50 2.40%
US0378331005 APPLE ODSH APPLE COM us usD AAA 1,483,680.95 1,091,463.53 2.40%
US11135F1012 BROADCOM ODSH BROADCOM COM us usD AAA 968,941.00 712,797.29 1.57%
US2333311072 DTE ENERGY ODSH DTE ENERGY COM us uUsD AAA 989,639.63 728,024.15 1.60%
US46625H1005 JP MORGAN ODSH JP MORGAN COM us uUsD AAA 436,539.99 321,138.77 0.71%
US6174464486 MORGAN STANLEY ODSH MORGAN STANLEY COM us uUsD AAA 1,483,743.96 1,091,509.88 2.40%
US67066G1040 NVIDIA ODSH NVIDIA COM us uUsD AAA 968,974.49 712,821.93 1.57%
US7433151039 PROGRESSIVE ODSH PROGRESSIVE COM us uUsD AAA 436,713.20 321,266.19 0.71%
US7739031091 ROCKWELL AUTOMAT ODSH ROCKWELL AUTOMAT COM us uUsD AAA 968,925.98 712,786.24 1.57%
US912810QE10 UST 4.625 02/15/40 US TREASURY GOV us uUsD AAA 29,488.11 21,692.80 0.05%
US912810RE01 UST 3.625 02/15/44 US TREASURY GOV us uUsD AAA 636,253.50 468,057.16 1.03%
US912810RF75 UST 1.375 02/15/44 US TREASURY GOV us uUsD AAA 723,665.56 532,361.47 1.17%
US912810RM27 UST 3.000 05/15/45 US TREASURY GOV us uUsD AAA 87,292.17 64,216.11 0.14%
US9128283W81 UST 2.750 02/15/28 US TREASURY GOV us usD AAA 14,289.12 10,511.73 0.02%
US912828zQ64 UST 0.625 05/15/30 US TREASURY GOV us usD AAA 85.91 63.20 0.00%
US91282CBL46 UST 1.125 02/15/31 US TREASURY GOV us usD AAA 86,368.89 63,536.90 0.14%
US91282CCF68 UST 0.750 05/31/26 US TREASURY GOV us usD AAA 34,855.30 25,641.15 0.06%
US91282CDJ71 UST 1.375 11/15/31 US TREASURY GOV us usD AAA 2,654,498.23 1,952,770.24 4.29%
US91282CDK45 UST 1.250 11/30/26 US TREASURY GOV us usD AAA 357,195.37 262,769.24 0.58%
US91282CKC46 UST 4.250 02/28/31 US TREASURY GOV us usD AAA 663,636.48 488,201.33 1.07%
US91282CKF76 UST 4.125 03/31/31 US TREASURY GOV us usD AAA 1,493,822.09 1,098,923.82 2.41%
US91282CKZ31 UST 4.375 07/15/27 US TREASURY GOV us usD AAA 979,371.66 720,470.56 1.58%
Total: 45,512,882.41 100.00%
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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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