
Securities Lending Report

SSTL - HUIF - US MULTI-FACTOR EQUITY FUND

Report as at 10/09/2025

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) 349,253,958

Reference currency of the fund GBP

Securities lending data - as at 10/09/2025

Currently on loan in GBP (base currency) 16,493,367.17

Current percentage on loan (in % of the fund AuM) 4.72%

Collateral value (cash and securities) in  GBP (base currency) 17,464,680.70

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

Collateral data - as at 10/09/2025

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

CA0636711016 BMO ODSH BMO COM CA CAD AAA 1,502,671.59 803,030.91 4.60%

CA0641491075 BANK NOVA ODSH BANK NOVA COM CA CAD AAA 1,497,709.19 800,378.99 4.58%

CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 3,037,454.69 1,623,222.28 9.29%

CA6330671034 NATL BK CANADA ODSH NATL BK CANADA COM CA CAD AAA 2,975,695.02 1,590,217.78 9.11%

CA7800871021 RBC ODSH RBC COM CA CAD AAA 1,206,787.09 644,909.60 3.69%

DE0001108504 DEGV PO STR 07/04/39 GERMANY GOV DE EUR AAA 255,483.78 221,360.98 1.27%

DE0001108595 DEGV PO STR 07/04/42 GERMANY GOV DE EUR AAA 63,863.31 55,333.63 0.32%

DE0005557508 DEUTSCHE TELEKOM ODSH DEUTSCHE TELEKOM COM DE EUR AAA 37,974.59 32,902.65 0.19%

DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 37,900.39 32,838.36 0.19%

FI0009014377 ORION ODSH ORION COM FI EUR AA1 873,004.80 756,404.97 4.33%

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 10/09/2025

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

GB0003718474 GAMES WORKSHOP ODSH GAMES WORKSHOP CST GB GBP AA3 5,439.60 5,439.60 0.03%

GB0007669376 ORD GBP0.15 ST.JAMES PLACE CAP CST GB GBP AA3 757,618.40 757,618.40 4.34%

GB0007980591 ORD USD0.25 BP PLC CST GB GBP AA3 822,946.48 822,946.48 4.71%

GB00B19NLV48 ORD USD0.10 EXPERIAN GROUP LIMITED CST GB GBP AA3 756,612.66 756,612.66 4.33%

GB00B63H8491 ROLLS ROYCE ODSH ROLLS ROYCE CST GB GBP AA3 756,997.67 756,997.67 4.33%

GB00BM8Z2W66 UKTI 0 1/8 03/22/73 UK Treasury GIL GB GBP AA3 201,321.95 201,321.95 1.15%

GB00BMJ6DW54 INFORMA ODSH INFORMA CST GB GBP AA3 13,541.07 13,541.07 0.08%

GB00BYQ0JC66 BEAZLEY ODSH BEAZLEY CST GB GBP AA3 9,264.32 9,264.32 0.05%

GB00BYY5F144 UKTI 018 03/22/26 UK TREASURY GIL GB GBP AA3 798,484.30 798,484.30 4.57%

IE000S9YS762 LINDE ODSH LINDE COM US USD AAA 1,083,704.15 800,401.90 4.58%

IE00BTN1Y115 MEDTRONIC ODSH MEDTRONIC COM US USD AAA 1,083,686.39 800,388.78 4.58%

IM00B5VQMV65 GVC HOLDINGS ODSH GVC HOLDINGS CST GB GBP AA3 680,055.44 680,055.44 3.89%

JP1201861PA6 JPGV 1.500 09/20/43 JAPAN GOV JP JPY A1 128,918.58 647.27 0.00%

JP3242800005 CANON ODSH CANON COM JP JPY A1 6,150,199.13 30,878.71 0.18%

JP3500610005 RESONA ODSH RESONA COM JP JPY A1 6,057,998.06 30,415.79 0.17%

JP3811000003 FUJIKURA ODSH FUJIKURA COM JP JPY A1 5,451,998.88 27,373.21 0.16%

JP3902900004 MUFG ODSH MUFG COM JP JPY A1 6,507,198.45 32,671.12 0.19%

NL0013654783 PROSUS ODSH PROSUS COM NL EUR AAA 859,209.99 744,452.62 4.26%

US0079031078 AMD ODSH AMD COM US USD AAA 513,271.07 379,091.60 2.17%

US0378331005 APPLE ODSH APPLE COM US USD AAA 44,526.49 32,886.36 0.19%

US1491231015 CATERPILLAR ODSH CATERPILLAR COM US USD AAA 283,465.02 209,361.51 1.20%

US1729081059 CINTAS ODSH CINTAS COM US USD AAA 23,440.11 17,312.39 0.10%

US30231G1022 EXXON MOBIL ODSH EXXON MOBIL COM US USD AAA 283,485.30 209,376.49 1.20%

US45337C1027 INCYTE ODSH INCYTE COM US USD AAA 95,700.79 70,682.66 0.40%

US4592001014 IBM ODSH IBM COM US USD AAA 73,846.34 54,541.41 0.31%

US46266C1053 IQVIA HLDGS ODSH IQVIA HLDGS COM US USD AAA 283,511.80 209,396.06 1.20%

US46625H1005 JP MORGAN ODSH JP MORGAN COM US USD AAA 722,881.95 533,905.94 3.06%

US5949181045 MICROSOFT ODSH MICROSOFT COM US USD AAA 700,266.04 517,202.29 2.96%

US79466L3024 SALESFORCE ODSH SALESFORCE COM US USD AAA 258,613.55 191,006.72 1.09%

US912810RY64 UST 2.750 08/15/47 US TREASURY GOV US USD AAA 945.23 698.13 0.00%

US912810TT51 UST 4.125 08/15/53 US TREASURY GOV US USD AAA 90.62 66.93 0.00%

US912828ZQ64 UST 0.625 05/15/30 US TREASURY GOV US USD AAA 1,031,347.27 761,732.17 4.36%

US91282CNB36 UST 1.625 04/15/30 US TREASURY GOV US USD AAA 322,243.12 238,002.23 1.36%

US9418481035 WATERS ODSH WATERS COM US USD AAA 283,390.36 209,306.37 1.20%

Total: 17,464,680.7 100.00%



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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