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SSTL - HIF - UK GROWTH & INCOME FUND
Report as at 14/07/2025

Summary of policy

% limit on maximum percentage of book on loan

30%

Revenue Split

75/25*

Name of the Fund

SSTL - HIF - UK GROWTH & INCOME FUND

Replication Mode

Physical replication

ISIN Code GB00B715G377
Total net assets (AuM) 256,740,512
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 14/07/2025

Currently on loan in GBP (base currency) 6,851,404.07
Current percentage on loan (in % of the fund AuM) 2.67%
Collateral value (cash and securities) in GBP (base currency) 7,202,515.25
Collateral value (cash and securities) in % of loan 105%

Securities lending statistics

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

12,466,768.31

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

4.98%

12-month maximum on loan in GBP

26,270,622.61

12-month maximum on loan as a % of the fund AuM 10.75%

Gross Return for the fund over the last 12 months in (base currency fund) 64,567.71

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0258%

Collateral data - as at 14/07/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
ATO000A2Y8G4 ATGV 1.850 05/23/49 AUSTRIA GOV AT EUR AA1 797,150.69 690,203.64 9.58%
AT0000A324S8 ATGV 2.900 02/20/33 AUSTRIA GOV AT EUR AA1 198,973.42 172,278.82 2.39%
AT0000A39UW5 ATGV 2.900 02/20/34 AUSTRIA GOV AT EUR AA1 398.22 344.79 0.00%
BE0000304130 BEGV 5.000 03/28/35 BELGIUM GOV BE EUR AA3 797,275.83 690,311.99 9.58%
BE0000347568 BEGV 0.900 06/22/29 BELGIUM GOV BE EUR AA3 199,318.96 172,578.00 2.40%
CA05534B7604 BCE ODSH BCE COM CA CAD AAA 102,009.24 55,147.58 0.77%
CA7800871021 RBC ODSH RBC COM CA CAD AAA 102,630.51 55,483.45 0.77%
DE0001135176 DEGV 5.500 01/04/31 GERMANY GOV DE EUR AAA 72.78 63.02 0.00%
FR0000073272 SAFRAN ODSH SAFRAN COM FR EUR AA2 64,005.49 55,418.41 0.77%
FR0000125486 VINCI ODSH VINCI COM FR EUR AA2 43,526.80 37,687.17 0.52%




Collateral data - as at 14/07/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
FR0000130809 SOCIETE GENERALE ODSH SOCIETE GENERALE COM FR EUR AA2 42,601.06 36,885.63 0.51%
FR0010070060 FRGV 4.750 04/25/35 FRANCE GOV FR EUR AA2 199,318.67 172,577.75 2.40%
FR0013154044 FRGV 1.250 05/25/36 FRANCE GOV FR EUR AA2 0.80 0.69 0.00%
FR0014007L00 FRGV 05/25/32 FRANCE GOV FR EUR AA2 797,275.30 690,311.53 9.58%
FR001400XLW2 FRGV 2.400 09/24/28 FRANCE GOV FR EUR AA2 92.15 79.79 0.00%
GB0007980591 ORD USDO0.25 BP PLC CST GB GBP AA3 55,486.92 55,486.92 0.77%
GBOOBOCNHZ09 UKTI 1 1/4 11/22/55 UK TREASURY GIL GB GBP AA3 346,190.22 346,190.22 4.81%
GB00OB1L6W962 UKTI 1 1/8 11/22/37 UK TREASURY GIL GB GBP AA3 345,589.14 345,589.14 4.80%
GB00B1WY2338 ORD GBP0.375 BKDRYJ4 CST GB GBP AA3 55,480.32 55,480.32 0.77%
GB00B3MYD345 UKTI 0 5/8 11/22/42 UK TREASURY GIL GB GBP AA3 197,057.10 197,057.10 2.74%
GB00B54QLM75 UKT 4 01/22/60 UK TREASURY GIL GB GBP AA3 346,178.79 346,178.79 4.81%
GB00BD9MZZ71 UKTI 018 11/22/65 UK TREASURY GIL GB GBP AA3 346,238.15 346,238.15 4.81%
GB00BQC4R999 UKT 3 3/4 01/29/38 UK Treasury GIL GB GBP AA3 690,311.99 690,311.99 9.58%
GB00BQC82B83 UKT 41/8 07/22/29 Corp UK Treasury GIL GB GBP AA3 172,578.00 172,578.00 2.40%
IT0O003128367 ENEL ODSH ENEL COM IT EUR 42,597.32 36,882.39 0.51%
JP3970300004 RECRUIT HOLDINGS ODSH RECRUIT HOLDINGS COM JP JPY A1l 5,709,899.28 28,689.53 0.40%
KYG017191142 ALIBABA ODSH ALIBABA COM HK HKD 347,901.83 32,815.20 0.46%
KYG6427A1022 NETEASE ODSH NETEASE COM HK HKD 391,054.75 36,885.52 0.51%
KYG8208B1014 JD.COM ODSH JD.COM COM HK HKD 391,067.90 36,886.76 0.51%
KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 390,999.94 36,880.35 0.51%
NL0000102317 NLGV 5.500 01/15/28 NETHERLANDS GOV NL EUR AAA 797,275.57 690,311.76 9.58%
NL0009446418 NLGV 3.750 01/15/42 NETHERLANDS GOV NL EUR AAA 199,318.94 172,577.98 2.40%
US5949181045 MICROSOFT ODSH MICROSOFT COM us UsD AAA 74,491.35 55,156.31 0.77%
UsS912828YQ73 UST 1.625 10/31/26 US TREASURY GOV us UsD AAA 467,191.32 345,926.71 4.80%
US91282CNA52 UST 4.000 04/30/32 US TREASURY GOV us UsD AAA 465,966.56 345,019.85 4.79%
Total: 7,202,515.25 100.00%
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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) 6,125,649.52
2 | BNP PARIBAS ARBITRAGE LONDON/PARIS (PARENT) 1,074,795.79
3 | GOLDMAN SACHS INTERNATIONAL (PARENT) 649,893.62
4 | BANK OF NOVA SCOTIA (PARENT) 366,299.94
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