
Securities Lending Report

SSTL - HIF - BALANCED FUND

Report as at 20/05/2025

Summary of policy

% limit on maximum percentage of book on loan 25%

Revenue Split 75/25 *

Name of the Fund SSTL - HIF - BALANCED FUND

Replication Mode Physical replication

ISIN Code GB00BG0R5293

Total net assets (AuM) 319,801,441

Reference currency of the fund GBP

Securities lending data - as at 20/05/2025

Currently on loan in GBP (base currency) 2,717,924.72

Current percentage on loan (in % of the fund AuM) 0.85%

Collateral value (cash and securities) in  GBP (base currency) 2,864,413.96

Collateral value (cash and securities) in % of loan 105%

Collateral data - as at 20/05/2025

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

CA33767E2024 FIRSTSERVICE ODSH FIRSTSERVICE REI CA CAD AAA 14,711.99 7,900.54 0.28%

DE0001030716 DEGV 10/10/25 GERMANY GOV DE EUR AAA 50,558.82 42,605.92 1.49%

DE0001141828 DEGV 10/10/25 GERMANY GOV DE EUR AAA 17.84 15.03 0.00%

DE0001141869 DEGV 1.300 10/15/27 GERMANY GOV DE EUR AAA 7.63 6.43 0.00%

DE000BU0E212 DEGV 09/17/25 GERMANY GOV DE EUR AAA 75.61 63.72 0.00%

DE000BU0E246 DEGV 01/14/26 GERMANY GOV DE EUR AAA 9.86 8.31 0.00%

DE000BU0E253 DEGV 12/10/25 GERMANY GOV DE EUR AAA 21.91 18.46 0.00%

DE000BU2Z031 DEGV 2.600 08/15/34 GERMANY GOV DE EUR AAA 130,731.29 110,167.26 3.85%

FR0000120404 ACCOR ODSH ACCOR COM FR EUR AA2 7,407.26 6,242.10 0.22%

FR0011008705 FRGV 1.850 07/25/27 FRANCE GOV FR EUR AA2 1,482.73 1,249.50 0.04%

Securities lending statistics

12-month average on loan in GBP (base currency) 2,446,489.63

12-month average on loan as a % of the fund AuM 0.74%

12-month maximum on loan in GBP 7,931,689.97

12-month maximum on loan as a % of the fund AuM 2.35%

Gross Return for the fund over the last 12 months in  (base currency fund) 34,033.06

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0103%

* 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 20/05/2025

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

FR0013209871 FRGV 0.100 07/25/47 FRANCE GOV FR EUR AA2 10,767.77 9,074.00 0.32%

FR0014001NN8 FRGV 0.500 05/25/72 FRANCE GOV FR EUR AA2 131,185.27 110,549.83 3.86%

FR001400FYQ4 FRGV 2.500 09/24/26 FRANCE GOV FR EUR AA2 117,291.85 98,841.84 3.45%

GB0002374006 ORD 28 101/108P DIAGEO CST GB GBP AA3 124,956.52 124,956.52 4.36%

GB00B0CNHZ09 UKTI 1 1/4 11/22/55 UK TREASURY GIL GB GBP AA3 12,156.18 12,156.18 0.42%

GB00B54QLM75 UKT 4 01/22/60 UK TREASURY GIL GB GBP AA3 110,556.83 110,556.83 3.86%

GB00B63H8491 ROLLS ROYCE ODSH ROLLS ROYCE CST GB GBP AA3 7,929.85 7,929.85 0.28%

GB00BDR05C01 NATIONAL GRID ODSH NATIONAL GRID CST GB GBP AA3 7,939.40 7,939.40 0.28%

GB00BGLP8L22 IMI ODSH IMI CST GB GBP AA3 7,932.00 7,932.00 0.28%

GB00BL6K5J42 ENDEAVOUR MING ODSH ENDEAVOUR MING CST GB GBP AA3 7,930.32 7,930.32 0.28%

GB00BLBDX619 UKT 1 1\8 10/22/2073 UK Treasury GIL GB GBP AA3 329.42 329.42 0.01%

GB00BM8PJY71 NATWEST GRP ODSH NATWEST GRP CST GB GBP AA3 5,447.62 5,447.62 0.19%

GB00BM8Z2V59 UKT 1 1/2 07/31/53 UK Treasury GIL GB GBP AA3 34.34 34.34 0.00%

GB00BQC4R999 UKT 3 3/4 01/29/38 UK Treasury GIL GB GBP AA3 90.32 90.32 0.00%

GB00BYYMZX75 UKT 2 1/2 07/22/65 UK TREASURY GIL GB GBP AA3 67.70 67.70 0.00%

GB00BYZW3G56 UKT 1 H 07/22/26 UK TREASURY GIL GB GBP AA3 240.46 240.46 0.01%

JP1024551PC4 JPGV 0.005 12/01/25 JAPAN GOV JP JPY A1 38,806,576.80 200,369.52 7.00%

JP1024601Q58 JPGV 0.300 05/01/26 JAPAN GOV JP JPY A1 38,806,834.39 200,370.85 7.00%

JP1201721L45 JPGV 0.400 03/20/40 JAPAN GOV JP JPY A1 38,777,920.64 200,221.56 6.99%

JP1201761M45 JPGV 0.500 03/20/41 JAPAN GOV JP JPY A1 38,799,544.46 200,333.21 6.99%

JP1201771M76 JPGV 0.400 06/20/41 JAPAN GOV JP JPY A1 38,815,330.92 200,414.72 7.00%

JP1201871Q14 JPGV 1.300 12/20/43 JAPAN GOV JP JPY A1 9,817,244.96 50,689.26 1.77%

JP1300761NA3 JPGV 1.400 09/20/52 JAPAN GOV JP JPY A1 38,790,734.19 200,287.72 6.99%

JP1300761NA3 JPGV 1.400 09/20/52 JAPAN GOV JP JPY A1 1,990,268.73 10,276.33 0.36%

JP1300831Q70 JPGV 2.200 06/20/54 JAPAN GOV JP JPY A1 21,373,899.11 110,359.59 3.85%

JP1743031R52 JPGV 08/04/25 JAPAN GOV JP JPY A1 20,983,117.09 108,341.87 3.78%

NL0009446418 NLGV 3.750 01/15/42 NETHERLANDS GOV NL EUR AAA 559.48 471.47 0.02%

NL0014555419 NLGV 07/15/30 NETHERLANDS GOV NL EUR AAA 2.63 2.22 0.00%

NL0015001AM2 NLGV 2.500 07/15/33 NETHERLANDS GOV NL EUR AAA 27.10 22.84 0.00%

US02079K3059 ALPHABET ODSH ALPHABET COM US USD AAA 165,824.39 124,834.92 4.36%

US0231351067 AMAZON.COM ODSH AMAZON.COM COM US USD AAA 165,940.17 124,922.08 4.36%

US1491231015 CATERPILLAR ODSH CATERPILLAR COM US USD AAA 103,004.17 77,542.98 2.71%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 165,972.61 124,946.50 4.36%

US6826801036 ONEOK ODSH ONEOK COM US USD AAA 10,524.68 7,923.13 0.28%

US79466L3024 SALESFORCE ODSH SALESFORCE COM US USD AAA 165,777.01 124,799.25 4.36%

US9311421039 WALMART ODSH WALMART COM US USD AAA 165,950.74 124,930.04 4.36%

Total: 2,864,413.96 100.00%



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) 782,636.61

2 BANK OF NOVA SCOTIA (PARENT) 619,868.85

3 GOLDMAN SACHS INTERNATIONAL (PARENT) 518,547.33

4 MERRILL LYNCH INTERNATIONAL (PARENT) 470,075.72
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