
Securities Lending Report

SSTL - HUIF - US MULTI-FACTOR EQUITY FUND

Report as at 03/07/2025

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) 395,096,010

Reference currency of the fund GBP

Securities lending data - as at 03/07/2025

Currently on loan in GBP (base currency) 15,967,715.21

Current percentage on loan (in % of the fund AuM) 4.04%

Collateral value (cash and securities) in  GBP (base currency) 16,923,328.16

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

Collateral data - as at 03/07/2025

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

CA0636711016 BMO ODSH BMO COM CA CAD AAA 790,544.13 426,433.71 2.52%

CA0641491075 BANK NOVA ODSH BANK NOVA COM CA CAD AAA 790,514.14 426,417.53 2.52%

CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 790,498.14 426,408.90 2.52%

CA25675T1075 DOLLARAMA ODSH DOLLARAMA COM CA CAD AAA 1,160,899.39 626,209.99 3.70%

CA6330671034 NATL BK CANADA ODSH NATL BK CANADA COM CA CAD AAA 790,533.79 426,428.13 2.52%

CA7800871021 RBC ODSH RBC COM CA CAD AAA 1,956,894.57 1,055,584.09 6.24%

CA8672241079 SUNCOR ENERGY ODSH SUNCOR ENERGY COM CA CAD AAA 277,836.00 149,869.73 0.89%

CA8911605092 TD ODSH TD COM CA CAD AAA 1,434,002.40 773,526.66 4.57%

DE0001102481 DEGV 08/15/50 GERMANY GOV DE EUR AAA 525,848.48 455,220.95 2.69%

DE0001108546 DEGV PO STR 07/04/40 GERMANY GOV DE EUR AAA 95,148.89 82,369.29 0.49%

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%

* 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 03/07/2025

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

DE0001108744 DEGV PO STR 08/15/46 GERMANY GOV DE EUR AAA 36,324.59 31,445.78 0.19%

DE0006599905 MERCK ODSH MERCK COM DE EUR AAA 197,583.74 171,045.96 1.01%

DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 497,546.69 430,720.42 2.55%

ES0177542018 ORD EUR0.5 (CREST LINE) INTERNATIONAL CONSOLIDATED AIRLINES CST GB GBP AA3 430,889.17 430,889.17 2.55%

FR0000120578 SANOFI FR ODSH SANOFI FR COM FR EUR AA2 497,730.33 430,879.39 2.55%

FR0000121014 LVMH ODSH LVMH COM FR EUR AA2 26,867.50 23,258.88 0.14%

GB0007908733 ORD GBP0.50 SCOT & SOUTHERN ENERGY CST GB GBP AA3 6,771.81 6,771.81 0.04%

GB0007980591 ORD USD0.25 BP PLC CST GB GBP AA3 1,049,716.33 1,049,716.33 6.20%

GB0031274896 ORD GBP0.25 MARKS & SPENCER CST GB GBP AA3 650,043.45 650,043.45 3.84%

GB00B0SWJX34 ORD GBP5 LONDON STOCK EXCHANGE CST GB GBP AA3 1,055,540.45 1,055,540.45 6.24%

GB00B63H8491 ROLLS ROYCE ODSH ROLLS ROYCE CST GB GBP AA3 1,049,711.74 1,049,711.74 6.20%

GB00BYQ0JC66 BEAZLEY ODSH BEAZLEY CST GB GBP AA3 284,215.81 284,215.81 1.68%

IE000S9YS762 LINDE ODSH LINDE COM US USD AAA 579,284.38 426,148.07 2.52%

IE00BTN1Y115 MEDTRONIC ODSH MEDTRONIC COM US USD AAA 579,646.47 426,414.44 2.52%

IT0003132476 ENI ODSH ENI COM IT EUR 717,989.04 621,554.81 3.67%

JP1051671Q49 JPGV 0.400 03/20/29 JAPAN GOV JP JPY A1 7,626,437.53 38,954.04 0.23%

JP1103761QA5 JPGV 0.900 09/20/34 JAPAN GOV JP JPY A1 8,475,883.66 43,292.81 0.26%

JP1200961785 JPGV 2.100 06/20/27 JAPAN GOV JP JPY A1 411,038.99 2,099.49 0.01%

JP1201111968 JPGV 2.200 06/20/29 JAPAN GOV JP JPY A1 210,225.08 1,073.78 0.01%

JP1201671K12 JPGV 0.500 12/20/38 JAPAN GOV JP JPY A1 41,973.36 214.39 0.00%

JP1742811R19 JPGV 01/20/26 JAPAN GOV JP JPY A1 99,752.07 509.51 0.00%

US02079K1079 ALPHABET ODSH ALPHABET COM US USD AAA 851,343.36 626,287.09 3.70%

US0527691069 AUTODESK ODSH AUTODESK COM US USD AAA 705,713.16 519,154.86 3.07%

US0605051046 BOFAML ODSH BOFAML COM US USD AAA 387,000.94 284,695.58 1.68%

US11135F1012 BROADCOM ODSH BROADCOM COM US USD AAA 851,264.60 626,229.15 3.70%

US2786421030 EBAY ODSH EBAY COM US USD AAA 45,392.22 33,392.59 0.20%

US5949181045 MICROSOFT ODSH MICROSOFT COM US USD AAA 1,418,759.01 1,043,703.98 6.17%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 851,351.50 626,293.08 3.70%

US75886F1075 REGENERON PHARMS ODSH REGENERON PHARMS COM US USD AAA 56,964.95 41,906.02 0.25%

US88160R1014 TESLA ODSH TESLA COM US USD AAA 946.94 696.61 0.00%

US8825081040 TEXAS INSTRUMENT ODSH TEXAS INSTRUMENT COM US USD AAA 718,992.65 528,923.86 3.13%

US912810SM18 UST 0.250 02/15/50 US TREASURY GOV US USD AAA 616,975.70 453,875.53 2.68%

US91282CJJ18 UST 4.500 11/15/33 US TREASURY GOV US USD AAA 156,597.53 115,200.30 0.68%

Total: 16,923,328.16 100.00%



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 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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