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Securities Lending Report
SSTL - HUIF - US MULTI-FACTOR EQUITY FUND
Report as at 11/08/2025

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) 350,964,922
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 11/08/2025

Currently on loan in GBP (base currency)

14,368,505.76

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

4.09%

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

15,215,751.09

Collateral value (cash and securities) in % of loan

106%

Securities lending statistics

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

12,432,661.12

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

3.18%

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) 14,075.05

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0036%

Collateral data - as at 11/08/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
BE0003470755 SOLVAY ODSH SOLVAY COM BE EUR AA3 143,694.54 124,637.47 0.82%
CA0636711016 BMO ODSH BMO COM CA CAD AAA 2,198,394.43 1,189,253.43 7.82%
CA0641491075 BANK NOVA ODSH BANK NOVA COM CA CAD AAA 2,198,436.19 1,189,276.02 7.82%
CA11271J1075 BROOKFIELD CO ODSH BROOKEFIELD CO COM CA CAD AAA 1,251,583.74 677,062.42 4.45%
CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 3,504,646.79 1,895,889.64 12.46%
CA6330671034 NATL BK CANADA ODSH NATL BK CANADA COM CA CAD AAA 2,739,435.73 1,481,937.59 9.74%
CA7392391016 POWER CORP CA ODSH POWER CORP CA COM CA CAD AAA 5,702.39 3,084.79 0.02%
DE0001102572 DEGV 08/15/52 GERMANY GOV DE EUR AAA 256,020.06 222,066.15 1.46%
DE000BU27006 DEGV 2.400 11/15/30 GERMANY GOV DE EUR AAA 57,029.89 49,466.47 0.33%
FR0013407236 FRGV 0.500 05/25/29 FRANCE GOV FR EUR AA2 140,179.53 121,588.63 0.80%




Collateral data - as at 11/08/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
GB0007669376 ORD GBPO0.15 ST.JAMES PLACE CAP CST GB GBP AA3 724,635.21 724,635.21 4.76%
GB0009895292 ORD USDO0.25 ASTRAZENECA CST GB GBP AA3 336,069.94 336,069.94 2.21%
GB00OBOSWJX34 ORD GBP5 LONDON STOCK EXCHANGE CST GB GBP AA3 314,998.44 314,998.44 2.07%
GB00B3D4VD98 UKTI 1 1/4 11/22/32 UK TREASURY GIL GB GBP AA3 131,663.67 131,663.67 0.87%
GB00B63H8491 ROLLS ROYCE ODSH ROLLS ROYCE CST GB GBP AA3 760,807.86 760,807.86 5.00%
GB00BLGZ9862 TESCO ODSH TESCO CST GB GBP AA3 75,447.39 75,447.39 0.50%
GBOOBM8PJY71 NATWEST GRP ODSH NATWEST GRP CST GB GBP AA3 432,000.09 432,000.09 2.84%
GB00BMJ6DW54 INFORMA ODSH INFORMA CST GB GBP AA3 746,815.49 746,815.49 4.91%
GBOOBPSNBG80 UKTI 1 1/4 11/22/2054 UK Treasury GIL GB GBP AA3 32,975.24 32,975.24 0.22%
GBOOBVYVFW23 AUTO TRADER ODSH AUTO TRADER CST GB GBP AA3 124,553.52 124,553.52 0.82%
IEO00S9YS762 LINDE ODSH LINDE COM us uUsD AAA 1,598,196.85 1,189,267.29 7.82%
IEOOBTN1Y115 MEDTRONIC ODSH MEDTRONIC COM us uUsD AAA 1,598,186.15 1,189,259.33 7.82%
JP1201111968 JPGV 2.200 06/20/29 JAPAN GOV JP JPY A1l 44,092,155.28 221,953.86 1.46%
JP13002918A0 JPGV 2.400 09/20/38 JAPAN GOV JP JPY A1l 44,119,112.71 222,089.56 1.46%
JP1300671L78 JPGV 0.600 06/20/50 JAPAN GOV JP JPY A1l 1,267,497.80 6,380.41 0.04%
JP1400051C51 JPGV 2.000 03/20/52 JAPAN GOV JP JPY A1l 44,095,069.54 221,968.53 1.46%
JP1400061D58 JPGV 1.900 03/20/53 JAPAN GOV JP JPY A1l 44,117,042.73 222,079.14 1.46%
NL0015614579 NLGV 01/15/52 NETHERLANDS GOV NL EUR AAA 256,054.39 222,095.92 1.46%
US02079K1079 ALPHABET ODSH ALPHABET COM us uUsD AAA 167,330.52 124,515.77 0.82%
US46625H1005 JP MORGAN ODSH JP MORGAN COM us uUsD AAA 1,066,101.91 793,319.13 5.21%
US67066G1040 NVIDIA ODSH NVIDIA COM us uUsD AAA 2,923.20 2,175.24 0.01%
US912810TT51 UST 4.125 08/15/53 US TREASURY GOV us uUsD AAA 90.54 67.37 0.00%
US9128283R96 UST 0.500 01/15/28 US TREASURY GOV us UsD AAA 168,569.01 125,437.37 0.82%
US91282CEZ05 UST 0.625 07/15/32 US TREASURY GOV us UsD AAA 52,587.51 39,131.98 0.26%
US9699041011 WILLIAMS-SONOMA ODSH WILLIAMS-SONOMA COM us UsD AAA 2,393.03 1,780.73 0.01%
Total: 15,215,751.09 100.00%
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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) 4,932,828.80
2 | HEALTHCARE OF ONTARIO PENSION PLAN TRUST FUND (PARENT) 4,153,918.92
3 | HSBC BANK PLC (PARENT) 2,799,496.45
4 | BARCLAYS CAPITAL SECURITIES LIMITED (PARENT) 1,900,028.20
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