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Securities Lending Report
SSTL - HIF - UK GROWTH & INCOME FUND
Report as at 02/07/2025

Summary of policy

% limit on maximum percentage of book on loan

30%

Revenue Split

75/25*

Name of the Fund

SSTL - HIF - UK GROWTH & INCOME FUND

Replication Mode

Physical replication

ISIN Code GB00B715G377
Total net assets (AuM) 253,936,142
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 02/07/2025

Currently on loan in GBP (base currency) 6,982,950.01
Current percentage on loan (in % of the fund AuM) 2.75%
Collateral value (cash and securities) in GBP (base currency) 7,352,283.03
Collateral value (cash and securities) in % of loan 105%

Securities lending statistics

12-month average on loan in GBP (base currency)

12,466,768.31

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

4.98%

12-month maximum on loan in GBP

26,270,622.61

12-month maximum on loan as a % of the fund AuM 10.75%

Gross Return for the fund over the last 12 months in (base currency fund) 64,567.71

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0258%

Collateral data - as at 02/07/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
CA7800871021 RBC ODSH RBC COM CA CAD AAA 110,732.99 59,115.92 0.80%
DE0001102432 DEGV 1.250 08/15/48 GERMANY GOV DE EUR AAA 0.00 0.00 0.00%
DE0001135432 DEGV 3.250 07/04/42 GERMANY GOV DE EUR AAA 583,657.24 501,143.90 6.82%
DE0001135481 DEGV 2.500 07/04/44 GERMANY GOV DE EUR AAA 145,914.34 125,286.00 1.70%
FR0000073272 SAFRAN ODSH SAFRAN COM FR EUR AA2 46,622.40 40,031.25 0.54%
FR0000121014 LVMH ODSH LVMH COM FR EUR AA2 552,071.84 474,023.82 6.45%
FR0000130809 SOCIETE GENERALE ODSH SOCIETE GENERALE COM FR EUR AA2 154,398.99 132,571.15 1.80%
FR0O01400NBC6 FRGV 2.500 09/24/27 FRANCE GOV FR EUR AA2 583,585.86 501,082.61 6.82%
FR0O014000HF4 FRGV 3.250 05/25/55 FRANCE GOV FR EUR AA2 145,914 .47 125,286.11 1.70%
GB0007980591 ORD USD0.25 BP PLC CST GB GBP AA3 59,008.38 59,008.38 0.80%




Collateral data - as at 02/07/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
GB00OBOSWJX34 ORD GBP5 LONDON STOCK EXCHANGE CST GB GBP AA3 59,107.50 59,107.50 0.80%
GB00B3MYD345 UKTI 0 5/8 11/22/42 UK TREASURY GIL GB GBP AA3 447,274.06 447,274.06 6.08%
GB00B421JZ66 UKTI 0 1/2 03/22/50 UK TREASURY GIL GB GBP AA3 446,963.33 446,963.33 6.08%
GB00B63H8491 ROLLS ROYCE ODSH ROLLS ROYCE CST GB GBP AA3 59,147.82 59,147.82 0.80%
GB00OBP9DLZ64 UKTI 0 1/8 03/22/58 UK TREASURY GIL GB GBP AA3 447,358.71 447,358.71 6.08%
GB00OBT7J0134 UKTI 1 7/8 09/22/49 Corp UK TREASURY GIL GB GBP AA3 254,790.52 254,790.52 3.47%
JP1120231J51 JPGV 0.100 03/10/28 JAPAN GOV JP JPY A1l 87,666,777.05 445,403.44 6.06%
JP1120271N56 JPGV 0.005 03/10/32 JAPAN GOV JP JPY A1l 87,968,309.86 446,935.42 6.08%
JP1300331A99 JPGV 2.000 09/20/40 JAPAN GOV JP JPY A1l 87,995,684.35 447,074.50 6.08%
JP3143600009 ITOCHU ODSH ITOCHU COM JP JPY A1l 25,856,998.09 131,370.13 1.79%
JP3236200006 KEYENCE ODSH KEYENCE COM JP JPY A1l 22,399,999.40 113,806.36 1.55%
JP3788600009 HITACHI ODSH HITACHI COM JP JPY A1l 25,717,598.36 130,661.89 1.78%
JP3802300008 FAST RETAILING ODSH FAST RETAILING COM JP JPY A1l 24,009,998.94 121,986.19 1.66%
JP3902400005 MITSUBISHI ELEC ODSH MITSUBISHI ELEC COM JP JPY A1l 24,031,799.34 122,096.95 1.66%
KYG3777B1032 GEELY AUTOMOBILE ODSH GEELY AUTOMOBILE COM HK HKD 1,416,543.26 131,548.14 1.79%
NL0009446418 NLGV 3.750 01/15/42 NETHERLANDS GOV NL EUR AAA 583,657.03 501,143.72 6.82%
NL0010071189 NLGV 2.500 01/15/33 NETHERLANDS GOV NL EUR AAA 145,914 .47 125,286.11 1.70%
NL0011585146 FERRARI ODSH FERRARI COM IT EUR 184,852.99 158,719.78 2.16%
US0378331005 APPLE ODSH APPLE COM us uUsD AAA 81,049.79 59,084.96 0.80%
US5949181045 MICROSOFT ODSH MICROSOFT COM us uUsD AAA 80,696.20 58,827.19 0.80%
US912810SR05 UST 1.125 05/15/40 US TREASURY GOV us uUsD AAA 171,825.53 125,260.09 1.70%
US91282CDJ71 UST 1.375 11/15/31 US TREASURY GOV us uUsD AAA 687,091.85 500,887.08 6.81%
Total: 7,352,283.03 100.00%
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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) 6,125,649.52
2 | BNP PARIBAS ARBITRAGE LONDON/PARIS (PARENT) 1,074,795.79
3 | GOLDMAN SACHS INTERNATIONAL (PARENT) 649,893.62
4 | BANK OF NOVA SCOTIA (PARENT) 366,299.94
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