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SSTL - HUIF - US MULTI-FACTOR EQUITY FUND

Report as at 20/05/2025

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) 386,628,895

Reference currency of the fund GBP

Securities lending data - as at 20/05/2025

Currently on loan in GBP (base currency) 19,091,946.52

Current percentage on loan (in % of the fund AuM) 4.94%

Collateral value (cash and securities) in  GBP (base currency) 20,210,370.81

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

Collateral data - as at 20/05/2025

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

CA0636711016 BMO ODSH BMO COM CA CAD AAA 978,506.23 525,471.22 2.60%

CA0641491075 BANK NOVA ODSH BANK NOVA COM CA CAD AAA 978,504.11 525,470.08 2.60%

CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 978,461.34 525,447.11 2.60%

CA25675T1075 DOLLARAMA ODSH DOLLARAMA COM CA CAD AAA 2,301,980.84 1,236,195.17 6.12%

CA33767E2024 FIRSTSERVICE ODSH FIRSTSERVICE REI CA CAD AAA 1,129,636.39 606,630.18 3.00%

CA6330671034 NATL BK CANADA ODSH NATL BK CANADA COM CA CAD AAA 978,517.39 525,477.21 2.60%

FR0000120404 ACCOR ODSH ACCOR COM FR EUR AA2 1,466,970.59 1,236,216.14 6.12%

GB0002374006 ORD 28 101/108P DIAGEO CST GB GBP AA3 1,231,507.16 1,231,507.16 6.09%

GB0006825383 ORD GBP0.10 PERSIMMON CST GB GBP AA3 9,057.95 9,057.95 0.04%

GB0009895292 ORD USD0.25 ASTRAZENECA CST GB GBP AA3 23,233.28 23,233.28 0.11%

Securities lending statistics

12-month average on loan in GBP (base currency) 11,269,897.20

12-month average on loan as a % of the fund AuM 2.92%

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) 14,130.97

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0037%

* 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 20/05/2025

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

GB00B63H8491 ROLLS ROYCE ODSH ROLLS ROYCE CST GB GBP AA3 822,329.34 822,329.34 4.07%

GB00BDR05C01 NATIONAL GRID ODSH NATIONAL GRID CST GB GBP AA3 606,743.50 606,743.50 3.00%

GB00BGLP8L22 IMI ODSH IMI CST GB GBP AA3 606,738.51 606,738.51 3.00%

GB00BL6K5J42 ENDEAVOUR MING ODSH ENDEAVOUR MING CST GB GBP AA3 606,731.76 606,731.76 3.00%

GB00BM8PJY71 NATWEST GRP ODSH NATWEST GRP CST GB GBP AA3 404,770.18 404,770.18 2.00%

GB00BP6MXD84 SHELL ODSH SHELL CST GB GBP AA3 596,141.38 596,141.38 2.95%

IE000S9YS762 LINDE ODSH LINDE COM US USD AAA 697,591.61 525,156.72 2.60%

JP1024511P82 JPGV 0.005 08/01/25 JAPAN GOV JP JPY A1 92,381,124.08 476,990.32 2.36%

JP1103571L10 JPGV 0.100 12/20/29 JAPAN GOV JP JPY A1 88,296,126.05 455,898.30 2.26%

JP1201681K44 JPGV 0.400 03/20/39 JAPAN GOV JP JPY A1 91,875,639.94 474,380.36 2.35%

JP1201711L13 JPGV 0.300 12/20/39 JAPAN GOV JP JPY A1 67,947,713.08 350,833.59 1.74%

JP1201751M13 JPGV 0.500 12/20/40 JAPAN GOV JP JPY A1 27,187,431.47 140,376.53 0.69%

JP1201861PA6 JPGV 1.500 09/20/43 JAPAN GOV JP JPY A1 91,079,827.22 470,271.35 2.33%

JP1400131L54 JPGV 0.500 03/20/60 JAPAN GOV JP JPY A1 90,057,627.74 464,993.44 2.30%

JP3119600009 AJINOMOTO ODSH AJINOMOTO COM JP JPY A1 331,298.60 1,710.59 0.01%

US0079031078 AMD ODSH AMD COM US USD AAA 773,960.52 582,648.30 2.88%

US02079K3059 ALPHABET ODSH ALPHABET COM US USD AAA 1,642,025.56 1,236,139.80 6.12%

US0231351067 AMAZON.COM ODSH AMAZON.COM COM US USD AAA 14,135.64 10,641.51 0.05%

US0605051046 BOFAML ODSH BOFAML COM US USD AAA 466,241.05 350,992.78 1.74%

US0846707026 BERKSHIRE ODSH BERKSHIRE COM US USD AAA 1,642,073.13 1,236,175.61 6.12%

US1011371077 BOSTON ODSH BOSTON COM US USD AAA 1,101,339.08 829,103.46 4.10%

US46625H1005 JP MORGAN ODSH JP MORGAN COM US USD AAA 697,784.03 525,301.57 2.60%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 1,642,078.07 1,236,179.33 6.12%

US6826801036 ONEOK ODSH ONEOK COM US USD AAA 805,854.52 606,658.55 3.00%

US912810QB70 UST 4.250 05/15/39 US TREASURY GOV US USD AAA 107,680.59 81,063.45 0.40%

US91282CLW90 UST 4.250 11/15/34 US TREASURY GOV US USD AAA 88,594.37 66,695.08 0.33%

Total: 20,210,370.81 100.00%



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) 3,470,781.21

2 HEALTHCARE OF ONTARIO PENSION PLAN TRUST FUND (PARENT) 3,250,210.89

3 BARCLAYS CAPITAL SECURITIES LIMITED (PARENT) 2,801,328.15

4 BANK OF NOVA SCOTIA (PARENT) 573,913.09


	Report 1

