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Securities Lending Report
SSTL - HITIF - STERLING CORPORATE BOND INDEX FUND
Report as at 12/08/2025

Summary of policy

% limit on maximum percentage of book on loan

30%

Revenue Split

75/25*

Name of the Fund

SSTL - HITIF - STERLING CORPORATE BOND INDEX FUND

Replication Mode

Physical replication

ISIN Code GB00OBYV9W854
Total net assets (AuM) 85,206,333
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 12/08/2025

Currently on loan in GBP (base currency) 358,453.07

Current percentage on loan (in % of the fund AuM) 0.42%

Collateral value (cash and securities) in GBP (base currency) 377,999.82

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

Securities lending statistics

12-month average on loan in GBP (base currency) 363,654.83
12-month average on loan as a % of the fund AuM 0.42%
12-month maximum on loan in GBP 818,360.66
12-month maximum on loan as a % of the fund AuM 1.02%
Gross Return for the fund over the last 12 months in (base currency fund) 2,247.92
Gross Return for the fund over the last 12 months in % of the fund AuM 0.0026%

Collateral data - as at 12/08/2025

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

BE0000340498 BEGV 2.150 06/22/66 BELGIUM GOV BE EUR AA3 19.71 17.05 0.00%
GB00BDX8CX86 UKTI 0 1/8 03/22/68 UK TREASURY GIL GB GBP AA3 38,681.26 38,681.26 10.23%
GBOOBFMCNG652 UKT 158 10/22/71 UK Treasury GIL GB GBP AA3 38,687.67 38,687.67 10.23%
GBOOBGDYHF49 GBGV 0.125 08/10/41 UNITED KINGDOM GIL GB GBP AA3 64.99 64.99 0.02%
GBOOBPSNBGS80 UKTI 1 1/4 11/22/2054 UK Treasury GIL GB GBP AA3 19,734.17 19,734.17 5.22%
JP1024601Q58 JPGV 0.300 05/01/26 JAPAN GOV JP JPY A1l 399,536.47 2,012.73 0.53%
JP1024651QA4 JPGV 0.400 10/01/26 JAPAN GOV JP JPY A1l 49,931.88 251.54 0.07%
JP1051511N46 JPGV 0.005 03/20/27 JAPAN GOV JP JPY A1l 395,606.07 1,992.93 0.53%
JP1051631PB2 JPGV 0.400 09/20/28 JAPAN GOV JP JPY A1l 49,378.06 248.75 0.07%
JP1051711Q82 JPGV 0.400 06/20/29 JAPAN GOV JP JPY A1l 588,106.05 2,962.68 0.78%




Collateral data - as at 12/08/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
JP1051741QB7 JPGV 0.700 09/20/29 JAPAN GOV JP JPY A1l 6,250,098.72 31,485.89 8.33%
JP1051781R45 JPGV 1.000 03/20/30 JAPAN GOV JP JPY A1l 902,942.53 4,548.72 1.20%
JP1103491HC4 JPGV 0.100 12/20/27 JAPAN GOV JP JPY A1l 7,676,319.62 38,670.71 10.23%
JP1103751Q74 JPGV 1.100 06/20/34 JAPAN GOV JP JPY A1l 244,498.30 1,231.70 0.33%
JP1120241K56 JPGV 0.100 03/10/29 JAPAN GOV JP JPY A1l 116,043.89 584.59 0.15%
JP1120271N56 JPGV 0.005 03/10/32 JAPAN GOV JP JPY A1l 1,152,453.07 5,805.67 1.54%
JP1120281P52 JPGV 0.005 03/10/33 JAPAN GOV JP JPY A1l 4,615,942.11 23,253.56 6.15%
JP1120291Q59 JPGV 0.005 03/10/34 JAPAN GOV JP JPY A1l 105,799.06 532.98 0.14%
JP1201251B37 JPGV 2.200 03/20/31 JAPAN GOV JP JPY A1l 160,415.66 808.12 0.21%
JP1201481E36 JPGV 1.500 03/20/34 JAPAN GOV JP JPY A1l 203,530.89 1,025.32 0.27%
JP1201761M45 JPGV 0.500 03/20/41 JAPAN GOV JP JPY A1l 39,149.11 197.22 0.05%
JP1201881Q46 JPGV 1.600 03/20/44 JAPAN GOV JP JPY A1l 618,836.57 3,117.49 0.82%
JP1300331A99 JPGV 2.000 09/20/40 JAPAN GOV JP JPY A1l 347,949.05 1,752.85 0.46%
JP1300371C98 JPGV 1.900 09/20/42 JAPAN GOV JP JPY A1l 47,627.24 239.93 0.06%
JP1300591J79 JPGV 0.700 06/20/48 JAPAN GOV JP JPY A1l 1,022,247.85 5,149.74 1.36%
JP1300671L78 JPGV 0.600 06/20/50 JAPAN GOV JP JPY A1l 873,581.69 4,400.81 1.16%
JP1300811Q17 JPGV 1.600 12/20/53 JAPAN GOV JP JPY A1l 917,401.61 4,621.56 1.22%
JP1300831Q70 JPGV 2.200 06/20/54 JAPAN GOV JP JPY A1l 7,683,066.80 38,704.70 10.24%
JP1400171Q50 JPGV 2.200 03/20/64 JAPAN GOV JP JPY A1l 470,601.17 2,370.73 0.63%
US912810FS25 UST 2.000 01/15/26 US TREASURY GOV us uUsD AAA 26,509.68 19,772.28 5.23%
UsS912810QY73 UST 2.750 11/15/42 US TREASURY GOV us uUsD AAA 26,512.71 19,774.54 5.23%
US912810SW99 UST 1.875 02/15/41 US TREASURY GOV us uUsD AAA 26,471.81 19,744.03 5.22%
US912828S505 UST 0.125 07/15/26 US TREASURY GOV us usD AAA 26,450.61 19,728.22 5.22%
US91282CGB19 UST 3.875 12/31/29 US TREASURY GOV us usD AAA 100.76 75.15 0.02%
US91282CLV18 UST 1.625 10/15/29 US TREASURY GOV us usD AAA 26,574.78 19,820.83 5.24%
US91282CMH15 UST 4.125 01/31/27 US TREASURY GOV us usD AAA 6,935.40 5,172.78 1.37%
US91282CMR96 UST 4.125 02/29/32 US TREASURY GOV us usD AAA 205.30 1563.12 0.04%
US91282CNH06 UST 3.875 06/15/28 US TREASURY GOV us usD AAA 808.22 602.81 0.16%
Total: 377,999.82 100.00%




Geographical allocation of collateral
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Currency allocation of collateral

Currency
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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 | GOLDMAN SACHS INTERNATIONAL (PARENT) 271,498.75
2 | JP MORGAN SECS PLC (PARENT) 150,217.52
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