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SSTL - HUIF - US MULTI-FACTOR EQUITY FUND

Report as at 04/09/2025

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) 350,674,602

Reference currency of the fund GBP

Securities lending data - as at 04/09/2025

Currently on loan in GBP (base currency) 14,883,045.81

Current percentage on loan (in % of the fund AuM) 4.24%

Collateral value (cash and securities) in  GBP (base currency) 15,750,373.52

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

Collateral data - as at 04/09/2025

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

CA0636711016 BMO ODSH BMO COM CA CAD AAA 1,769,004.23 954,928.06 6.06%

CA0641491075 BANK NOVA ODSH BANK NOVA COM CA CAD AAA 1,769,031.80 954,942.94 6.06%

CA135087M680 CAGV 1.750 12/01/53 CANADA GOV CA CAD AAA 428,281.51 231,191.10 1.47%

CA135087Q236 CAGV 2.750 06/01/33 CANADA GOV CA CAD AAA 51,676.73 27,895.67 0.18%

CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 3,325,868.78 1,795,340.77 11.40%

CA6330671034 NATL BK CANADA ODSH NATL BK CANADA COM CA CAD AAA 3,218,772.94 1,737,529.25 11.03%

CA7800871021 RBC ODSH RBC COM CA CAD AAA 1,556,914.58 840,439.72 5.34%

CH0010645932 GIVAUDAN ODSH GIVAUDAN COM CH CHF 34,399.99 31,869.55 0.20%

CH0038863350 NESTLE ODSH NESTLE COM CH CHF 9,562.88 8,859.44 0.06%

DE0001102564 DEGV 08/15/31 GERMANY GOV DE EUR AAA 339,905.14 295,133.40 1.87%

Securities lending statistics

12-month average on loan in GBP (base currency) 12,992,672.38

12-month average on loan as a % of the fund AuM 3.33%

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) 14,875.23

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 04/09/2025

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

DE0001108546 DEGV PO STR 07/04/40 GERMANY GOV DE EUR AAA 66,606.88 57,833.53 0.37%

DE0001108595 DEGV PO STR 07/04/42 GERMANY GOV DE EUR AAA 266,231.95 231,164.32 1.47%

DE0005557508 DEUTSCHE TELEKOM ODSH DEUTSCHE TELEKOM COM DE EUR AAA 38,271.79 33,230.69 0.21%

DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 38,205.75 33,173.35 0.21%

DE0007236101 SIEMENS ODSH SIEMENS COM DE EUR AAA 38,163.40 33,136.58 0.21%

FR0000188799 FRGV 3.150 07/25/32 FRANCE GOV FR EUR AA2 388,325.44 337,175.86 2.14%

GB0003718474 GAMES WORKSHOP ODSH GAMES WORKSHOP CST GB GBP AA3 5,425.20 5,425.20 0.03%

GB0007099541 ORD GBP0.05 PRUDENTIAL PLC CST GB GBP AA3 13,008.03 13,008.03 0.08%

GB0007669376 ORD GBP0.15 ST.JAMES PLACE CAP CST GB GBP AA3 756,695.97 756,695.97 4.80%

GB0007980591 ORD USD0.25 BP PLC CST GB GBP AA3 826,896.60 826,896.60 5.25%

GB00B0SWJX34 ORD GBP5 LONDON STOCK EXCHANGE CST GB GBP AA3 464.10 464.10 0.00%

GB00B421JZ66 UKTI 0 1/2 03/22/50 UK TREASURY GIL GB GBP AA3 84,384.28 84,384.28 0.54%

GB00B63H8491 ROLLS ROYCE ODSH ROLLS ROYCE CST GB GBP AA3 129.84 129.84 0.00%

GB00BD0XH204 UKT 1T 07/22/57 UK TREASURY GIL GB GBP AA3 5,797.41 5,797.41 0.04%

GB00BM8Z2T38 UKT 1 01/31/32 UK Treasury GIL GB GBP AA3 337,085.13 337,085.13 2.14%

IE00BTN1Y115 MEDTRONIC ODSH MEDTRONIC COM US USD AAA 1,282,736.24 954,914.20 6.06%

IM00B5VQMV65 GVC HOLDINGS ODSH GVC HOLDINGS CST GB GBP AA3 663,704.21 663,704.21 4.21%

JP1103771R12 JPGV 1.200 12/20/34 JAPAN GOV JP JPY A1 46,014,399.15 231,154.26 1.47%

JP1201821NA5 JPGV 1.100 09/20/42 JAPAN GOV JP JPY A1 17,584,247.27 88,334.82 0.56%

JP3242800005 CANON ODSH CANON COM JP JPY A1 4,760,799.09 23,915.97 0.15%

NL0000102317 NLGV 5.500 01/15/28 NETHERLANDS GOV NL EUR AAA 264,863.19 229,975.85 1.46%

NL0012818504 NLGV 0.750 07/15/28 NETHERLANDS GOV NL EUR AAA 334.38 290.34 0.00%

NL0015001AM2 NLGV 2.500 07/15/33 NETHERLANDS GOV NL EUR AAA 67,819.24 58,886.20 0.37%

US00724F1012 ADOBE ODSH ADOBE COM US USD AAA 1,040,620.99 774,675.05 4.92%

US02079K1079 ALPHABET ODSH ALPHABET COM US USD AAA 428,459.40 318,960.32 2.03%

US0378331005 APPLE ODSH APPLE COM US USD AAA 44,593.88 33,197.26 0.21%

US46625H1005 JP MORGAN ODSH JP MORGAN COM US USD AAA 1,286,395.43 957,638.23 6.08%

US5949181045 MICROSOFT ODSH MICROSOFT COM US USD AAA 100,059.29 74,487.67 0.47%

US6174464486 MORGAN STANLEY ODSH MORGAN STANLEY COM US USD AAA 855,681.32 636,999.42 4.04%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 482,172.11 358,945.96 2.28%

US912810RT79 UST 2.250 08/15/46 US TREASURY GOV US USD AAA 77,681.59 57,828.92 0.37%

US912810RY64 UST 2.750 08/15/47 US TREASURY GOV US USD AAA 310,699.15 231,295.43 1.47%

US91282CDG33 UST 1.125 10/31/26 US TREASURY GOV US USD AAA 431,717.25 321,385.58 2.04%

US91282CHT18 UST 3.875 08/15/33 US TREASURY GOV US USD AAA 134,401.25 100,053.04 0.64%

Total: 15,750,373.52 100.00%



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 HEALTHCARE OF ONTARIO PENSION PLAN TRUST FUND (PARENT) 6,698,389.32

2 BANK OF NOVA SCOTIA (PARENT) 5,023,878.65

3 BARCLAYS CAPITAL SECURITIES LIMITED (PARENT) 1,354,576.12

4 HSBC BANK PLC (PARENT) 1,171,813.27
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