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Securities Lending Report
SSTL - HIF - BALANCED FUND
Report as at 27/06/2025

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) 320,407,522
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 27/06/2025

Currently on loan in GBP (base currency) 385,599.58

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

Collateral value (cash and securities) in GBP (base currency) 406,556.89

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

Securities lending statistics

12-month average on loan in GBP (base currency) 2,567,072.21

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) 36,373.42
Gross Return for the fund over the last 12 months in % of the fund AuM 0.0111%

Collateral data - as at 27/06/2025

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

DE0001030757 DEGV 1.800 08/15/53 GERMANY GOV DE EUR AAA 0.00 0.00%
DE0001102507 DEGV 08/15/30 GERMANY GOV DE EUR AAA 5,921.98 1.46%
DEOOOBUOE238 DEGV 11/19/25 GERMANY GOV DE EUR AAA 0.95 0.00%
DEOOOBUOE261 DEGV 02/18/26 GERMANY GOV DE EUR AAA 2.15 0.00%
DEO000BU25000 DEGV 2.200 04/13/28 GERMANY GOV DE EUR AAA 23,687.60 5.83%
DK0009923807 DKGV 0.500 11/15/29 DENMARK GOV DK DKK AAA 118.35 0.03%
FR0013154044 FRGV 1.250 05/25/36 FRANCE GOV FR EUR AA2 23,645.91 5.82%
FR0013313582 FRGV 1.250 05/25/34 FRANCE GOV FR EUR AA2 5,921.92 1.46%
FR0013404969 FRGV 1.500 05/25/50 FRANCE GOV FR EUR AA2 0.52 0.00%
GB00B128DH60 UKTI 1 1/4 11/22/27 UK TREASURY GIL GB GBP AA3 28,189.67 6.93%




Collateral data - as at 27/06/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
GB00B3MYD345 UKTI 0 5/8 11/22/42 UK TREASURY GIL GB GBP AA3 34,178.12 34,178.12 8.41%
GB00B421JZ66 UKTI 0 1/2 03/22/50 UK TREASURY GIL GB GBP AA3 2,659.42 2,659.42 0.65%
GBOOBYY5F 144 UKTI 018 03/22/26 UK TREASURY GIL GB GBP AA3 329.59 329.59 0.08%
GB00BZ13DV40 UKTI 0125 08/10/48 UK TREASURY GIL GB GBP AA3 42.89 42.89 0.01%
GBOOBZ1NTB69 UKTI 0 1/8 08/10/28 UK TREASURY GIL GB GBP AA3 409.25 409.25 0.10%
JP1103761QA5 JPGV 0.900 09/20/34 JAPAN GOV JP JPY A1l 1,5687,258.78 8,003.58 1.97%
JP1201461D98 JPGV 1.700 09/20/33 JAPAN GOV JP JPY A1l 7,704,891.79 38,851.08 9.56%
JP1201921R47 JPGV 2.400 03/20/45 JAPAN GOV JP JPY A1l 6,922,401.96 34,905.46 8.59%
JP1300601JA9 JPGV 0.900 09/20/48 JAPAN GOV JP JPY A1l 721,732.95 3,639.26 0.90%
JP1300811Q17 JPGV 1.600 12/20/53 JAPAN GOV JP JPY A1l 615,358.82 3,102.88 0.76%
JP1400051C51 JPGV 2.000 03/20/52 JAPAN GOV JP JPY A1l 7,744,039.89 39,048.48 9.60%
NL0009446418 NLGV 3.750 01/15/42 NETHERLANDS GOV NL EUR AAA 27,785.05 23,687.17 5.83%
NL0010071189 NLGV 2.500 01/15/33 NETHERLANDS GOV NL EUR AAA 6,947.43 5,922.79 1.46%
NL0010273215 ASML HOLDING ODSH ASML HOLDING COM NL EUR AAA 25,741.19 21,944.75 5.40%
NL0015001XZ6 NLGV 2.500 07/15/34 NETHERLANDS GOV NL EUR AAA 100.80 85.93 0.02%
US912810TL26 UST 4.000 11/15/52 US TREASURY GOV us uUsD AAA 87.45 63.68 0.02%
US912810UE63 UST 4.500 11/15/54 US TREASURY GOV us uUsD AAA 51,490.60 37,492.70 9.22%
US9128287S21 UST 0.500 05/31/27 US TREASURY GOV us uUsD AAA 32,344.77 23,551.73 5.79%
US91282CKP58 UST 4.625 04/30/29 US TREASURY GOV us uUsD AAA 8,197.54 5,969.01 1.47%
US91282CLK52 UST 3.625 08/31/29 US TREASURY GOV us uUsD AAA 48,314.55 35,180.07 8.65%
Total: 406,556.89 100.00%
Geographical allocation of collateral Currency allocation of collateral
7.28 % Origin 0.03 %
T.2T %% WAt
25.15 % 2T AU 25.15 % 2726 %
BE
= Currency
CA
H DEK
1619 % H CH
EUR
DE
B GEBEP
H DK
- JPY
12.7 % W USD
H FR
GB
H HK M.3T%
3T %

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) 895,932.80
2 | HSBC BANK PLC (PARENT) 753,994.52
3 | GOLDMAN SACHS INTERNATIONAL (PARENT) 593,744.35
4 | BANK OF NOVA SCOTIA (PARENT) 190,144.66
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