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SSTL - HUIF - US MULTI-FACTOR EQUITY FUND

Report as at 12/06/2025

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) 393,027,584

Reference currency of the fund GBP

Securities lending data - as at 12/06/2025

Currently on loan in GBP (base currency) 16,627,662.49

Current percentage on loan (in % of the fund AuM) 4.23%

Collateral value (cash and securities) in  GBP (base currency) 17,634,498.08

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

Collateral data - as at 12/06/2025

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

CA0636711016 BMO ODSH BMO COM CA CAD AAA 746,907.58 403,657.46 2.29%

CA0641491075 BANK NOVA ODSH BANK NOVA COM CA CAD AAA 746,956.21 403,683.74 2.29%

CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 2,282,837.45 1,233,732.78 7.00%

CA6330671034 NATL BK CANADA ODSH NATL BK CANADA COM CA CAD AAA 746,878.49 403,641.74 2.29%

CA7800871021 RBC ODSH RBC COM CA CAD AAA 1,535,963.51 830,093.50 4.71%

CA8672241079 SUNCOR ENERGY ODSH SUNCOR ENERGY COM CA CAD AAA 1,535,999.87 830,113.15 4.71%

CA8911605092 TD ODSH TD COM CA CAD AAA 1,535,967.93 830,095.89 4.71%

DE0001102416 DEGV 0.250 02/15/27 GERMANY GOV DE EUR AAA 138,741.72 117,430.99 0.67%

DE0001102523 DEGV 11/15/27 GERMANY GOV DE EUR AAA 554,958.24 469,716.65 2.66%

DE000A1EWWW0 ADIDAS ODSH ADIDAS COM DE EUR AAA 525,222.00 444,547.89 2.52%

Securities lending statistics

12-month average on loan in GBP (base currency) 11,504,716.75

12-month average on loan as a % of the fund AuM 2.99%

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) 14,493.77

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0038%

* 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 12/06/2025

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

FR0000121329 THALES ODSH THALES COM FR EUR AA2 892,971.66 755,811.20 4.29%

GB0007980591 ORD USD0.25 BP PLC CST GB GBP AA3 830,124.25 830,124.25 4.71%

GB00B39J2M42 ORD GBP5 UNITED UTILITIES CST GB GBP AA3 964,335.84 964,335.84 5.47%

GB00B63H8491 ROLLS ROYCE ODSH ROLLS ROYCE CST GB GBP AA3 830,129.41 830,129.41 4.71%

GB00BD6K4575 COMPASS GROUP ODSH COMPASS GROUP CST GB GBP AA3 965,748.72 965,748.72 5.48%

GB00BGLP8L22 IMI ODSH IMI CST GB GBP AA3 207,569.70 207,569.70 1.18%

IE000S9YS762 LINDE ODSH LINDE COM US USD AAA 544,888.01 403,528.92 2.29%

IE00BTN1Y115 MEDTRONIC ODSH MEDTRONIC COM US USD AAA 545,070.26 403,663.89 2.29%

JE00B4T3BW64 ORD USD0.01 GLENCORE INTERNATIONAL CST GB GBP AA3 346,034.15 346,034.15 1.96%

JP1201581G90 JPGV 0.500 09/20/36 JAPAN GOV JP JPY A1 10,896,930.21 55,582.12 0.32%

JP1300411DC2 JPGV 1.700 12/20/43 JAPAN GOV JP JPY A1 23,125,607.41 117,957.10 0.67%

JP1400061D58 JPGV 1.900 03/20/53 JAPAN GOV JP JPY A1 28,627,610.12 146,021.24 0.83%

JP3351500008 SHIZUOKAFINCLGRP ODSH SHIZUOKAFINCLGRP COM JP JPY A1 30,375,698.86 154,937.74 0.88%

JP3422950000 SEVEN&I HLDGS ODSH SEVEN&I HLDGS COM JP JPY A1 27,749,499.65 141,542.25 0.80%

JP3519400000 CHUGAI PHARM ODSH CHUGAI PHARM COM JP JPY A1 21,892,099.61 111,665.33 0.63%

JP3752900005 JAPAN POST ODSH JAPAN POST COM JP JPY A1 30,329,999.38 154,704.64 0.88%

NL0000102234 NLGV 4.000 01/15/37 NETHERLANDS GOV NL EUR AAA 2.26 1.91 0.00%

NL0000102317 NLGV 5.500 01/15/28 NETHERLANDS GOV NL EUR AAA 554,970.66 469,727.16 2.66%

NL0011585146 FERRARI ODSH FERRARI COM IT EUR 54,460.55 46,095.41 0.26%

US02079K3059 ALPHABET ODSH ALPHABET COM US USD AAA 1,304,002.88 965,708.31 5.48%

US0231351067 AMAZON.COM ODSH AMAZON.COM COM US USD AAA 1,303,921.30 965,647.89 5.48%

US2546871060 WALT DISNEY ODSH WALT DISNEY COM US USD AAA 1,092,891.93 809,365.40 4.59%

US30231G1022 EXXON MOBIL ODSH EXXON MOBIL COM US USD AAA 1,304,035.51 965,732.47 5.48%

US46625H1005 JP MORGAN ODSH JP MORGAN COM US USD AAA 363,997.13 269,566.16 1.53%

US912810QE10 UST 4.625 02/15/40 US TREASURY GOV US USD AAA 140,529.02 104,071.89 0.59%

US912810SM18 UST 0.250 02/15/50 US TREASURY GOV US USD AAA 55,988.10 41,463.23 0.24%

US912828R366 UST 1.625 05/15/26 US TREASURY GOV US USD AAA 595,550.24 441,047.96 2.50%

Total: 17,634,498.08 100.00%



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) 6,690,238.66

2 HEALTHCARE OF ONTARIO PENSION PLAN TRUST FUND (PARENT) 4,055,431.26

3 BANK OF NOVA SCOTIA (PARENT) 2,794,344.29

4 BARCLAYS CAPITAL SECURITIES LIMITED (PARENT) 2,769,528.46
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