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Securities Lending Report
SSTL - HUIF - US MULTI-FACTOR EQUITY 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 - HUIF - US MULTI-FACTOR EQUITY FUND

Replication Mode

Physical replication

ISIN Code GB00B19DCX31
Total net assets (AuM) 394,226,580
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)

15,991,713.98

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

4.06%

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

16,928,013.47

Collateral value (cash and securities) in % of loan

106%

Securities lending statistics

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

11,942,983.69

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

3.08%

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) 13,447.13

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0035%

Collateral data - as at 02/07/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
CA0636711016 BMO ODSH BMO COM CA CAD AAA 803,444.83 428,927.12 2.53%
CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 803,534.58 428,975.03 2.53%
CA6330671034 NATL BK CANADA ODSH NATL BK CANADA COM CA CAD AAA 803,493.35 428,953.02 2.53%
CA7800871021 RBC ODSH RBC COM CA CAD AAA 1,966,273.32 1,049,714.82 6.20%
CA8672241079 SUNCOR ENERGY ODSH SUNCOR ENERGY COM CA CAD AAA 290,808.00 155,250.78 0.92%
CA8911605092 TD ODSH TD COM CA CAD AAA 1,420,669.43 758,438.69 4.48%
DE0001102481 DEGV 08/15/50 GERMANY GOV DE EUR AAA 539,595.97 463,311.70 2.74%
DE0001108546 DEGV PO STR 07/04/40 GERMANY GOV DE EUR AAA 103,533.70 88,896.84 0.53%
DE0001108744 DEGV PO STR 08/15/46 GERMANY GOV DE EUR AAA 36,671.18 31,486.87 0.19%
DE0006599905 MERCK ODSH MERCK COM DE EUR AAA 196,628.40 168,830.46 1.00%




Collateral data - as at 02/07/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 518,467.39 445,170.13 2.63%
DEOOOATEWWWO ADIDAS ODSH ADIDAS COM DE EUR AAA 620.99 533.20 0.00%
ES0177542018 ORD EURO0.5 (CREST LINE) INTERNATIONAL CONSOLIDATED AIRLINES CST GB GBP AA3 445,295.76 445,295.76 2.63%
FR0000120578 SANOFI FR ODSH SANOFI FR COM FR EUR AA2 510,215.94 438,085.21 2.59%
FR0000121014 LVMH ODSH LVMH COM FR EUR AA2 25,797.74 22,150.64 0.13%
FR0000571150 FRGV 6.000 10/25/25 FRANCE GOV FR EUR AA2 761,881.77 654,172.30 3.86%
FR0013200813 FRGV 0.250 11/25/26 FRANCE GOV FR EUR AA2 190,476.09 163,547.92 0.97%
GB0007980591 ORD USDO0.25 BP PLC CST GB GBP AA3 1,049,715.03 1,049,715.03 6.20%
GB0031274896 ORD GBPO0.25 MARKS & SPENCER CST GB GBP AA3 700,154.44 700,154.44 4.14%
GB00OBOSWJX34 ORD GBP5 LONDON STOCK EXCHANGE CST GB GBP AA3 1,049,664.00 1,049,664.00 6.20%
GB00OB10RZP78 ORD SHARES OF 3 1/9 PENCE UNILEVER PLC CST GB GBP AA3 619,136.00 619,136.00 3.66%
GB00B63H8491 ROLLS ROYCE ODSH ROLLS ROYCE CST GB GBP AA3 1,049,711.72 1,049,711.72 6.20%
GB00B6460505 UKT 4 1/4 12/07/40 UK TREASURY GIL GB GBP AA3 163,549.45 163,549.45 0.97%
GB0OOBYMWG366 UKTI 0 1/8 03/22/46 UK TREASURY GIL GB GBP AA3 654,189.98 654,189.98 3.86%
GB00OBYQO0JC66 BEAZLEY ODSH BEAZLEY CST GB GBP AA3 291,159.45 291,159.45 1.72%
IEO00S9YS762 LINDE ODSH LINDE COM us uUsD AAA 588,309.49 428,875.15 2.53%
IEOOBTN1Y115 MEDTRONIC ODSH MEDTRONIC COM us uUsD AAA 588,412.49 428,950.24 2.53%
JP1051671Q49 JPGV 0.400 03/20/29 JAPAN GOV JP JPY A1l 7,232,734.71 36,746.93 0.22%
JP1103761QA5 JPGV 0.900 09/20/34 JAPAN GOV JP JPY A1l 19,031,475.76 96,692.10 0.57%
JP1200961785 JPGV 2.100 06/20/27 JAPAN GOV JP JPY A1l 411,054.42 2,088.42 0.01%
JP1201111968 JPGV 2.200 06/20/29 JAPAN GOV JP JPY A1l 210,249.05 1,068.20 0.01%
JP1201671K12 JPGV 0.500 12/20/38 JAPAN GOV JP JPY A1l 42,018.32 213.48 0.00%
JP1742811R19 JPGV 01/20/26 JAPAN GOV JP JPY A1l 99,747.25 506.78 0.00%
US0079031078 AMD ODSH AMD COM us usD AAA 849,190.29 619,056.16 3.66%
US0605051046 BOFAML ODSH BOFAML COM us usD AAA 588,296.69 428,865.82 2.53%
US3453708600 FORD MOTOR ODSH FORD MOTOR COM us usD AAA 79.44 57.91 0.00%
US38141G1040 GOLDMAN SACHS ODSH GOLDMAN SACHS COM us usD AAA 392,791.75 286,343.54 1.69%
US5949181045 MICROSOFT ODSH MICROSOFT COM us usD AAA 1,439,738.29 1,049,563.18 6.20%
US6174464486 MORGAN STANLEY ODSH MORGAN STANLEY COM us usD AAA 848,959.26 618,887.74 3.66%
US912810SM18 UST 0.250 02/15/50 US TREASURY GOV us usD AAA 619,536.85 451,639.77 2.67%
US91282CAE12 UST 0.625 08/15/30 US TREASURY GOV us usD AAA 757,008.43 551,855.97 3.26%
US91282CHA27 UST 3.500 04/30/28 US TREASURY GOV us usD AAA 84,728.48 61,766.71 0.36%
US91282CJJ18 UST 4.500 11/15/33 US TREASURY GOV us usD AAA 158,868.97 115,814.81 0.68%
Total: 16,928,013.47 100.00%




Geographical allocation of collateral

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 | BANK OF NOVA SCOTIA (PARENT) 5,463,216.17
2 | HSBC BANK PLC (PARENT) 5,339,250.39
3 | BARCLAYS CAPITAL SECURITIES LIMITED (PARENT) 2,809,879.88
4 | HEALTHCARE OF ONTARIO PENSION PLAN TRUST FUND (PARENT) 2,686,362.23
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