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Securities Lending Report
SSTL - HUIF - US MULTI-FACTOR EQUITY FUND
Report as at 07/08/2025

Summary of policy

% limit on maximum percentage of book on loan

30%

Revenue Split

75/25*

Name of the Fund

SSTL - HUIF - US MULTI-FACTOR EQUITY FUND

Replication Mode

Physical replication

ISIN Code GB00B19DCX31
Total net assets (AuM) 351,289,629
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 07/08/2025

Currently on loan in GBP (base currency)

14,357,363.59

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

4.09%

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

15,202,816.33

Collateral value (cash and securities) in % of loan

106%

Securities lending statistics

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

12,432,661.12

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

3.18%

12-month maximum on loan in GBP

21,327,883.40

12-month maximum on loan as a % of the fund AuM 5.10%

Gross Return for the fund over the last 12 months in (base currency fund) 14,075.05

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0036%

Collateral data - as at 07/08/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
CA0636711016 BMO ODSH BMO COM CA CAD AAA 2,182,480.31 1,190,530.39 7.83%
CA0641491075 BANK NOVA ODSH BANK NOVA COM CA CAD AAA 2,182,535.07 1,190,560.26 7.83%
CA11271J1075 BROOKFIELD CO ODSH BROOKEFIELD CO COM CA CAD AAA 1,305,566.45 712,178.95 4.68%
CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 3,479,142.40 1,897,852.06 12.48%
CA6330671034 NATL BK CANADA ODSH NATL BK CANADA COM CA CAD AAA 2,717,872.73 1,482,583.86 9.75%
CA7392391016 POWER CORP CA ODSH POWER CORP CA COM CA CAD AAA 5,852.45 3,192.48 0.02%
DE0001102572 DEGV 08/15/52 GERMANY GOV DE EUR AAA 258,317.96 225,310.04 1.48%
DE0001141836 DEGV 04/10/26 GERMANY GOV DE EUR AAA 0.00 0.00 0.00%
DE000BU27006 DEGV 2.400 11/15/30 GERMANY GOV DE EUR AAA 64,621.31 56,363.99 0.37%
FR001400PM68 FRGV 2.750 02/25/30 FRANCE GOV FR EUR AA2 141,233.43 123,186.59 0.81%




Collateral data - as at 07/08/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
GB0007669376 ORD GBPO0.15 ST.JAMES PLACE CAP CST GB GBP AA3 755,716.50 755,716.50 4.97%
GB0009895292 ORD USDO0.25 ASTRAZENECA CST GB GBP AA3 302,547.98 302,547.98 1.99%
GB00OBOSWJX34 ORD GBP5 LONDON STOCK EXCHANGE CST GB GBP AA3 319,362.00 319,362.00 2.10%
GB00B63H8491 ROLLS ROYCE ODSH ROLLS ROYCE CST GB GBP AA3 755,703.04 755,703.04 4.97%
GBOOBM8PJY71 NATWEST GRP ODSH NATWEST GRP CST GB GBP AA3 434,340.07 434,340.07 2.86%
GB00BMJ6DW54 INFORMA ODSH INFORMA CST GB GBP AA3 755,725.73 755,725.73 4.97%
GBOOBPJJKP77 UKT 43/4 10/22/43 UK Treasury GIL GB GBP AA3 123,216.14 123,216.14 0.81%
GB0OBYMWG366 UKTI 0 1/8 03/22/46 UK TREASURY GIL GB GBP AA3 38,483.49 38,483.49 0.25%
IEO00S9YS762 LINDE ODSH LINDE COM us uUsD AAA 1,587,001.67 1,190,548.89 7.83%
IEOOBTN1Y115 MEDTRONIC ODSH MEDTRONIC COM us uUsD AAA 1,587,033.60 1,190,572.84 7.83%
JP1201111968 JPGV 2.200 06/20/29 JAPAN GOV JP JPY A1l 44,253,978.56 225,236.82 1.48%
JP1201621H91 JPGV 0.600 09/20/37 JAPAN GOV JP JPY A1l 131,520.11 669.39 0.00%
JP1300331A99 JPGV 2.000 09/20/40 JAPAN GOV JP JPY A1l 44,321,963.73 225,582.84 1.48%
JP1300561H93 JPGV 0.800 09/20/47 JAPAN GOV JP JPY A1l 44,173,126.09 224,825.31 1.48%
JP1300671L78 JPGV 0.600 06/20/50 JAPAN GOV JP JPY A1l 1,240,608.37 6,314.25 0.04%
JP1400051C51 JPGV 2.000 03/20/52 JAPAN GOV JP JPY A1l 44,307,290.78 225,508.16 1.48%
JP1400061D58 JPGV 1.900 03/20/53 JAPAN GOV JP JPY A1l 44,323,203.50 225,589.15 1.48%
NL0000235190 AIRBUS NL ODSH AIRBUS NL COM FR EUR AA2 177.89 155.16 0.00%
US02079K3059 ALPHABET ODSH ALPHABET COM us uUsD AAA 160,597.71 120,478.40 0.79%
US46625H1005 JP MORGAN ODSH JP MORGAN COM us uUsD AAA 1,058,474.54 794,054.42 5.22%
US67066G1040 NVIDIA ODSH NVIDIA COM us uUsD AAA 163,092.78 122,350.17 0.80%
US7181721090 PHILIP MORRIS ODSH PHILIP MORRIS COM us uUsD AAA 163,149.23 122,392.52 0.81%
US912828YS30 UST 1.750 11/15/29 US TREASURY GOV us UsD AAA 51,514.93 38,645.86 0.25%
US91282CDY49 UST 1.875 02/15/32 US TREASURY GOV us UsD AAA 164,010.43 123,038.58 0.81%
Total: 15,202,816.33 100.00%
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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 | BANK OF NOVA SCOTIA (PARENT) 4,932,828.80
2 | HEALTHCARE OF ONTARIO PENSION PLAN TRUST FUND (PARENT) 4,153,918.92
3 | HSBC BANK PLC (PARENT) 2,799,496.45
4 | BARCLAYS CAPITAL SECURITIES LIMITED (PARENT) 1,900,028.20
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