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Securities Lending Report
SSTL - HIF - CORPORATE BOND FUND
Report as at 12/12/2025

Summary of policy

% limit on maximum percentage of book on loan

30%

Revenue Split

75/25*

Name of the Fund

SSTL - HIF - CORPORATE BOND FUND

Replication Mode

Physical replication

ISIN Code GB00B85KC152
Total net assets (AuM) 148,606,963
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 12/12/2025

Currently on loan in GBP (base currency) 1,771,603.71
Current percentage on loan (in % of the fund AuM) 1.19%
Collateral value (cash and securities) in GBP (base currency) 2,474,873.97
Collateral value (cash and securities) in % of loan 140%
Securities lending statistics

12-month average on loan in GBP (base currency) 4,267,461.55
12-month average on loan as a % of the fund AuM 2.65%

12-month maximum on loan in GBP

11,187,856.94

12-month maximum on loan as a % of the fund AuM 6.58%

Gross Return for the fund over the last 12 months in (base currency fund) 7,092.89

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0044%

Collateral data - as at 12/12/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
CA135087B949 CAGV 1.250 12/01/47 CANADA GOV CA CAD AAA 225,633.11 122,059.51 4.93%
CA135087H722 CAGV 2.000 12/01/51 CANADA GOV CA CAD AAA 212,161.60 114,771.90 4.64%
CA135087M276 CAGV 1.500 06/01/31 CANADA GOV CA CAD AAA 226,539.71 122,549.95 4.95%
CA135087M680 CAGV 1.750 12/01/53 CANADA GOV CA CAD AAA 60,970.98 32,983.14 1.33%
CA135087VS05 CAGV 4.250 12/01/26 CANADA GOV CA CAD AAA 17,518.38 9,476.82 0.38%
CA135087WV25 CAGV 4.000 12/01/31 CANADA GOV CA CAD AAA 225,921.31 122,215.42 4.94%
CA135087XQ21 CAGV 3.000 12/01/36 CANADA GOV CA CAD AAA 226,970.90 122,783.21 4.96%
CA135087ZH04 CAGV 1.500 12/01/44 CANADA GOV CA CAD AAA 225,509.75 121,992.78 4.93%
FR0010447367 FRGV 1.800 07/25/40 FRANCE GOV FR EUR AA2 935.31 818.47 0.03%
FR0013257524 FRGV 2.000 05/25/48 FRANCE GOV FR EUR AA2 42,091.58 36,833.59 1.49%




Collateral data - as at 12/12/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
FR0013480613 FRGV 0.750 05/25/52 FRANCE GOV FR EUR AA2 53,549.84 46,860.50 1.89%
FRO01400FTH3 FRGV 3.000 05/25/54 FRANCE GOV FR EUR AA2 53,566.33 46,874.93 1.89%
GBOOBMF9LJ15 UKTI 0 3/4 11/22/33 UK Treasury GIL GB GBP AA3 46,829.05 46,829.05 1.89%
GBOOBNNGP882 UKTI 01/8 03/22/51 UK Treasury GIL GB GBP AA3 46,690.13 46,690.13 1.89%
GBOOBPJJKP77 UKT 43/4 10/22/43 UK Treasury GIL GB GBP AA3 46,868.60 46,868.60 1.89%
GB00BQC4R999 UKT 3 3/4 01/29/38 UK Treasury GIL GB GBP AA3 36,693.95 36,693.95 1.48%
US912810FH69 UST 3.875 04/15/29 US TREASURY GOV us uUsD AAA 298,353.83 222,072.07 8.97%
US912810PV44 UST 1.750 01/15/28 US TREASURY GOV us uUsD AAA 298,618.47 222,269.05 8.98%
US912810SP49 UST 1.375 08/15/50 US TREASURY GOV us uUsD AAA 298,779.37 222,388.81 8.99%
US912810UE6G3 UST 4.500 11/15/54 US TREASURY GOV us uUsD AAA 11,898.44 8,856.30 0.36%
US912828V491 UST 0.375 01/15/27 US TREASURY GOV us uUsD AAA 188.23 99.17 0.00%
US91282CKL45 UST 2.125 04/15/29 US TREASURY GOV us uUsD AAA 300,348.72 223,556.92 9.03%
US91282CKX82 UST 4.250 06/30/29 US TREASURY GOV us uUsD AAA 294,061.05 218,876.85 8.84%
US91282CLW90 UST 4.250 11/15/34 US TREASURY GOV us uUsD AAA 299,757.56 223,116.90 9.02%
US91282CMB45 UST 4.000 12/15/27 US TREASURY GOV us uUsD AAA 411.65 306.40 0.01%
US91282CMT52 UST 4.125 03/31/32 US TREASURY GOV us uUsD AAA 75,275.70 56,029.55 2.26%
Total: 2,474,873.97 100.00%
Geographical allocation of collateral Currency allocation of collateral
Origin
H AT
B AU ;
1]
30T % B BE HM.0T %
CA Currency
H CH W CAD
DE B EUR
56.47 % — B DK 56.47 % B GBP
Fl uso
5.31 % H FR
GB
T.16 % B HK
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 | MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT) 697,668.81
2 | GOLDMAN SACHS INTERNATIONAL (PARENT) 454,277.40
3 | BANCO SANTANDER S.A. (PARENT) 452,518.51
4 | JP MORGAN SECS PLC (PARENT) 152,380.75
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