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Securities Lending Report
SSTL - HIF - BALANCED FUND
Report as at 15/07/2025

Summary of policy

% limit on maximum percentage of book on loan

30%

Revenue Split

75/25*

Name of the Fund

SSTL - HIF - BALANCED FUND

Replication Mode

Physical replication

ISIN Code GB00BGOR5293
Total net assets (AuM) 326,762,552
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 15/07/2025

Currently on loan in GBP (base currency) 392,951.88

Current percentage on loan (in % of the fund AuM) 0.12%

Collateral value (cash and securities) in GBP (base currency) 412,649.94

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

Securities lending statistics

12-month average on loan in GBP (base currency) 2,541,531.91

12-month average on loan as a % of the fund AuM 0.78%
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) 36,391.59
Gross Return for the fund over the last 12 months in % of the fund AuM 0.0111%

Collateral data - as at 15/07/2025

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

ATO000A2Y8G4 ATGV 1.850 05/23/49 AUSTRIA GOV AT EUR AA1 75,975.49 66,013.98 16.00%
ATO000A324S8 ATGV 2.900 02/20/33 AUSTRIA GOV AT EUR AA1 18,263.69 15,869.05 3.85%
ATO000A39UW5 ATGV 2.900 02/20/34 AUSTRIA GOV AT EUR AA1 696.21 604.93 0.15%
BE0000304130 BEGV 5.000 03/28/35 BELGIUM GOV BE EUR AA3 75,987.01 66,023.99 16.00%
BE0000347568 BEGV 0.900 06/22/29 BELGIUM GOV BE EUR AA3 18,996.76 16,506.00 4.00%
DE0001135176 DEGV 5.500 01/04/31 GERMANY GOV DE EUR AAA 48.75 42.36 0.01%
FR0010070060 FRGV 4.750 04/25/35 FRANCE GOV FR EUR AA2 18,997.49 16,506.64 4.00%
FR0014007L00 FRGV 05/25/32 FRANCE GOV FR EUR AA2 75,986.25 66,023.33 16.00%
GBOOBPSNBF73 UKT 4 10/22/31 UK Tresury GIL GB GBP AA3 66,023.99 66,023.99 16.00%
GBOOBPSNBGS80 UKTI 1 1/4 11/22/2054 UK Treasury GIL GB GBP AA3 16,505.99 16,505.99 4.00%




Collateral data - as at 15/07/2025

ISIN Name

Asset Class

Country

Currency

Rating

Valuation (coll ccy)

Valuation (base ccy)

Weight

NL0000102317 NLGV 5.500 01/15/28 NETHERLANDS

GOV

NL

EUR

75,986.46

66,023.51

16.00%

NL0009446418 NLGV 3.750 01/15/42 NETHERLANDS

GOV

NL

EUR

18,996.95

16,506.17

4.00%

Total:

412,649.94

100.00%

Geographical allocation of collateral

20 %

20 % —20 %

0.01 %

20 %

Origin

CA
H CH

DE
H DK

Fl

GB

Currency allocation of collateral

20 %

Currency
H EUR
B GBP

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)

390,973.97

2 | GOLDMAN SACHS INTERNATIONAL (PARENT)

251,295.83
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