
Securities Lending Report

SSTL - HUIF - US MULTI-FACTOR EQUITY FUND

Report as at 28/04/2025

Summary of policy

% limit on maximum percentage of book on loan 25%

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) 345,235,962

Reference currency of the fund GBP

Securities lending data - as at 28/04/2025

Currently on loan in GBP (base currency) 11,441,081.27

Current percentage on loan (in % of the fund AuM) 3.31%

Collateral value (cash and securities) in  GBP (base currency) 12,101,227.78

Collateral value (cash and securities) in % of loan 106%

Collateral data - as at 28/04/2025

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

CA0641491075 BANK NOVA ODSH BANK NOVA COM CA CAD AAA 1,531,054.80 829,817.51 6.86%

CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 1,720,205.95 932,335.68 7.70%

CA56501R1064 MANULIFE FINANCI ODSH MANULIFE FINANCI COM CA CAD AAA 189,188.14 102,538.22 0.85%

CA6330671034 NATL BK CANADA ODSH NATL BK CANADA COM CA CAD AAA 1,531,023.34 829,800.46 6.86%

CA7800871021 RBC ODSH RBC COM CA CAD AAA 126,394.19 68,504.48 0.57%

FR0000120404 ACCOR ODSH ACCOR COM FR EUR AA2 529,613.58 452,819.63 3.74%

GB0004544929 ORD GBP0.10 IMPERIAL TOBACCO CST GB GBP AA3 102,552.45 102,552.45 0.85%

GB0006825383 ORD GBP0.10 PERSIMMON CST GB GBP AA3 102,542.58 102,542.58 0.85%

GB0009895292 ORD USD0.25 ASTRAZENECA CST GB GBP AA3 102,544.00 102,544.00 0.85%

GB00B0SWJX34 ORD GBP5 LONDON STOCK EXCHANGE CST GB GBP AA3 102,502.40 102,502.40 0.85%

Securities lending statistics

12-month average on loan in GBP (base currency) 11,448,087.48

12-month average on loan as a % of the fund AuM 2.94%

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) 12,963.61

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0033%

* 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



Collateral data - as at 28/04/2025

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

GB00B19NLV48 ORD USD0.10 EXPERIAN GROUP LIMITED CST GB GBP AA3 388,235.82 388,235.82 3.21%

GB00BVYVFW23 AUTO TRADER ODSH AUTO TRADER CST GB GBP AA3 452,809.08 452,809.08 3.74%

IE000S9YS762 LINDE ODSH LINDE COM US USD AAA 1,103,692.28 829,515.57 6.85%

JP1201611H69 JPGV 0.600 06/20/37 JAPAN GOV JP JPY A1 87,824,854.83 458,354.18 3.79%

JP1201671K12 JPGV 0.500 12/20/38 JAPAN GOV JP JPY A1 22,112,180.68 115,402.53 0.95%

JP1300561H93 JPGV 0.800 09/20/47 JAPAN GOV JP JPY A1 87,849,185.36 458,481.16 3.79%

JP1300581J30 JPGV 0.800 03/20/48 JAPAN GOV JP JPY A1 87,850,518.96 458,488.12 3.79%

JP1300591J79 JPGV 0.700 06/20/48 JAPAN GOV JP JPY A1 87,853,084.60 458,501.51 3.79%

JP1300601JA9 JPGV 0.900 09/20/48 JAPAN GOV JP JPY A1 87,842,766.45 458,447.66 3.79%

JP1400061D58 JPGV 1.900 03/20/53 JAPAN GOV JP JPY A1 87,756,105.47 457,995.38 3.78%

NL0012818504 NLGV 0.750 07/15/28 NETHERLANDS GOV NL EUR AAA 970.84 830.07 0.01%

US0378331005 APPLE ODSH APPLE COM US USD AAA 602,370.57 452,731.05 3.74%

US0605051046 BOFAML ODSH BOFAML COM US USD AAA 1,103,708.82 829,528.00 6.85%

US2788651006 ECOLAB ODSH ECOLAB COM US USD AAA 487,830.18 366,644.52 3.03%

US38141G1040 GOLDMAN SACHS ODSH GOLDMAN SACHS COM US USD AAA 737,016.26 553,928.37 4.58%

US46625H1005 JP MORGAN ODSH JP MORGAN COM US USD AAA 1,103,987.11 829,737.16 6.86%

US4943681035 KIMBERLY CLARK ODSH KIMBERLY CLARK COM US USD AAA 602,495.60 452,825.02 3.74%

US5745991068 MASCO ODSH MASCO COM US USD AAA 602,482.49 452,815.17 3.74%

Total: 12,101,227.78 100.00%

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 HSBC BANK PLC (PARENT) 6,767,856.98

2 HEALTHCARE OF ONTARIO PENSION PLAN TRUST FUND (PARENT) 3,202,422.80



3 BARCLAYS CAPITAL SECURITIES LIMITED (PARENT) 2,872,437.39

4 BANK OF NOVA SCOTIA (PARENT) 434,971.98
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