
Securities Lending Report

SSTL - HIF - CORPORATE BOND FUND

Report as at 07/07/2025

Summary of policy

% limit on maximum percentage of book on loan 30%

Revenue Split 75/25 *

Name of the Fund SSTL - HIF - CORPORATE BOND FUND

Replication Mode Physical replication

ISIN Code GB00B85KC152

Total net assets (AuM) 157,672,641

Reference currency of the fund GBP

Securities lending data - as at 07/07/2025

Currently on loan in GBP (base currency) 3,938,219.74

Current percentage on loan (in % of the fund AuM) 2.50%

Collateral value (cash and securities) in  GBP (base currency) 4,137,029.62

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

Collateral data - as at 07/07/2025

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

BE0000347568 BEGV 0.900 06/22/29 BELGIUM GOV BE EUR AA3 13.25 11.44 0.00%

DK0009924102 DKGV 11/15/31 DENMARK GOV DK DKK AAA 44,594.86 5,159.86 0.12%

FR0128838515 FRGV 03/25/26 FRANCE GOV FR EUR AA2 2.95 2.55 0.00%

GB00B0CNHZ09 UKTI 1 1/4 11/22/55 UK TREASURY GIL GB GBP AA3 1,077.66 1,077.66 0.03%

GB00B1L6W962 UKTI 1 1/8 11/22/37 UK TREASURY GIL GB GBP AA3 10,983.12 10,983.12 0.27%

GB00B3D4VD98 UKTI 1 1/4 11/22/32 UK TREASURY GIL GB GBP AA3 1,226.31 1,226.31 0.03%

GB00B3MYD345 UKTI 0 5/8 11/22/42 UK TREASURY GIL GB GBP AA3 23,685.53 23,685.53 0.57%

GB00B421JZ66 UKTI 0 1/2 03/22/50 UK TREASURY GIL GB GBP AA3 247,953.25 247,953.25 5.99%

GB00BBJNQY21 UKT 3 1/2 07/22/68 UK TREASURY GIL GB GBP AA3 166.91 166.91 0.00%

GB00BD9MZZ71 UKTI 018 11/22/65 UK TREASURY GIL GB GBP AA3 10.75 10.75 0.00%

Securities lending statistics

12-month average on loan in GBP (base currency) 6,043,950.00

12-month average on loan as a % of the fund AuM 3.55%

12-month maximum on loan in GBP 12,635,588.90

12-month maximum on loan as a % of the fund AuM 7.31%

Gross Return for the fund over the last 12 months in  (base currency fund) 9,483.06

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0056%

* 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



Collateral data - as at 07/07/2025

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

GB00BDX8CX86 UKTI 0 1/8 03/22/68 UK TREASURY GIL GB GBP AA3 7,428.60 7,428.60 0.18%

GB00BFMCN652 UKT 158 10/22/71 UK Treasury GIL GB GBP AA3 248,793.47 248,793.47 6.01%

GB00BMBL1D50 UKT 1/2 10/22/61 UK TREASURY GIL GB GBP AA3 1,958.64 1,958.64 0.05%

GB00BMF9LF76 GBGV 4.000 10/22/63 UNITED KINGDOM GIL GB GBP AA3 790.48 790.48 0.02%

GB00BMF9LH90 UKTI 0.5/8 03/22/45 UK Treasury GIL GB GBP AA3 152.32 152.32 0.00%

GB00BMF9LJ15 UKTI 0 3/4 11/22/33 UK Treasury GIL GB GBP AA3 165.89 165.89 0.00%

GB00BP9DLZ64 UKTI 0 1/8 03/22/58 UK TREASURY GIL GB GBP AA3 2,726.29 2,726.29 0.07%

GB00BT7J0134 UKTI 1 7/8 09/22/49 Corp UK TREASURY GIL GB GBP AA3 23,867.67 23,867.67 0.58%

GB00BYMWG366 UKTI 0 1/8 03/22/46 UK TREASURY GIL GB GBP AA3 5,829.70 5,829.70 0.14%

GB00BYVP4K94 UKTI 018 11/22/56 CORP UK TREASURY GIL GB GBP AA3 9,763.79 9,763.79 0.24%

GB00BYYMZX75 UKT 2 1/2 07/22/65 UK TREASURY GIL GB GBP AA3 5,405.19 5,405.19 0.13%

GB00BYZW3J87 UKTI 0 1/8 11/22/36 UK TREASURY GIL GB GBP AA3 268.01 268.01 0.01%

GB00BZ13DV40 UKTI 0125 08/10/48 UK TREASURY GIL GB GBP AA3 248,771.69 248,771.69 6.01%

GB00BZ1NTB69 UKTI 0 1/8 08/10/28 UK TREASURY GIL GB GBP AA3 248,678.16 248,678.16 6.01%

JP1024671QC8 JPGV 0.600 12/01/26 JAPAN GOV JP JPY A1 849,988.17 4,310.98 0.10%

JP1024681R19 JPGV 0.600 01/01/27 JAPAN GOV JP JPY A1 19,883,381.78 100,844.77 2.44%

JP1024741R74 JPGV 0.700 07/01/27 JAPAN GOV JP JPY A1 7,095,811.43 35,988.62 0.87%

JP1051761R23 JPGV 1.000 12/20/29 JAPAN GOV JP JPY A1 50,147.76 254.34 0.01%

JP1051781R45 JPGV 1.000 03/20/30 JAPAN GOV JP JPY A1 20,035,412.26 101,615.84 2.46%

JP1120231J51 JPGV 0.100 03/10/28 JAPAN GOV JP JPY A1 4,783,016.61 24,258.56 0.59%

JP1120241K56 JPGV 0.100 03/10/29 JAPAN GOV JP JPY A1 78,889,059.20 400,110.46 9.67%

JP1120241K56 JPGV 0.100 03/10/29 JAPAN GOV JP JPY A1 2,330,494.61 11,819.83 0.29%

JP1120271N56 JPGV 0.005 03/10/32 JAPAN GOV JP JPY A1 49,003,088.17 248,534.44 6.01%

JP1120281P52 JPGV 0.005 03/10/33 JAPAN GOV JP JPY A1 110,587.70 560.88 0.01%

JP1200941746 JPGV 2.100 03/20/27 JAPAN GOV JP JPY A1 51,527.94 261.34 0.01%

JP1200971792 JPGV 2.200 09/20/27 JAPAN GOV JP JPY A1 571,373.73 2,897.90 0.07%

JP1201111968 JPGV 2.200 06/20/29 JAPAN GOV JP JPY A1 5,730,780.49 29,065.44 0.70%

JP1201161A37 JPGV 2.200 03/20/30 JAPAN GOV JP JPY A1 318,888.02 1,617.34 0.04%

JP1201271B58 JPGV 1.900 03/20/31 JAPAN GOV JP JPY A1 737,777.77 3,741.87 0.09%

JP1201891Q77 JPGV 1.900 06/20/44 JAPAN GOV JP JPY A1 78,838,304.16 399,853.04 9.67%

JP1300111372 JPGV 1.700 06/20/33 JAPAN GOV JP JPY A1 51,872.98 263.09 0.01%

JP1300251715 JPGV 2.300 12/20/36 JAPAN GOV JP JPY A1 53,602.15 271.86 0.01%

JP1300261748 JPGV 2.400 03/20/37 JAPAN GOV JP JPY A1 760,172.14 3,855.45 0.09%

JP1300331A99 JPGV 2.000 09/20/40 JAPAN GOV JP JPY A1 49,997.91 253.58 0.01%

JP1300421E39 JPGV 1.700 03/20/44 JAPAN GOV JP JPY A1 9,077,107.35 46,037.38 1.11%

JP1300811Q17 JPGV 1.600 12/20/53 JAPAN GOV JP JPY A1 1,520,281.18 7,710.58 0.19%

JP1400171Q50 JPGV 2.200 03/20/64 JAPAN GOV JP JPY A1 77,637,068.73 393,760.60 9.52%

JP1743081R51 JPGV 08/25/25 JAPAN GOV JP JPY A1 49,972.28 253.45 0.01%

US912810FF04 UST 5.250 11/15/28 US TREASURY GOV US USD AAA 13,544.45 9,928.13 0.24%



Collateral data - as at 07/07/2025

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

US912810FH69 UST 3.875 04/15/29 US TREASURY GOV US USD AAA 544,799.17 399,339.69 9.65%

US912810QN19 UST 4.750 02/15/41 US TREASURY GOV US USD AAA 5,414.23 3,968.65 0.10%

US912810UE63 UST 4.500 11/15/54 US TREASURY GOV US USD AAA 12,088.58 8,860.97 0.21%

US9128284V99 UST 2.875 08/15/28 US TREASURY GOV US USD AAA 98.23 72.00 0.00%

US91282CHC82 UST 3.375 05/15/33 US TREASURY GOV US USD AAA 546,541.71 400,616.98 9.68%

US91282CJH51 UST 2.375 10/15/28 US TREASURY GOV US USD AAA 546,572.98 400,639.90 9.68%

US91282CKA89 UST 4.125 02/15/27 US TREASURY GOV US USD AAA 101.84 74.65 0.00%

US91282CNJ61 UST 4.000 06/30/32 US TREASURY GOV US USD AAA 695.40 509.73 0.01%

Total: 4,137,029.62 100.00%

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 MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT) 2,762,376.00

2 GOLDMAN SACHS INTERNATIONAL (PARENT) 828,733.08
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