
Securities Lending Report

SSTL - HITIF - JAPAN INDEX 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 - HITIF - JAPAN INDEX FUND

Replication Mode Physical replication

ISIN Code GB00B80QGN87

Total net assets (AuM) 2,952,510,142

Reference currency of the fund GBP

Securities lending data - as at 29/04/2025

Currently on loan in GBP (base currency) 406,897,063.48

Current percentage on loan (in % of the fund AuM) 13.78%

Collateral value (cash and securities) in  GBP (base currency) 460,459,586.80

Collateral value (cash and securities) in % of loan 113%

Collateral data - as at 29/04/2025

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

BE0000353624 BEGV 0.650 06/22/71 BELGIUM GOV BE EUR AA3 1,416,563.83 1,208,470.63 0.26%

CH0012221716 ABB ODSH ABB COM CH CHF 3,746,856.67 3,389,593.51 0.74%

CNE1000002L3 CHINA LIFE INS ODSH CHINA LIFE INS COM CN HKD 1,177,074.02 113,320.21 0.02%

CNE1000003W8 PETROCHINA ODSH PETROCHINA COM CN HKD 720,348.33 69,349.95 0.02%

FR0000073272 SAFRAN ODSH SAFRAN COM FR EUR AA2 368,846.69 314,663.12 0.07%

FR0000133308 ORANGE ODSH ORANGE COM FR EUR AA2 369,020.48 314,811.38 0.07%

FR0010773192 FRGV 4.500 04/25/41 FRANCE GOV FR EUR AA2 1,416,427.26 1,208,354.12 0.26%

FR001400FYQ4 FRGV 2.500 09/24/26 FRANCE GOV FR EUR AA2 803,025.77 685,061.30 0.15%

FR001400H7V7 FRGV 3.000 05/25/33 FRANCE GOV FR EUR AA2 1,416,479.47 1,208,398.66 0.26%

GB0004544929 ORD GBP0.10 IMPERIAL TOBACCO CST GB GBP AA3 1,131,256.02 1,131,256.02 0.25%

Securities lending statistics

12-month average on loan in GBP (base currency) 298,716,293.17

12-month average on loan as a % of the fund AuM 12.46%

12-month maximum on loan in GBP 673,242,120.58

12-month maximum on loan as a % of the fund AuM 24.48%

Gross Return for the fund over the last 12 months in  (base currency fund) 567,794.99

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0237%

* 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 29/04/2025

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

GB0007980591 ORD USD0.25 BP PLC CST GB GBP AA3 1,131,282.58 1,131,282.58 0.25%

GB0009895292 ORD USD0.25 ASTRAZENECA CST GB GBP AA3 314,727.40 314,727.40 0.07%

GB00B06YGN05 UKT 4 1/4 12/07/55 UK TREASURY GIL GB GBP AA3 1,940,063.99 1,940,063.99 0.42%

GB00B1XZS820 ORD USD0.54945054 ANGLO AMERICAN ORD CST GB GBP AA3 34,937.05 34,937.05 0.01%

GB00B421JZ66 UKTI 0 1/2 03/22/50 UK TREASURY GIL GB GBP AA3 12,349.50 12,349.50 0.00%

GB00B7RN0G65 UKTI 0 1/8 03/22/44 UK TREASURY GIL GB GBP AA3 19.00 19.00 0.00%

GB00BDR05C01 NATIONAL GRID ODSH NATIONAL GRID CST GB GBP AA3 314,814.24 314,814.24 0.07%

GB00BMX86B70 HALEON PLC ORD GBP1.25 HALEON PLC ORD GBP1.25 CST GB GBP AA3 1,363,103.70 1,363,103.70 0.30%

GB00BPCJD880 UKT 3 1/2 10/22/25 UK Treasury GIL GB GBP AA3 426.59 426.59 0.00%

HK0388045442 HKEX ODSH HKEX COM HK HKD 946,163.31 91,089.79 0.02%

IT0005239360 UNI CREDIT ODSH UNI CREDIT COM IT EUR 221,808.21 189,224.59 0.04%

JP1024511P82 JPGV 0.005 08/01/25 JAPAN GOV JP JPY A1 343,724,872.33 1,796,744.10 0.39%

JP1024551PC4 JPGV 0.005 12/01/25 JAPAN GOV JP JPY A1 457,944,983.25 2,393,803.92 0.52%

JP1051681Q54 JPGV 0.600 03/20/29 JAPAN GOV JP JPY A1 3,360,879,331.26 17,568,237.26 3.82%

JP1103741Q44 JPGV 0.800 03/20/34 JAPAN GOV JP JPY A1 3,360,882,468.65 17,568,253.66 3.82%

JP1103761QA5 JPGV 0.900 09/20/34 JAPAN GOV JP JPY A1 371,114,766.00 1,939,918.58 0.42%

JP1201251B37 JPGV 2.200 03/20/31 JAPAN GOV JP JPY A1 9,627,704.55 50,326.65 0.01%

JP1201501E99 JPGV 1.400 09/20/34 JAPAN GOV JP JPY A1 382,510,281.07 1,999,486.06 0.43%

JP1201521F37 JPGV 1.200 03/20/35 JAPAN GOV JP JPY A1 371,122,942.35 1,939,961.32 0.42%

JP1201561G37 JPGV 0.400 03/20/36 JAPAN GOV JP JPY A1 371,141,764.78 1,940,059.71 0.42%

JP1201641J38 JPGV 0.500 03/20/38 JAPAN GOV JP JPY A1 371,116,747.92 1,939,928.94 0.42%

JP1201681K44 JPGV 0.400 03/20/39 JAPAN GOV JP JPY A1 2,239,497,976.13 11,706,469.62 2.54%

JP1201701KA5 JPGV 0.300 09/20/39 JAPAN GOV JP JPY A1 2,239,496,164.47 11,706,460.15 2.54%

JP1201711L13 JPGV 0.300 12/20/39 JAPAN GOV JP JPY A1 2,237,540,956.09 11,696,239.74 2.54%

JP1201771M76 JPGV 0.400 06/20/41 JAPAN GOV JP JPY A1 3,360,896,322.91 17,568,326.08 3.82%

JP1201801N46 JPGV 0.800 03/20/42 JAPAN GOV JP JPY A1 3,360,881,594.39 17,568,249.09 3.82%

JP1201861PA6 JPGV 1.500 09/20/43 JAPAN GOV JP JPY A1 2,239,449,459.44 11,706,216.01 2.54%

JP1201891Q77 JPGV 1.900 06/20/44 JAPAN GOV JP JPY A1 3,360,874,741.87 17,568,213.27 3.82%

JP1300771P16 JPGV 1.600 12/20/52 JAPAN GOV JP JPY A1 3,360,885,074.21 17,568,267.28 3.82%

JP1400121K57 JPGV 0.500 03/20/59 JAPAN GOV JP JPY A1 2,239,498,224.82 11,706,470.92 2.54%

JP1400131L54 JPGV 0.500 03/20/60 JAPAN GOV JP JPY A1 216,801,805.80 1,133,282.45 0.25%

JP3131200002 IINO KAIUN ODSH IINO KAIUN COM JP JPY A1 11,549,999.03 60,375.01 0.01%

JP3143600009 ITOCHU ODSH ITOCHU COM JP JPY A1 1,420,807,499.58 7,426,950.15 1.61%

JP3164720009 RENESAS ODSH RENESAS COM JP JPY A1 364,229,848.59 1,903,929.23 0.41%

JP3197800000 OMRON ODSH OMRON COM JP JPY A1 1,712,636,661.41 8,952,421.15 1.94%

JP3201200007 OLYMPUS ODSH OLYMPUS COM JP JPY A1 1,420,983,199.19 7,427,868.58 1.61%

JP3205800000 KAO ODSH KAO COM JP JPY A1 604,299.68 3,158.84 0.00%

JP3210200006 KAJIMA ODSH KAJIMA COM JP JPY A1 601,141,571.98 3,142,331.73 0.68%

JP3223800008 KAWASAKI KISEN ODSH KAWASAKI KISEN COM JP JPY A1 199,549.52 1,043.10 0.00%



Collateral data - as at 29/04/2025

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

JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1 1,585,506,299.45 8,287,875.91 1.80%

JP3236200006 KEYENCE ODSH KEYENCE COM JP JPY A1 1,712,602,574.81 8,952,242.97 1.94%

JP3243200007 CANON ELEC ODSH CANON ELEC COM JP JPY A1 22,749,999.18 118,920.48 0.03%

JP3249600002 KYOCERA ODSH KYOCERA COM JP JPY A1 1,575,250,598.36 8,234,266.55 1.79%

JP3292200007 JTEKT ODSH JTEKT COM JP JPY A1 386,476,749.99 2,020,219.88 0.44%

JP3300600008 KONICA MINOLTA ODSH KONICA MINOLTA COM JP JPY A1 155,055,808.19 810,519.20 0.18%

JP3347200002 SHIONOGI ODSH SHIONOGI COM JP JPY A1 2,233,556,399.35 11,675,411.37 2.54%

JP3358800005 SHIMIZU ODSH SHIMIZU COM JP JPY A1 5,752,887.61 30,071.92 0.01%

JP3359600008 SHARP ODSH SHARP COM JP JPY A1 660,145,308.53 3,450,760.43 0.75%

JP3371200001 SHIN-ETSU CHEM ODSH SHIN-ETSU CHEM COM JP JPY A1 1,999,075,499.36 10,449,715.45 2.27%

JP3372800007 SINKO ODSH SINKO COM JP JPY A1 14,171,799.59 74,079.88 0.02%

JP3381000003 NIPPON STEEL ODSH NIPPON STEEL COM JP JPY A1 1,420,847,998.70 7,427,161.85 1.61%

JP3386450005 ENEOS HOLDINGS ODSH ENEOS HOLDINGS COM JP JPY A1 2,427,359,338.20 12,688,472.44 2.76%

JP3407400005 SUMITOMO EI ODSH SUMITOMO EI COM JP JPY A1 2,233,483,699.89 11,675,031.35 2.54%

JP3436100006 SOFTBANK GROUP ODSH SOFTBANK GROUP COM JP JPY A1 949,307,998.33 4,962,293.05 1.08%

JP3443600006 TAISEI ODSH TAISEI COM JP JPY A1 1,712,635,831.15 8,952,416.81 1.94%

JP3476480003 DAI-ICHILIFEHLDG ODSH DAI-ICHILIFEHLDG COM JP JPY A1 432,799,919.28 2,262,363.78 0.49%

JP3505000004 DAIWA HOUSE ODSH DAIWA HOUSE COM JP JPY A1 1,159,809,598.74 6,062,642.60 1.32%

JP3544000007 TEIJIN ODSH TEIJIN COM JP JPY A1 334,778,398.57 1,749,978.43 0.38%

JP3551500006 DENSO ODSH DENSO COM JP JPY A1 2,233,531,698.14 11,675,282.25 2.54%

JP3574200006 TOKYU ODSH TOKYU COM JP JPY A1 1,190,908,075.49 6,225,202.86 1.35%

JP3625000009 TOKUYAMA ODSH TOKUYAMA COM JP JPY A1 879,016,799.20 4,594,861.69 1.00%

JP3633400001 TOYOTA ODSH TOYOTA COM JP JPY A1 540,859,649.13 2,827,221.60 0.61%

JP3651080008 EIZO ODSH EIZO COM JP JPY A1 406,799.03 2,126.45 0.00%

JP3662200009 NICHIHA ODSH NICHIHA COM JP JPY A1 18,414,898.35 96,259.72 0.02%

JP3676800000 NISSHIN SEIFUN ODSH NISSHIN SEIFUN COM JP JPY A1 268,497,599.48 1,403,510.53 0.30%

JP3735400008 NTT ODSH NTT COM JP JPY A1 883,274,402.66 4,617,117.35 1.00%

JP3753000003 NIPPON YUSEN ODSH NIPPON YUSEN COM JP JPY A1 1,420,871,999.74 7,427,287.31 1.61%

JP3756600007 NINTENDO ODSH NINTENDO COM JP JPY A1 1,420,226,998.16 7,423,915.71 1.61%

JP3818800009 FUJITEC ODSH FUJITEC COM JP JPY A1 22,709,899.89 118,710.87 0.03%

JP3866800000 PANASONIC HD ODSH PANASONIC HD COM JP JPY A1 858,451,104.87 4,487,359.17 0.97%

JP3888300005 MITSUI CHEMICALS ODSH MITSUI CHEMICALS COM JP JPY A1 1,712,634,985.58 8,952,412.39 1.94%

JP3899600005 MITSUBISHI EST ODSH MITSUBISHI EST COM JP JPY A1 1,712,631,674.10 8,952,395.08 1.94%

JP3902400005 MITSUBISHI ELEC ODSH MITSUBISHI ELEC COM JP JPY A1 2,194,511,997.11 11,471,315.58 2.49%

JP3942400007 ASTELLAS PHARMA ODSH ASTELLAS PHARMA COM JP JPY A1 1,575,199,499.07 8,233,999.44 1.79%

JP3942400007 ASTELLAS PHARMA ODSH ASTELLAS PHARMA COM JP JPY A1 1,920.70 10.04 0.00%

JP3942600002 YAMAHA CORP ODSH YAMAHA CORP COM JP JPY A1 84,239,999.11 440,345.56 0.10%

JP3955800002 YOKOHAMA RUBBER ODSH YOKOHAMA RUBBER COM JP JPY A1 256,223,999.60 1,339,353.06 0.29%

JP3970300004 RECRUIT HOLDINGS ODSH RECRUIT HOLDINGS COM JP JPY A1 798,335,999.37 4,173,121.04 0.91%



Collateral data - as at 29/04/2025

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

KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 84,601,725.91 8,144,844.92 1.77%

LU2598331598 TENARIS ODSH TENARIS COM IT EUR 20,409.07 17,410.98 0.00%

NL0011585146 FERRARI ODSH FERRARI COM IT EUR 10,353.69 8,832.73 0.00%

NL0012818504 NLGV 0.750 07/15/28 NETHERLANDS GOV NL EUR AAA 73,079.84 62,344.41 0.01%

US0378331005 APPLE ODSH APPLE COM US USD AAA 1,505,976.61 1,131,239.41 0.25%

US30303M1027 META PLATFORMS ODSH META PLATFORMS COM US USD AAA 418,620.58 314,453.82 0.07%

US45866F1049 INTERCONTI EXC ODSH INTERCONTI EXC COM US USD AAA 855,652.60 642,737.70 0.14%

US5324571083 LILLY ODSH LILLY COM US USD AAA 1,505,283.99 1,130,719.14 0.25%

US5732841060 MARTIN MARI MAT ODSH MARTIN MARI MAT COM US USD AAA 669,416.91 502,843.66 0.11%

US5949181045 MICROSOFT ODSH MICROSOFT COM US USD AAA 1,505,650.79 1,130,994.67 0.25%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 419,063.33 314,786.40 0.07%

US7134481081 PEPSICO ODSH PEPSICO COM US USD AAA 1,505,909.74 1,131,189.18 0.25%

US7170811035 PFIZER ODSH PFIZER COM US USD AAA 1,005,407.98 755,228.95 0.16%

US912810FH69 UST 3.875 04/15/29 US TREASURY GOV US USD AAA 1,606,952.79 1,207,089.35 0.26%

US912810TU25 UST 4.375 08/15/43 US TREASURY GOV US USD AAA 1,608,747.02 1,208,437.12 0.26%

US912810UC08 UST 4.250 08/15/54 US TREASURY GOV US USD AAA 1,603,956.70 1,204,838.79 0.26%

US91282CDF59 UST 1.375 10/31/28 US TREASURY GOV US USD AAA 11,078,902.27 8,322,101.97 1.81%

US91282CDG33 UST 1.125 10/31/26 US TREASURY GOV US USD AAA 4,519,464.15 3,394,870.77 0.74%

US91282CGZ86 UST 3.500 04/30/30 US TREASURY GOV US USD AAA 59,933.45 45,020.01 0.01%

US91282CHA27 UST 3.500 04/30/28 US TREASURY GOV US USD AAA 2,582,664.08 1,940,011.14 0.42%

US91282CJD48 UST 4.415 10/31/25 FRN US TREASURY GOV US USD AAA 645,701.85 485,029.70 0.11%

Total: 460,459,586.8 100.00%

Counterparts

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

No. Major Name Market Value

1 MERRILL LYNCH INTERNATIONAL (PAR 103,502,124.14



Top 5 borrowers in last Month

No. Counterparty Market Value

1 BARCLAYS CAPITAL SECURITIES LIMITED (PARENT) 375,959,689.18

2 JP MORGAN SECS PLC (PARENT) 75,088,342.86

3 BNP PARIBAS ARBITRAGE LONDON/PARIS (PARENT) 58,450,359.10

4 MERRILL LYNCH INTERNATIONAL (PARENT) 57,314,586.32

5 UBS AG 13,658,129.06
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