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SSTL - HITIF - PACIFIC INDEX FUND
Report as at 22/05/2025

Summary of policy

% limit on maximum percentage of book on loan

25%

Revenue Split

75/25*

Name of the Fund

SSTL - HITIF - PACIFIC INDEX FUND

Replication Mode

Physical replication

ISIN Code GB00B80QGT40
Total net assets (AuM) 688,995,535
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 22/05/2025

Currently on loan in GBP (base currency)

60,179,482.82

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

8.73%

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

64,757,136.87

Collateral value (cash and securities) in % of loan

108%

Securities lending statistics

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

82,833,083.89

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

10.90%

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) 759,588.37
Gross Return for the fund over the last 12 months in % of the fund AuM 0.1000%

Collateral data - as at 22/05/2025

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

ATO000A04967 ATGV 4.150 03/15/37 AUSTRIA GOV AT EUR AA1 1,941,623.27 1,634,458.50 2.52%
AUOOOO00EVN4 EVOLUTION MINING ODSH EVOLUTION MINING COM AU AUD AAA 549,638.93 264,230.43 0.41%
AUO00000QAN2 QANTAS ODSH QANTAS COM AU AUD AAA 236,677.20 113,778.91 0.18%
AU000000STO6 SANTOS ODSH SANTOS COM AU AUD AAA 62,634.77 30,110.70 0.05%
BE0974293251 ABIODSHABI COM BE EUR AA3 377,919.45 318,132.60 0.49%
BMGO0450A1053 ARCH CAPITAL GRP ODSH ARCH CAPITAL GRP COM us uUsD AAA 376,701.28 282,098.69 0.44%
CA0641491075 BANK NOVA ODSH BANK NOVA COM CA CAD AAA 4,822,214.97 2,592,519.00 4.00%
CA8672241079 SUNCOR ENERGY ODSH SUNCOR ENERGY COM CA CAD AAA 162,742.84 87,493.80 0.14%
CH0012214059 HOLCIM ODSH HOLCIM COM CH CHF 5,862.09 5,292.13 0.01%
CH0025751329 LOGITECH INTL ODSH LOGITECH INTL COM CH CHF 352,393.20 318,130.54 0.49%




Collateral data - as at 22/05/2025

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

CNE1000003W8 PETROCHINA ODSH PETROCHINA COM CN HKD 349,274.45 33,194.84 0.05%
DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 264.47 222.63 0.00%
DE0008404005 ALLIANZ ODSH ALLIANZ COM DE EUR AAA 1,006,888.24 847,598.54 1.31%
DEOOOBASF111 BASF ODSH BASF COM DE EUR AAA 21,062.15 17,730.12 0.03%
FR0013515806 FRGV 0.500 05/25/40 FRANCE GOV FR EUR AA2 1,942,263.93 1,634,997.81 2.52%
GB0000536739 ORD GBP0.10 ASHTEAD GROUP CST GB GBP AA3 3,188,971.80 3,188,971.80 4.92%
GB0003718474 GAMES WORKSHOP ODSH GAMES WORKSHOP CST GB GBP AA3 150,187.20 150,187.20 0.23%
GB0031348658 ORD 25P BARCLAYS BANK PLC CST GB GBP AA3 3,225,545.44 3,225,545.44 4.98%
GB00B033F229 ORD 6 14/81P CENTRICA PLC CST GB GBP AA3 67,987.04 67,987.04 0.10%
GB00B1XZS820 ORD USD0.54945054 ANGLO AMERICAN ORD CST GB GBP AA3 11,197.43 11,197.43 0.02%
GB00B421JZ66 UKTI 0 1/2 03/22/50 UK TREASURY GIL GB GBP AA3 9,068.04 9,068.04 0.01%
GBOOBVYVFW23 AUTO TRADER ODSH AUTO TRADER CST GB GBP AA3 318,408.08 318,408.08 0.49%
JP1024511P82 JPGV 0.005 08/01/25 JAPAN GOV JP JPY A1l 47,618,311.73 246,691.47 0.38%
JP1024671QC8 JPGV 0.600 12/01/26 JAPAN GOV JP JPY A1l 610,546,074.36 3,162,995.56 4.88%
JP1051681Q54 JPGV 0.600 03/20/29 JAPAN GOV JP JPY A1l 39,124,127.25 202,686.49 0.31%
JP1103571L10 JPGV 0.100 12/20/29 JAPAN GOV JP JPY A1l 47,591,629.50 246,553.24 0.38%
JP1103731Q12 JPGV 0.600 12/20/33 JAPAN GOV JP JPY A1l 610,563,466.16 3,163,085.66 4.88%
JP1103741Q44 JPGV 0.800 03/20/34 JAPAN GOV JP JPY A1l 610,538,343.59 3,162,955.51 4.88%
JP1103751Q74 JPGV 1.100 06/20/34 JAPAN GOV JP JPY A1l 610,563,915.92 3,163,087.99 4.88%
JP1103761QA5 JPGV 0.900 09/20/34 JAPAN GOV JP JPY A1l 152,774,770.89 791,465.12 1.22%
JP1103771R12 JPGV 1.200 12/20/34 JAPAN GOV JP JPY A1l 652,070,610.40 3,378,117.61 5.22%
JP12009216CO0 JPGV 2.100 12/20/26 JAPAN GOV JP JPY A1l 515,399.67 2,670.08 0.00%
JP1201001839 JPGV 2.200 03/20/28 JAPAN GOV JP JPY A1l 2,085,713.64 10,805.25 0.02%
JP1201461D98 JPGV 1.700 09/20/33 JAPAN GOV JP JPY A1l 4,690,529.21 24,299.76 0.04%
JP1201471DC6 JPGV 1.600 12/20/33 JAPAN GOV JP JPY A1l 20,747,757.16 107,485.85 0.17%
JP1201511EC7 JPGV 1.200 12/20/34 JAPAN GOV JP JPY A1l 40,394,939.29 209,270.06 0.32%
JP1201711L13 JPGV 0.300 12/20/39 JAPAN GOV JP JPY A1l 47,626,084.96 246,731.74 0.38%
JP1201751M13 JPGV 0.500 12/20/40 JAPAN GOV JP JPY A1l 12,158,857.80 62,990.19 0.10%
JP1201861PA6 JPGV 1.500 09/20/43 JAPAN GOV JP JPY A1l 47,768,844.46 247,471.32 0.38%
JP1201881Q46 JPGV 1.600 03/20/44 JAPAN GOV JP JPY A1l 610,530,502.80 3,162,914.89 4.88%
JP1300381D38 JPGV 1.800 03/20/43 JAPAN GOV JP JPY A1l 502,302.73 2,602.23 0.00%
JP1400031A58 JPGV 2.200 03/20/50 JAPAN GOV JP JPY A1l 1,343,456.12 6,959.91 0.01%
JP1400121K57 JPGV 0.500 03/20/59 JAPAN GOV JP JPY A1l 47,627,158.20 246,737.30 0.38%
JP1400131L54 JPGV 0.500 03/20/60 JAPAN GOV JP JPY A1l 47,536,633.95 246,268.33 0.38%
JP1743001R41 JPGV 04/20/26 JAPAN GOV JP JPY A1l 49,760.64 257.79 0.00%
JP1743071R53 JPGV 05/20/26 JAPAN GOV JP JPY A1l 41,224,095.99 213,565.59 0.33%
JP3116000005 ASAHI GROUP ODSH ASAHI GROUP COM JP JPY A1l 186,899.17 968.25 0.00%
JP3190000004 OBAYASHI ODSH OBAYASHI COM JP JPY A1l 2,579,999.92 13,365.95 0.02%
JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1l 6,019,898.16 31,186.69 0.05%




Collateral data - as at 22/05/2025

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

JP3242800005 CANON ODSH CANON COM JP JPY A1l 23,097,399.63 119,658.41 0.18%
JP3249600002 KYOCERA ODSH KYOCERA COM JP JPY A1l 5,876,899.31 30,445.87 0.05%
JP3358800005 SHIMIZU ODSH SHIMIZU COM JP JPY A1l 5,996,398.96 31,064.95 0.05%
JP3544000007 TEIJIN ODSH TEIJIN COM JP JPY A1l 6,101,998.67 31,612.02 0.05%
JP3695200000 NGK INSULATORS ODSH NGK INSULATORS COM JP JPY A1l 64,448,998.21 333,884.54 0.52%
JP3778630008 BANDAI NAMCO HD ODSH BANDAI NAMCO HD COM JP JPY A1l 462,498.47 2,396.02 0.00%
JP3854600008 HONDA ODSH HONDA COM JP JPY A1l 1,131,999.95 5,864.44 0.01%
JP3902400005 MITSUBISHI ELEC ODSH MITSUBISHI ELEC COM JP JPY A1l 5,904,998.36 30,591.44 0.05%
JP3914400001 MURATA MFG ODSH MURATA MFG COM JP JPY A1l 74,012,398.42 383,428.70 0.59%
JP3932000007 YASKAWA ELECTRIC ODSH YASKAWA ELECTRIC COM JP JPY A1l 3,944,399.56 20,434.36 0.03%
KYG8208B1014 JD.COM ODSH JD.COM COM HK HKD 33,722,044.93 3,204,923.51 4.95%
KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 3,833,979.41 364,379.17 0.56%
KYG960071028 WH GROUP ODSH WH GROUP COM HK HKD 898,877.04 85,428.75 0.13%
SE0017486889 ATLAS COPCO ODSH ATLAS COPCO COM SE SEK AAA 1,803,155.48 140,545.96 0.22%
US02079K3059 ALPHABET ODSH ALPHABET COM us uUsD AAA 425,362.71 318,539.57 0.49%
US0378331005 APPLE ODSH APPLE COM us uUsD AAA 5,102,370.83 3,820,990.85 5.90%
US15189T1079 CENTERPNT ENERGY ODSH CENTERPNT ENERGY COM us uUsD AAA 147,971.66 110,810.91 0.17%
US1729674242 CITIGROUP ODSH CITIGROUP COM us uUsD AAA 446,151.13 334,107.31 0.52%
US29364G1031 ENTERGY ODSH ENTERGY COM us uUsD AAA 425,677.52 318,775.32 0.49%
US30303M1027 META PLATFORMS ODSH META PLATFORMS COM us uUsD AAA 581,092.90 435,160.58 0.67%
US37045V1008 GM ODSH GM COM us uUsD AAA 869,646.09 651,248.19 1.01%
US4581401001 INTEL ODSH INTEL COM us uUsD AAA 3,928,892.80 2,942,213.32 4.54%
US5949181045 MICROSOFT ODSH MICROSOFT COM us usD AAA 936,052.09 700,977.37 1.08%
US6174464486 MORGAN STANLEY ODSH MORGAN STANLEY COM us usD AAA 166,005.85 124,316.10 0.19%
US67066G1040 NVIDIA ODSH NVIDIA COM us usD AAA 1,295,287.13 969,996.19 1.50%
US7185461040 PHILLIPS 66 ODSH PHILLIPS 66 COM us usD AAA 869,786.35 651,353.22 1.01%
US7607591002 REPUBLIC SERVS ODSH REPUBLIC SERVS COM us usD AAA 274,463.22 205,536.11 0.32%
US8574771031 STATE STREET ODSH STATE STREET COM us usD AAA 446,251.63 334,182.57 0.52%
US88160R1014 TESLA ODSH TESLA COM us usD AAA 869,692.59 651,283.01 1.01%
US89832Q1094 TRUIST FINANCIAL ODSH TRUIST FINANCIAL COM us usD AAA 446,202.06 334,145.45 0.52%
US912810SQ22 UST 1.125 08/15/40 US TREASURY GOV us usD AAA 2,183,257.57 1,634,966.86 2.52%
US912810SY55 UST 2.250 05/15/41 US TREASURY GOV us usD AAA 2,180,674.78 1,633,032.69 2.52%
US912810TZ212 UST 4.500 02/15/44 US TREASURY GOV us usD AAA 1,231,971.47 922,581.26 1.42%
US912810UD80 UST 4.125 08/15/44 US TREASURY GOV us usD AAA 2,183,332.07 1,635,022.65 2.52%
US91282CAL54 UST 0.375 09/30/27 US TREASURY GOV us usD AAA 207,925.38 155,708.20 0.24%
US91282CBL46 UST 1.125 02/15/31 US TREASURY GOV us usD AAA 53,045.10 39,723.66 0.06%
US91282CFV81 UST 4.125 11/15/32 US TREASURY GOV us uUsD AAA 81,517.01 61,045.30 0.09%
US91282CHC82 UST 3.375 05/15/33 US TREASURY GOV us uUsD AAA 9,542.06 7,145.72 0.01%
US91282CJX02 UST 4.000 01/31/31 US TREASURY GOV us uUsD AAA 2,183,156.86 1,634,891.44 2.52%




Collateral data - as at 22/05/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
US91282CKD29 UST 4.250 02/28/29 US TREASURY GOV us UsD AAA 47,376.93 35,478.96 0.05%
US92343V1044 VERIZON ODSH VERIZON COM us uUsD AAA 1,406,329.59 1,053,152.09 1.63%
US92939U1060 WEC ENERGY GROUP ODSH WEC ENERGY GROUP COM us uUsD AAA 1,002,248.68 750,549.73 1.16%
Total: 64,757,136.87 100.00%
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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)

16,680,315.16

2 | GOLDMAN SACHS INTERNATIONAL (PARENT) 13,181,428.36
3 | JP MORGAN SECS PLC (PARENT) 13,163,246.24
4 | BARCLAYS CAPITAL SECURITIES LIMITED (PARENT) 8,918,470.54
5 | UBS EUROPE SE (PARENT) 2,634,586.52
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