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Securities Lending Report
SSTL - HIF - CORPORATE BOND FUND
Report as at 29/04/2025

Summary of policy

% limit on maximum percentage of book on loan

25%

Revenue Split

75/25*

Name of the Fund

SSTL - HIF - CORPORATE BOND FUND

Replication Mode

Physical replication

ISIN Code GB00B85KC152
Total net assets (AuM) 167,000,968
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 29/04/2025

Currently on loan in GBP (base currency) 2,679,558.36
Current percentage on loan (in % of the fund AuM) 1.60%
Collateral value (cash and securities) in GBP (base currency) 2,813,999.81
Collateral value (cash and securities) in % of loan 105%
Securities lending statistics

12-month average on loan in GBP (base currency) 8,035,442.49
12-month average on loan as a % of the fund AuM 4.63%

12-month maximum on loan in GBP

20,024,277.07

12-month maximum on loan as a % of the fund AuM 11.25%
Gross Return for the fund over the last 12 months in (base currency fund) 12,109.46
Gross Return for the fund over the last 12 months in % of the fund AuM 0.0070%

Collateral data - as at 29/04/2025

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

ATO000A0U299 ATGV 3.800 01/26/62 AUSTRIA GOV AT EUR AA1 1,072.41 914.87 0.03%
BE0000340498 BEGV 2.150 06/22/66 BELGIUM GOV BE EUR AA3 311.96 266.13 0.01%
BE0000344532 BEGV 1.450 06/22/37 BELGIUM GOV BE EUR AA3 10.10 8.62 0.00%
DK0009924102 DKGV 11/15/31 DENMARK GOV DK DKK AAA 34,342.11 3,909.22 0.14%
FR0010870956 FRGV 4.000 04/25/60 FRANCE GOV FR EUR AA2 1,168.97 997.25 0.04%
FR0013154028 FRGV 1.750 05/25/66 FRANCE GOV FR EUR AA2 524.91 447.80 0.02%
GBOOBOCNHZ09 UKTI 1 1/4 11/22/55 UK TREASURY GIL GB GBP AA3 271,533.49 271,5633.49 9.65%
GB00B1L6W962 UKTI 1 1/8 11/22/37 UK TREASURY GIL GB GBP AA3 8,650.38 8,650.38 0.31%
GB00B421JZ66 UKTI 0 1/2 03/22/50 UK TREASURY GIL GB GBP AA3 277,607.62 277,607.62 9.87%
GB0O0OBLBDX619 UKT 1 1\8 10/22/2073 UK Treasury GIL GB GBP AA3 334.86 334.86 0.01%




Collateral data - as at 29/04/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
GBOOBMF9LF76 GBGV 4.000 10/22/63 UNITED KINGDOM GIL GB GBP AA3 39,281.09 39,281.09 1.40%
GB00OBP9DLZ64 UKTI 0 1/8 03/22/58 UK TREASURY GIL GB GBP AA3 21,187.50 21,187.50 0.75%
GBOOBPSNBGS80 UKTI 1 1/4 11/22/2054 UK Treasury GIL GB GBP AA3 155,374.44 1565,374.44 5.52%
JP1024671QC8 JPGV 0.600 12/01/26 JAPAN GOV JP JPY A1l 751,309.38 3,927.30 0.14%
JP1120231J51 JPGV 0.100 03/10/28 JAPAN GOV JP JPY A1l 114,843.80 600.32 0.02%
JP1120241K56 JPGV 0.100 03/10/29 JAPAN GOV JP JPY A1l 6,967,270.08 36,419.83 1.29%
JP12008215A7 JPGV 2.100 09/20/25 JAPAN GOV JP JPY A1l 706,228.52 3,691.65 0.13%
JP12009917C3 JPGV 2.100 12/20/27 JAPAN GOV JP JPY A1l 1,200,572.22 6,275.72 0.22%
JP1201451D66 JPGV 1.700 06/20/33 JAPAN GOV JP JPY A1l 28,911,757.64 151,129.68 5.37%
JP1201621H91 JPGV 0.600 09/20/37 JAPAN GOV JP JPY A1l 6,874,674.98 35,935.81 1.28%
JP1201651J76 JPGV 0.500 06/20/38 JAPAN GOV JP JPY A1l 7,313,213.30 38,228.17 1.36%
JP1201681K44 JPGV 0.400 03/20/39 JAPAN GOV JP JPY A1l 373,515.91 1,952.47 0.07%
JP1201701KA5 JPGV 0.300 09/20/39 JAPAN GOV JP JPY A1l 29,864,252.19 156,108.63 5.55%
JP1201751M13 JPGV 0.500 12/20/40 JAPAN GOV JP JPY A1l 53,523,111.31 279,779.97 9.94%
JP1201761M45 JPGV 0.500 03/20/41 JAPAN GOV JP JPY A1l 40,017.03 209.18 0.01%
JP13001213B5 JPGV 2.100 09/20/33 JAPAN GOV JP JPY A1l 42,891,805.28 224,207.22 7.97%
JP1300181540 JPGV 2.300 03/20/35 JAPAN GOV JP JPY A1l 8,256,054.63 43,156.66 1.53%
JP1300321A34 JPGV 2.300 03/20/40 JAPAN GOV JP JPY A1l 12,153,399.57 63,529.15 2.26%
JP1300341B39 JPGV 2.200 03/20/41 JAPAN GOV JP JPY A1l 464,988.06 2,430.62 0.09%
JP1300351B93 JPGV 2.000 09/20/41 JAPAN GOV JP JPY A1l 15,136,195.17 79,121.04 2.81%
JP1300691M16 JPGV 0.700 12/20/50 JAPAN GOV JP JPY A1l 12,088,637.33 63,190.62 2.25%
JP1300831Q70 JPGV 2.200 06/20/54 JAPAN GOV JP JPY A1l 46,010.60 240.51 0.01%
JP1300841QA6 JPGV 2.100 09/20/54 JAPAN GOV JP JPY A1l 267,898.72 1,400.38 0.05%
JP1400061D58 JPGV 1.900 03/20/53 JAPAN GOV JP JPY A1l 7,996,435.57 41,799.56 1.49%
JP1400171Q50 JPGV 2.200 03/20/64 JAPAN GOV JP JPY A1l 4,707,966.30 24,609.83 0.87%
NL0009446418 NLGV 3.750 01/15/42 NETHERLANDS GOV NL EUR AAA 174,234.55 148,639.50 5.28%
NL0013552060 NLGV 0.500 01/15/40 NETHERLANDS GOV NL EUR AAA 137.04 116.91 0.00%
US912810QX90 UST 2.750 08/15/42 US TREASURY GOV us usD AAA 1,697.52 1,275.12 0.05%
US912810ST60 UST 1.375 11/15/40 US TREASURY GOV us usD AAA 208,177.60 156,376.07 5.56%
US912810SW99 UST 1.875 02/15/41 US TREASURY GOV us usD AAA 208,212.82 156,402.53 5.56%
US912810SX72 UST 2.375 05/15/51 US TREASURY GOV us usD AAA 208,196.02 156,389.91 5.56%
US91282CJE21 UST 5.000 10/31/25 US TREASURY GOV us usD AAA 208,132.48 156,342.18 5.56%
Total: 2,813,999.81 100.00%




Geographical allocation of collateral
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Currency allocation of collateral
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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) 5,647,987.77
2 | MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT) 2,421,336.77
3 | BANCO SANTANDER S.A. (PARENT) 494,697.63
4 | JP MORGAN SECS PLC (PARENT) 413,356.56
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