
Securities Lending Report

SSTL - HIF - INCOME FUND

Report as at 24/07/2025

Summary of policy

% limit on maximum percentage of book on loan 30%

Revenue Split 75/25 *

Name of the Fund SSTL - HIF - INCOME FUND

Replication Mode Physical replication

ISIN Code GB00B8FJ1598

Total net assets (AuM) 108,534,970

Reference currency of the fund GBP

Securities lending data - as at 24/07/2025

Currently on loan in GBP (base currency) 5,118,925.88

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

Collateral value (cash and securities) in  GBP (base currency) 5,403,217.76

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

Collateral data - as at 24/07/2025

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

AT0000A0VRQ6 ATGV 3.150 06/20/44 AUSTRIA GOV AT EUR AA1 464,968.53 402,343.73 7.45%

AT0000A2HLC4 ATGV 0.850 06/30/20 AUSTRIA GOV AT EUR AA1 609.66 527.55 0.01%

AT0000A33SK7 ATGV 3.150 10/20/53 AUSTRIA GOV AT EUR AA1 116,509.79 100,817.54 1.87%

AT0000A39UW5 ATGV 2.900 02/20/34 AUSTRIA GOV AT EUR AA1 100.66 87.10 0.00%

AU000000CSL8 CSL ODSH CSL COM AU AUD AAA 2,426.03 1,178.34 0.02%

BE0000304130 BEGV 5.000 03/28/35 BELGIUM GOV BE EUR AA3 465,763.92 403,031.99 7.46%

BE0000350596 BEGV 0.400 06/22/40 BELGIUM GOV BE EUR AA3 116,440.98 100,758.00 1.86%

BE0974264930 AGEAS ODSH AGEAS COM BE EUR AA3 499,942.80 432,607.45 8.01%

CA1247651088 CAE ODSH CAE COM CA CAD AAA 216,840.00 117,436.16 2.17%

CA135087M680 CAGV 1.750 12/01/53 CANADA GOV CA CAD AAA 186,176.81 100,829.60 1.87%

Securities lending statistics

12-month average on loan in GBP (base currency) 3,526,447.95

12-month average on loan as a % of the fund AuM 3.27%

12-month maximum on loan in GBP 10,069,705.14

12-month maximum on loan as a % of the fund AuM 9.57%

Gross Return for the fund over the last 12 months in  (base currency fund) 4,463.77

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0041%

* 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 24/07/2025

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

CA135087M847 CAGV 1.250 03/01/27 CANADA GOV CA CAD AAA 743,673.78 402,758.69 7.45%

CA6330671034 NATL BK CANADA ODSH NATL BK CANADA COM CA CAD AAA 798,723.05 432,572.26 8.01%

CA8667961053 SUN LIFE ODSH SUN LIFE COM CA CAD AAA 798,587.11 432,498.64 8.00%

FI4000046545 FIGV 2.625 07/04/42 FINLAND GOV FI EUR AA1 465,527.12 402,827.08 7.46%

FI4000306758 FIGV 1.125 04/15/34 FINLAND GOV FI EUR AA1 115,844.73 100,242.05 1.86%

FI4000415153 FIGV 0.125 04/15/36 FINLAND GOV FI EUR AA1 733.29 634.53 0.01%

FR0000188799 FRGV 3.150 07/25/32 FRANCE GOV FR EUR AA2 350.55 303.34 0.01%

GB0007099541 ORD GBP0.05 PRUDENTIAL PLC CST GB GBP AA3 432,626.76 432,626.76 8.01%

GB00BQC4R999 UKT 3 3/4 01/29/38 UK Treasury GIL GB GBP AA3 403,030.74 403,030.74 7.46%

GB00BQC82B83 UKT 41/8 07/22/29 Corp UK Treasury GIL GB GBP AA3 100,758.00 100,758.00 1.86%

IT0000062957 MEDIOBANCA ODSH MEDIOBANCA COM IT EUR 499,977.40 432,637.39 8.01%

US5949181045 MICROSOFT ODSH MICROSOFT COM US USD AAA 230,676.72 170,109.30 3.15%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 586,629.29 432,601.52 8.01%

Total: 5,403,217.76 100.00%

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 MERRILL LYNCH INTERNATIONAL (PARENT) 893,420.63

2 GOLDMAN SACHS INTERNATIONAL (PARENT) 427,468.07
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