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SSTL - HUIF - US MULTI-FACTOR EQUITY FUND

Report as at 19/05/2025

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) 391,281,041

Reference currency of the fund GBP

Securities lending data - as at 19/05/2025

Currently on loan in GBP (base currency) 17,852,709.73

Current percentage on loan (in % of the fund AuM) 4.56%

Collateral value (cash and securities) in  GBP (base currency) 18,866,089.76

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

Collateral data - as at 19/05/2025

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

CA0636711016 BMO ODSH BMO COM CA CAD AAA 963,987.49 519,739.85 2.75%

CA0641491075 BANK NOVA ODSH BANK NOVA COM CA CAD AAA 964,038.14 519,767.16 2.76%

CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 963,998.58 519,745.83 2.75%

CA6330671034 NATL BK CANADA ODSH NATL BK CANADA COM CA CAD AAA 963,985.59 519,738.83 2.75%

CA92938W2022 WSP GLOBAL ODSH WSP GLOBAL COM CA CAD AAA 447,145.99 241,081.54 1.28%

FR0000120404 ACCOR ODSH ACCOR COM FR EUR AA2 70,428.95 59,329.35 0.31%

GB0002875804 ORD 25P BRITISH AMERICAN TOBACCO CST GB GBP AA3 31.87 31.87 0.00%

GB0007669376 ORD GBP0.15 ST.JAMES PLACE CAP CST GB GBP AA3 21.88 21.88 0.00%

GB00B3D4VD98 UKTI 1 1/4 11/22/32 UK TREASURY GIL GB GBP AA3 1,335,760.43 1,335,760.43 7.08%

GB00B3LZBF68 UKTI 0 5/8 03/22/40 UK TREASURY GIL GB GBP AA3 333,942.00 333,942.00 1.77%

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 19/05/2025

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

GB00B63H8491 ROLLS ROYCE ODSH ROLLS ROYCE CST GB GBP AA3 603,079.13 603,079.13 3.20%

GB00BD6K4575 COMPASS GROUP ODSH COMPASS GROUP CST GB GBP AA3 603,072.45 603,072.45 3.20%

GB00BGDT3G23 RIGHTMOVE ODSH RIGHTMOVE CST GB GBP AA3 356,726.22 356,726.22 1.89%

GB00BGLP8L22 IMI ODSH IMI CST GB GBP AA3 603,075.20 603,075.20 3.20%

GB00BHJYC057 INTERCONTINENTAL ODSH INTERCONTINENTAL CST GB GBP AA3 602,876.56 602,876.56 3.20%

IE000S9YS762 LINDE ODSH LINDE COM US USD AAA 690,027.33 519,695.16 2.75%

IM00B5VQMV65 GVC HOLDINGS ODSH GVC HOLDINGS CST GB GBP AA3 407,539.20 407,539.20 2.16%

JE00B4T3BW64 ORD USD0.01 GLENCORE INTERNATIONAL CST GB GBP AA3 603,077.86 603,077.86 3.20%

JP1201761M45 JPGV 0.500 03/20/41 JAPAN GOV JP JPY A1 90,475,087.46 467,289.93 2.48%

JP1201771M76 JPGV 0.400 06/20/41 JAPAN GOV JP JPY A1 90,477,718.71 467,303.52 2.48%

JP1201791N14 JPGV 0.500 12/20/41 JAPAN GOV JP JPY A1 90,460,643.66 467,215.33 2.48%

JP1300431E60 JPGV 1.700 06/20/44 JAPAN GOV JP JPY A1 90,388,500.18 466,842.72 2.47%

JP1300671L78 JPGV 0.600 06/20/50 JAPAN GOV JP JPY A1 20,119,231.42 103,912.74 0.55%

JP1300681LA7 JPGV 0.600 09/20/50 JAPAN GOV JP JPY A1 90,502,445.49 467,431.23 2.48%

JP1300741N49 JPGV 1.000 03/20/52 JAPAN GOV JP JPY A1 2,667,543.03 13,777.45 0.07%

JP1400131L54 JPGV 0.500 03/20/60 JAPAN GOV JP JPY A1 90,646,722.77 468,176.40 2.48%

US0231351067 AMAZON.COM ODSH AMAZON.COM COM US USD AAA 1,678,519.69 1,264,179.73 6.70%

US0605051046 BOFAML ODSH BOFAML COM US USD AAA 460,322.21 346,692.39 1.84%

US0846707026 BERKSHIRE ODSH BERKSHIRE COM US USD AAA 1,678,172.35 1,263,918.13 6.70%

US1491231015 CATERPILLAR ODSH CATERPILLAR COM US USD AAA 1,678,552.04 1,264,204.09 6.70%

US1890541097 CLOROX ODSH CLOROX COM US USD AAA 1,600,307.06 1,205,273.76 6.39%

US46625H1005 JP MORGAN ODSH JP MORGAN COM US USD AAA 690,127.92 519,770.92 2.76%

US912810QB70 UST 4.250 05/15/39 US TREASURY GOV US USD AAA 82,522.26 62,151.77 0.33%

US912810TE82 UST 0.125 02/15/52 US TREASURY GOV US USD AAA 443,362.85 333,919.42 1.77%

US91282CDW82 UST 1.750 01/31/29 US TREASURY GOV US USD AAA 1,773,520.47 1,335,729.71 7.08%

Total: 18,866,089.76 100.00%

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
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