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Securities Lending Report
SSTL - HUIF - US MULTI-FACTOR EQUITY FUND
Report as at 08/07/2025

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) 400,187,032
Reference currency of the fund GBP

* 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

Securities lending data - as at 08/07/2025

Currently on loan in GBP (base currency)

16,278,460.38

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

4.07%

Collateral value (cash and securities) in GBP (base currency)

17,237,728.85

Collateral value (cash and securities) in % of loan

106%

Securities lending statistics

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

11,942,983.69

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

3.08%

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) 13,447.13

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0035%

Collateral data - as at 08/07/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
CA0636711016 BMO ODSH BMO COM CA CAD AAA 796,921.58 428,337.32 2.48%
CA0641491075 BANK NOVA ODSH BANK NOVA COM CA CAD AAA 796,906.23 428,329.07 2.48%
CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 2,858,535.66 1,536,434.11 8.91%
CA6330671034 NATL BK CANADA ODSH NATL BK CANADA COM CA CAD AAA 796,904.00 428,327.87 2.48%
CA7800871021 RBC ODSH RBC COM CA CAD AAA 2,061,833.64 1,108,214.80 6.43%
CA8672241079 SUNCOR ENERGY ODSH SUNCOR ENERGY COM CA CAD AAA 280,674.06 150,859.48 0.88%
CH0013841017 LONZA GROUP ODSH LONZA GROUP COM CH CHF 671,831.99 618,174.45 3.59%
DE0001102481 DEGV 08/15/50 GERMANY GOV DE EUR AAA 524,751.69 451,710.16 2.62%
DE0001108546 DEGV PO STR 07/04/40 GERMANY GOV DE EUR AAA 98,454.13 84,750.05 0.49%
DE0001108744 DEGV PO STR 08/15/46 GERMANY GOV DE EUR AAA 36,303.26 31,250.12 0.18%




Collateral data - as at 08/07/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
DE0006599905 MERCK ODSH MERCK COM DE EUR AAA 190,114.64 163,652.10 0.95%
DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 502,942.04 432,936.25 2.51%
ES0177542018 ORD EURO0.5 (CREST LINE) INTERNATIONAL CONSOLIDATED AIRLINES CST GB GBP AA3 433,093.71 433,093.71 2.51%
FR0000120578 SANOFI FR ODSH SANOFI FR COM FR EUR AA2 497,360.51 428,131.63 2.48%
FR0014003N51 FRGV 0.100 03/01/32 FRANCE GOV FR EUR AA2 3,609.13 3,106.77 0.02%
GB0007980591 ORD USDO0.25 BP PLC CST GB GBP AA3 1,108,227.64 1,108,227.64 6.43%
GB0009895292 ORD USDO0.25 ASTRAZENECA CST GB GBP AA3 618,597.72 618,597.72 3.59%
GB0031274896 ORD GBPO0.25 MARKS & SPENCER CST GB GBP AA3 739,055.74 739,055.74 4.29%
GB00OBOSWJX34 ORD GBP5 LONDON STOCK EXCHANGE CST GB GBP AA3 1,108,188.00 1,108,188.00 6.43%
GB00B3MYD345 UKTI 0 5/8 11/22/42 UK TREASURY GIL GB GBP AA3 0.02 0.02 0.00%
GB00B421JZ66 UKTI 0 1/2 03/22/50 UK TREASURY GIL GB GBP AA3 0.01 0.01 0.00%
GB00OBDOXH204 UKT 1T 07/22/57 UK TREASURY GIL GB GBP AA3 163,463.80 163,463.80 0.95%
GB00BZB26Y51 UKT 1T 09/07/37 UK TREASURY GIL GB GBP AA3 653,855.40 653,855.40 3.79%
IEO00S9YS762 LINDE ODSH LINDE COM us uUsD AAA 583,700.36 428,042.65 2.48%
IEOOBTN1Y115 MEDTRONIC ODSH MEDTRONIC COM us uUsD AAA 584,057.53 428,304.57 2.48%
JP1051671Q49 JPGV 0.400 03/20/29 JAPAN GOV JP JPY A1l 17,369,919.19 87,367.95 0.51%
JP1103761QA5 JPGV 0.900 09/20/34 JAPAN GOV JP JPY A1l 8,451,096.39 42,507.68 0.25%
JP1200961785 JPGV 2.100 06/20/27 JAPAN GOV JP JPY A1l 411,165.99 2,068.10 0.01%
JP1201111968 JPGV 2.200 06/20/29 JAPAN GOV JP JPY A1l 210,239.21 1,057.47 0.01%
JP1201671K12 JPGV 0.500 12/20/38 JAPAN GOV JP JPY A1l 41,552.00 209.00 0.00%
JP1742811R19 JPGV 01/20/26 JAPAN GOV JP JPY A1l 99,760.59 501.78 0.00%
NL0015614579 NLGV 01/15/52 NETHERLANDS GOV NL EUR AAA 722,883.93 622,263.86 3.61%
SE0015949201 LIFCO ODSH LIFCO COM SE SEK AAA 1,986,420.73 1563,179.24 0.89%
US0378331005 APPLE ODSH APPLE COM us usD AAA 1,511,220.10 1,108,216.99 6.43%
US46625H1005 JP MORGAN ODSH JP MORGAN COM us usD AAA 390,071.92 286,049.88 1.66%
US5949181045 MICROSOFT ODSH MICROSOFT COM us usD AAA 1,511,077.91 1,108,112.72 6.43%
US79466L.3024 SALESFORCE ODSH SALESFORCE COM us usD AAA 842,855.20 618,087.63 3.59%
US912810SM18 UST 0.250 02/15/50 US TREASURY GOV us usD AAA 605,626.94 444,121.98 2.58%
US912810TA60 UST 1.750 08/15/41 US TREASURY GOV us usD AAA 18,919.28 13,874.00 0.08%
US91282CJJ18 UST 4.500 11/15/33 US TREASURY GOV us usD AAA 155,477.90 114,015.99 0.66%
US9311421039 WALMART ODSH WALMART COM us usD AAA 842,885.39 618,109.77 3.59%
US98419M1009 XYLM ODSH XYLM COM us usD AAA 58,557.00 42,941.37 0.25%
Total: 17,237,728.85 100.00%
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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 | BANK OF NOVA SCOTIA (PARENT) 5,463,216.17
2 | HSBC BANK PLC (PARENT) 5,339,250.39
3 | BARCLAYS CAPITAL SECURITIES LIMITED (PARENT) 2,809,879.88
4 | HEALTHCARE OF ONTARIO PENSION PLAN TRUST FUND (PARENT) 2,686,362.23
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