
Securities Lending Report

SSTL - HUIF - US MULTI-FACTOR EQUITY FUND

Report as at 02/10/2025

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) 356,243,378

Reference currency of the fund GBP

Securities lending data - as at 02/10/2025

Currently on loan in GBP (base currency) 15,312,109.52

Current percentage on loan (in % of the fund AuM) 4.30%

Collateral value (cash and securities) in  GBP (base currency) 16,220,727.84

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

Collateral data - as at 02/10/2025

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

CA0636711016 BMO ODSH BMO COM CA CAD AAA 1,139,102.29 604,891.96 3.73%

CA11271J1075 BROOKFIELD CO ODSH BROOKFIELD CO COM CA CAD AAA 7,384.25 3,921.22 0.02%

CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 568,437.66 301,854.69 1.86%

CA56501R1064 MANULIFE FINANCI ODSH MANULIFE FINANCI COM CA CAD AAA 379,302.49 201,419.16 1.24%

CA6330671034 NATL BK CANADA ODSH NATL BK CANADA COM CA CAD AAA 568,469.75 301,871.73 1.86%

CA7800871021 RBC ODSH RBC COM CA CAD AAA 570,595.00 303,000.29 1.87%

CA8911605092 TD ODSH TD COM CA CAD AAA 460,069.38 244,308.41 1.51%

CH0012005267 NOVARTIS ODSH NOVARTIS COM CH CHF 65,012.49 60,386.86 0.37%

DE0001108504 DEGV PO STR 07/04/39 GERMANY GOV DE EUR AAA 256,186.50 222,790.24 1.37%

DE0001108595 DEGV PO STR 07/04/42 GERMANY GOV DE EUR AAA 64,088.23 55,733.74 0.34%

Securities lending statistics

12-month average on loan in GBP (base currency) 13,534,746.30

12-month average on loan as a % of the fund AuM 3.49%

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) 15,544.38

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0040%

* 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 02/10/2025

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

DE000CBK1001 COMMERZBANK ODSH COMMERZBANK COM DE EUR AAA 348,458.21 303,033.49 1.87%

FR0000120073 AIR LIQUIDE ODSH AIR LIQUIDE COM FR EUR AA2 759,446.64 660,445.81 4.07%

FR0000120578 SANOFI FR ODSH SANOFI FR COM FR EUR AA2 1,099,247.89 955,950.86 5.89%

FR0006174348 BUREAU VERITAS ODSH BUREAU VERITAS COM FR EUR AA2 727,046.48 632,269.31 3.90%

GB0002374006 ORD 28 101/108P DIAGEO CST GB GBP AA3 955,806.30 955,806.30 5.89%

GB0007980591 ORD USD0.25 BP PLC CST GB GBP AA3 298,265.79 298,265.79 1.84%

GB0008706128 ORD GBP0.25 LLOYDS BANKING GROUP CST GB GBP AA3 303,048.17 303,048.17 1.87%

GB00B2B0DG97 RELX PLC GBP0.1444 RELX PLC CST GB GBP AA3 660,457.38 660,457.38 4.07%

GB00B2QPKJ12 ORD USD0.50 FRESNILLO PLC CST GB GBP AA3 956,383.12 956,383.12 5.90%

GB00B6460505 UKT 4 1/4 12/07/40 UK TREASURY GIL GB GBP AA3 3,606.58 3,606.58 0.02%

GB00BD6K4575 COMPASS GROUP ODSH COMPASS GROUP CST GB GBP AA3 956,372.41 956,372.41 5.90%

IE000S9YS762 LINDE ODSH LINDE COM US USD AAA 407,525.13 301,747.53 1.86%

IE00B4BNMY34 ACCENTURE ODSH ACCENTURE COM US USD AAA 891,978.59 660,455.81 4.07%

IE00BTN1Y115 MEDTRONIC ODSH MEDTRONIC COM US USD AAA 407,777.80 301,934.62 1.86%

JP1300561H93 JPGV 0.800 09/20/47 JAPAN GOV JP JPY A1 44,210,509.31 222,893.03 1.37%

JP1300671L78 JPGV 0.600 06/20/50 JAPAN GOV JP JPY A1 44,202,259.99 222,851.44 1.37%

JP1300711M79 JPGV 0.700 06/20/51 JAPAN GOV JP JPY A1 43,480,100.69 219,210.58 1.35%

JP1300811Q17 JPGV 1.600 12/20/53 JAPAN GOV JP JPY A1 44,190,376.93 222,791.53 1.37%

JP1400131L54 JPGV 0.500 03/20/60 JAPAN GOV JP JPY A1 44,207,837.55 222,879.56 1.37%

US0304201033 AMERICAN WATER ODSH AMERICAN WATER COM US USD AAA 891,938.85 660,426.38 4.07%

US0378331005 APPLE ODSH APPLE COM US USD AAA 1,290,277.94 955,372.21 5.89%

US0846707026 BERKSHIRE ODSH BERKSHIRE COM US USD AAA 407,527.60 301,749.36 1.86%

US12503M1080 CBOE GLO MARKETS ODSH CBOE GLO MARKETS COM US USD AAA 595,228.47 440,730.42 2.72%

US6174464486 MORGAN STANLEY ODSH MORGAN STANLEY COM US USD AAA 272,674.82 201,899.09 1.24%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 1,290,832.56 955,782.87 5.89%

US69932A2042 PARAMOUNT SKYDAN ODSH PARAMOUNT SKYDAN COM US USD AAA 5,648.11 4,182.08 0.03%

US87612G1013 TARGA RES ODSH TARGA RES COM US USD AAA 891,947.48 660,432.77 4.07%

US91913Y1001 VALERO ENERGY ODSH VALERO ENERGY COM US USD AAA 20,120.40 14,897.93 0.09%

US92826C8394 VISA ODSH VISA COM US USD AAA 891,836.11 660,350.31 4.07%

Unknown Company Description UNK EUR 4,970.79 4,322.80 0.03%

Total: 16,220,727.84 100.00%



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) 4,804,523.67

2 HEALTHCARE OF ONTARIO PENSION PLAN TRUST FUND (PARENT) 4,376,400.11

3 BANK OF NOVA SCOTIA (PARENT) 4,158,471.00

4 BARCLAYS CAPITAL SECURITIES LIMITED (PARENT) 1,322,088.92

5 NATIXIS (PARENT) 817,946.41
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