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SSTL - HIF - UK GROWTH & INCOME FUND
Report as at 12/06/2025

Summary of policy

% limit on maximum percentage of book on loan

25%

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) 259,587,959
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 12/06/2025

Currently on loan in GBP (base currency)

10,726,422.32

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

4.13%

Collateral value (cash and securities) in GBP (base currency)

11,280,491.56

Collateral value (cash and securities) in % of loan

105%

Securities lending statistics

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

12,732,317.17

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

5.08%

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) 57,983.18

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0231%

Collateral data - as at 12/06/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
ATO000A0VRQ6 ATGV 3.150 06/20/44 AUSTRIA GOV AT EUR AA1 983,265.42 832,235.84 7.38%
CA135087L930 CAGV 1.000 09/01/26 CANADA GOV CA CAD AAA 2,651,538.60 1,432,993.00 12.70%
CA135087Q988 CAGV 4.000 03/01/29 CANADA GOV CA CAD AAA 662,530.95 358,057.10 3.17%
CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 112,001.20 60,529.74 0.54%
CA7800871021 RBC ODSH RBC COM CA CAD AAA 111,995.51 60,526.66 0.54%
CA8672241079 SUNCOR ENERGY ODSH SUNCOR ENERGY COM CA CAD AAA 112,072.98 60,568.53 0.54%
CA8911605092 TD ODSH TD COM CA CAD AAA 112,008.64 60,533.76 0.54%
DE000BU2D004 DEGV 2.500 08/15/54 GERMANY GOV DE EUR AAA 110,619.37 93,628.23 0.83%
DE000BU2D012 DEGV 2.900 08/15/56 GERMANY GOV DE EUR AAA 66,562.58 56,338.57 0.50%
F14000306758 FIGV 1.125 04/15/34 FINLAND GOV Fl EUR AA1 287,938.10 243,710.80 2.16%




Collateral data - as at 12/06/2025

Counterparts

Number of counterparties with exposure exceeding 3% of the Fund's NAV

No. | Major Name

Market Value

1 | MERRILL LYNCH INTERNATIONAL (PAR

8,530,266.00

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
FR0000130809 SOCIETE GENERALE ODSH SOCIETE GENERALE COM FR EUR AA2 230,681.32 195,248.67 1.73%
GB0007980591 ORD USDO0.25 BP PLC CST GB GBP AA3 60,556.82 60,556.82 0.54%
GB0030913577 ORD GBPO0.05 BT GROUP PLC CST GB GBP AA3 60,374.54 60,374.54 0.54%
GB0031790826 UKTI 2 01/26/35 UK TREASURY GIL GB GBP AA3 94,003.53 94,003.53 0.83%
GBOOBOCNHZ09 UKTI 1 1/4 11/22/55 UK TREASURY GIL GB GBP AA3 93,727.15 93,727.15 0.83%
GB00B421JZ66 UKTI 0 1/2 03/22/50 UK TREASURY GIL GB GBP AA3 93,941.66 93,941.66 0.83%
GB00B63H8491 ROLLS ROYCE ODSH ROLLS ROYCE CST GB GBP AA3 40,524.62 40,524.62 0.36%
GBOOBPSNBB36 UKT 4 3/8 07/31/54 UK Treasury GIL GB GBP AA3 1,433,183.22 1,433,183.22 12.70%
GBOOBPSNBG80 UKTI 1 1/4 11/22/2054 UK Treasury GIL GB GBP AA3 358,301.99 358,301.99 3.18%
ITO000072618 INTESA SANPAOLO ODSH INTESA SANPAOLO COM IT EUR 230,680.82 195,248.24 1.73%
JP1103751Q74 JPGV 1.100 06/20/34 JAPAN GOV JP JPY A1l 280,972,798.17 1,433,161.77 12.70%
JP1103761QA5 JPGV 0.900 09/20/34 JAPAN GOV JP JPY A1l 280,942,796.49 1,433,008.74 12.70%
JP1300371C98 JPGV 1.900 09/20/42 JAPAN GOV JP JPY A1l 47,846.25 244.05 0.00%
JP1400081F45 JPGV 1.400 03/20/55 JAPAN GOV JP JPY A1l 280,920,987.77 1,432,897.50 12.70%
KYG596691041 MEITUAN ODSH MEITUAN COM HK HKD 2,074,814.99 195,249.14 1.73%
KYG6427A1022 NETEASE ODSH NETEASE COM HK HKD 2,074,830.39 195,250.59 1.73%
KYG8208B1014 JD.COM ODSH JD.COM COM HK HKD 2,074,805.95 195,248.29 1.73%
KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 1,383,629.91 130,205.61 1.15%
KYG9830T1067 XIAOMI ODSH XIAOMI COM HK HKD 2,074,636.78 195,232.37 1.73%
US912810UC08 UST 4.250 08/15/54 US TREASURY GOV us uUsD AAA 124,717.18 92,362.08 0.82%
US91282CKZ31 UST 4.375 07/15/27 US TREASURY GOV us uUsD AAA 126,117.00 93,398.75 0.83%
Total: 11,280,491.56 100.00%
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Top 5 borrowers in last Month

No. | Counterparty

Market Value

1 | MERRILL LYNCH INTERNATIONAL (PARENT) 7,534,403.63
2 | GOLDMAN SACHS INTERNATIONAL (PARENT) 4,506,865.07
3 | BANK OF NOVA SCOTIA (PARENT) 1,824,212.70
4

BNP PARIBAS ARBITRAGE LONDON/PARIS (PARENT)

1,261,431.82
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