Legal and General Assurance (Pensions Management) Limited (PMC) LGIM
Legal Entity TCFD Aligned Report

Purpose

This is Legal & General Investment Management’s (LGIM) first annual entity-level report
setting out how PMC takes climate-related risks and opportunities into account when
administering investments on behalf of clients and consumers.

This entity report should be read in conjunction with Legal & General TCFD report which is
referenced as L&G — Climate Report 2022 throughout this document.

As an investment manager, this report is designed to describe how the overall TCFD in-scope
assets are governed, how strategy is set, how climate risks are managed and where there are
differences in approach as outlined in the L&G Climate Report 2022.

PMC is a provider of unit-linked insurance policies and segregated pension fund management
contracts. It is responsible for the management of funds for DB and DC pension fund clients,
is a product manufacturer of funds, and provides fiduciary management services. PMC
delegates investment management of its assets to investment management companies within
LGIM.

Compliance statement

The disclosures in this report, including the product reports cross referenced, comply with
the TCFD recommendations, entity reporting requirements and product-level reporting
requirements set out in chapter 2 of the Environment, Social and Governance sourcebook.

Mstoed

Reporting period

Signed:

This report is prepared as at 31 December 2022 and covers the reporting period from 1
January 2022 to the reporting date.

Delegations

Legal & General Investment Management (Holdings) Limited (“LGIM(H)”) is the holding
company for LGIM and is a wholly-owned subsidiary of Legal & General Plc. It acts as the
controller of the LGIM(H) group of companies, monitoring and overseeing the performance
of the LGIM. The LGIM(H) Board is responsible to its shareholder, Legal & General (L&G),
for promoting the long-term success of LGIM(H) and in particular, for outlining LGIM’s
strategic priorities, monitoring management's performance against those strategic aims,
setting the risk appetite, ensuring that effective controls are in place and that the division is
adequately resourced.

As a direct subsidiary of LGIM(H), PMC Limited leverages and benefits from the wider
governance structure of LGIM. Formal delegations are in place to support the framework and
enable committees of LGIM to focus on matters on behalf of PMC Limited. This includes
matters relating to climate-related risks and opportunities and would include forums such as
the LGIM(H) Risk Committee, LGIM(H) Investment Stewardship Committee, LGIM Executive
Committee, Executive Risk Committee and Product Governance Committee, all of which
undertake duties on behalf of PMC Limited as illustrated in the abbreviated chart below.
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Governance

Disclose the organisation’s governance around climate-related risks and opportunities.

Governance: These recommendations are addressed in the Governance section of L&G —
Climate Report 2022. Specific references and examples are provided below with relevant
sources on where additional information is published.

Recommended Disclosure a) | Please see ‘Delegations’ section above which highlights
how LGIM’s Board/Committees are structured and how
Describe the board’s oversight | they oversee climate-related risks and opportunities.

of climate-related risks and
opportunities. PMC Limited is a direct subsidiary of LGIM(H) and, as
such, the governance arrangements of PMC Limited sit
within the wider governance framework of the LGIM
division.

LGIM has a robust corporate governance framework in
place that brings authority and accountability, enables
effective decision-making, and allows oversight of the
implementation of LGIM’s strategic objectives and climate-
related risks and opportunities.

For examples on how we manage oversight of climate-
related risks and opportunities specifically, please see
references below:

L&G — Climate Report 2022:

(pages 22-23) Governance — This section outlines L&G
board’s oversight of climate-related risks and
opportunities.



https://group.legalandgeneral.com/media/hf0ppmpl/climate-report-final-high-res.pdf

LGIM — Active Ownership Report 2022:

(page 21) Governance and resourcing — This section
details LGIM’s governance structure and how
responsible investment strategy is fully integrated and
overseen across LGIM’s formal governance committees.

Recommended Disclosure b)

Describe management’s role in
assessing and managing
climate-related risks and
opportunities

material

L&G — Climate Report 2022:

(pages 22-23) Governance - This section describes the
L&G management team’s role in assessing and
managing climate-related risks and opportunities.
LGIM — Active Ownership Report 2022:

(page 21) Governance and resourcing -- This section
details LGIM’s governance structure and how
responsible investment strategy is fully integrated and

overseen across LGIM’s formal cI;overnance committees.

Disclose the actual and potential impacts of climate-related risks and opportunities on the
organisation’s businesses, strategy, and financial planning where such information is

Strategy: These recommendations are addressed in the Strategy of L&G — Climate Report
2022. Specific references and examples are provided below with relevant sources on where
additional information is published. Fund-level strategies are disclosed in the product level
TCFD disclosures listed further below.

Recommended Disclosure a)

Describe the climate-related
risks and opportunities the
organisation has identified
over the short, medium, and
long term.

L&G — Climate Report 2022:

(page 8) Strategy — This section highlights L&G’s
strategic pillars and explains how they relate to each
division within L&G.

(pages 21-22) Group portfolio scenario impacts — This
section details how the LGIM Destination@Risk toolkit
allows us to evaluate climate risk and alignment at
company, sector and portfolio level.

LGIM — Climate Impact Pledge 2022:

(pages 4-5) This section explains why and how we
assess company climate risks and opportunities. Further
detail on the role of our Climate Impact Pledge (CIP)
processes can be found throughout the report.
Sector-specific risk and opportunity considerations can
be found in greater detail in LGIM’s CIP Sector guides.

Recommended Disclosure b)

Describe the impact of climate-
related risks and opportunities
on the organisation’s
businesses, strategy, and
financial planning.

LGIM — Active Ownership Report 2022:

(page 50) Risk management — This section provides an
update on the LGIM Destination@Risk model, including
advancements to our temperature alignment and climate
risk assessments.

LGIM — Net Zero 2050: More affordable than ever, if
we act now’ 2022:

This research paper provides detailed insight into LGIM’s
climate scenario analysis and the outputs LGIM
leverages to define its strategy in relation to climate
change.



https://www.lgim.com/landg-assets/lgim/_document-library/capabilities/active-ownership/active-ownership-report-2022.pdf
https://group.legalandgeneral.com/media/hf0ppmpl/climate-report-final-high-res.pdf
https://www.lgim.com/landg-assets/lgim/_document-library/capabilities/active-ownership/active-ownership-report-2022.pdf
https://group.legalandgeneral.com/media/hf0ppmpl/climate-report-final-high-res.pdf
https://www.lgim.com/landg-assets/lgim/_document-library/responsible-investing/lgim_climate_impact_pledge_2022_report---final.pdf
https://www.lgim.com/uk/en/responsible-investing/climate-impact-pledge/
https://www.lgim.com/landg-assets/lgim/_document-library/capabilities/active-ownership/active-ownership-report-2022.pdf
https://www.lgim.com/uk/en/insights/esg-and-long-term-themes/net-zero-2050-more-affordable-than-ever-if-we-act-now/
https://www.lgim.com/uk/en/insights/esg-and-long-term-themes/net-zero-2050-more-affordable-than-ever-if-we-act-now/

L&G — Climate Transition Plan 2023:

(page 7) This page provides detail on LGIM’s strategy on
climate-related risk including how climate-related risks
and opportunities are

factored into relevant products and investment strategies;
see also ‘Invest’ and ‘Influence’ sections.

LGIM — Climate Impact Pledge 2022

(pages 2-5) This section outlines LGIM’s targeted
engagement programme aimed at addressing the
systemic issue of climate change.

Recommended Disclosure c) | LGIM — Active Ownership Report 2022:

(page 50) Risk management — This section provides an
Describe the resilience of the update on the LGIM Destination@Risk model.
organisation’s strategy, taking

into consideration different LGIM — Net Zero 2050: More affordable than ever, if

climate-related scenarios, we act now 2022:

including a 2°C or lower (pages 10-11) — This research paper provides detailed

scenario. insight into LGIM’s modelled energy pathways that
include below 2 degree and net zero 1.5 degree
scenarios.

L&G — Climate Transition Plan 2023:

(page 7) — This page provides detail on LGIM’s strategy
on climate-related risk; specifically, through the decisions
we make on our investments and the influence we have
through our stewardship activity as detailed throughout
the remainder of the plan.

LGIM — Climate Impact Pledge 2022

(page 5) This page provides an overview of how
assessments of investee approaches to climate scenario
analysis are integrated into LGIM’s CIP process.

Risk Management

Disclose how the organisation identifies, assesses, and manages climate-related risks.

Risks management: These recommendations are addressed in the Risk management
section of L&G — Climate Report 2022. Specific references and examples are provided below
with relevant sources on where additional information is published.

Recommended Disclosure a) | L&G — Climate Report 2022:
(page 27-28) Our approach to risk identification, Risk

Describe the organisation’s management approach — These sections provide an
processes for identifying and overview on LGIM’s process to identify and manage
assessing climate-related climate-related risks.

risks.

LGIM — Active Ownership Report 2022:

(pages 38-66) Environment — This section provides detail
on LGIM’s climate engagement activities and how we
identify company and sector risks we are exposed to
through our investees.

Recommended Disclosure b) | L&G — Climate Report 2022:
(page 27-28) Our approach to risk identification, Risk



https://group.legalandgeneral.com/media/onsc4zrk/climate-transition-plan.pdf
https://www.lgim.com/landg-assets/lgim/_document-library/responsible-investing/lgim_climate_impact_pledge_2022_report---final.pdf
https://www.lgim.com/landg-assets/lgim/_document-library/capabilities/active-ownership/active-ownership-report-2022.pdf
https://www.lgim.com/uk/en/insights/esg-and-long-term-themes/net-zero-2050-more-affordable-than-ever-if-we-act-now/
https://www.lgim.com/uk/en/insights/esg-and-long-term-themes/net-zero-2050-more-affordable-than-ever-if-we-act-now/
https://group.legalandgeneral.com/media/onsc4zrk/climate-transition-plan.pdf
https://www.lgim.com/landg-assets/lgim/_document-library/responsible-investing/lgim_climate_impact_pledge_2022_report---final.pdf
https://group.legalandgeneral.com/media/hf0ppmpl/climate-report-final-high-res.pdf
https://www.lgim.com/landg-assets/lgim/_document-library/capabilities/active-ownership/active-ownership-report-2022.pdf
https://group.legalandgeneral.com/media/hf0ppmpl/climate-report-final-high-res.pdf

Describe the organisation’s
processes for managing
climate-related risks.

management approach — These sections provide an
overview on LGIM’s process to identify and manage
climate-related risks.

LGIM — Active Ownership Report 2022:

(pages 38-66) Environment — This section provides detail
on LGIM’s environmental engagement activities that
encourage better disclosure and practices improving our
ability to assess climate-related risks.

LGIM — Climate Impact Pledge 2022

(pages 2-4, 8-15) These sections outline LGIM’s flagship
engagement programme on climate change and sanction
escalations taken against investees not meeting
minimum standards.

L&G — Climate Transition Plan 2023:

(page 26-28) — This section explains key risks and
uncertainties and includes details of how they will be
managed or mitigated.

Recommended Disclosure c)

Describe how processes for
identifying, assessing, and
managing climate-related risks
are integrated into the
organisation’s overall risk
management.

L&G — Climate Report 2022:

(pages 21-22) Group portfolio scenario impacts -- This
section details how the LGIM Destination@Risk toolkit
allows us to evaluate climate risk and alignment at
company, sector and portfolio level.

LGIM — Active Ownership Report 2022:

(pages 14-15) Global Research and Engagement Groups
(GREGSs) — This section outlines our responsible
investment process and the key role of our GREGs in
that processes.

Metrics and Targets

Disclose the metrics and targets used to assess and manage relevant climate-related risks
and opportunities where such information is material.

Metrics and targets: Our overarching metrics and targets are provided in the Metrics and
target section of L&G — Climate Report 2022. Specific references and examples are provided
below with relevant sources on where additional information is published. Fund level metrics
and targets are disclosed in the product level TCFD disclosure report listed further below.

Recommended Disclosure a)

Disclose the metrics used by
the organisation to assess
climate-related risks and
opportunities in line with its
strategy and risk management
process.

L&G — Climate Report 2022:

(pages 31) Metrics and targets — This section focuses on
key metrics we use to monitor and assess our climate-
related risks and opportunities across our investing and
influencing activities. These are connected to our
business strategy and risk management framework
outlined in earlier chapters.

L&G — Climate Transition Plan 2023:

(page 31) How we monitor our progress — This section
covers our primary metrics for measuring our progress
against our climate commitments.

LGIM — Climate Impact Pledge 2022



https://www.lgim.com/landg-assets/lgim/_document-library/capabilities/active-ownership/active-ownership-report-2022.pdf
https://www.lgim.com/landg-assets/lgim/_document-library/responsible-investing/lgim_climate_impact_pledge_2022_report---final.pdf
https://group.legalandgeneral.com/media/onsc4zrk/climate-transition-plan.pdf
https://group.legalandgeneral.com/media/onsc4zrk/climate-transition-plan.pdf
https://group.legalandgeneral.com/media/hf0ppmpl/climate-report-final-high-res.pdf
https://www.lgim.com/landg-assets/lgim/_document-library/capabilities/active-ownership/active-ownership-report-2022.pdf
https://group.legalandgeneral.com/media/hf0ppmpl/climate-report-final-high-res.pdf
https://group.legalandgeneral.com/media/onsc4zrk/climate-transition-plan.pdf
https://www.lgim.com/landg-assets/lgim/_document-library/responsible-investing/lgim_climate_impact_pledge_2022_report---final.pdf

(pages 4-7) This section is an overview of the
quantitative metrics LGIM leverages in the CIP
assessment and engagement process. Analysing about
40 data points from eight different data providers, LGIM
combines indicators applicable to all sectors, such as
temperature alignment, with sector-specific metrics, such
as deforestation policies in the food sector. Full detail on
metrics can be found in our CIP report.

Recommended Disclosure b)

Disclose Scope 1, Scope 2,
and, if appropriate, Scope 3
greenhouse gas (GHG)
emissions, and the related
risks.

L&G — Climate Report 2022:

(page 32, 39, 46) Group operational carbon footprint —
These sections illustrate L&G’s carbon footprint across
Scope 1,2 and 3 including, for LGIM’s financed
emissions.

L&G — Climate Transition Plan 2023:

(page 32-33) Science-based targets — This section
details emissions disclosure aligned with L&G’s SBTi
disclosure.

LGIM — Climate Impact Pledge

This report details how, drawing on some 70 data points,
leveraging LGIM’s proprietary climate modelling as well
as third-party data, our company assessments (climate
ratings) are focused on five key pillars. These are in
alignment with recommendations from the TCFD and are
publicly available under a ‘traffic light’ system on

our dedicated website.

Recommended Disclosure c)

Describe the targets used by
the organisation to manage
climate-related risks and
opportunities and performance
against targets.

LGIM — Active Ownership Report 2022:

(page 44) Our ambitions — This section details our
commitment as a founding signatory of the Net Zero
Asset Managers (NZAM) initiative.

L&G — Climate Report 2022:

(page 13) Our strategy — Influence — This section
references our commitment to the NZAM initiative and
our interim 2030 target of 70% of eligible AUM to be
managed in alignment with net zero.

NZAM Progress report:

(Page 120) LGIM — The NZAM progress report publicly
discloses LGIM’s target-setting methodology and
approach to meeting these targets.

L&G CDP disclosure:

Available on the CDP platform* LGIM reported progress
against NZAM commitments through L&G’s CDP
submission. CDP questions mapped to addressing
NZAM commitments are as follows:

Commitment 1: C4.1a/b

Commitment 2: C-FS14.1a/b

Commitment 3: C-FS12.1¢c, C-FS14.3, C-FS3.6a
Commitment 4: C11.2a

Commitment 5: C-FS4.5/a

Commitment 6: C-FS12.1b



https://www.lgim.com/landg-assets/lgim/_document-library/responsible-investing/lgim_climate_impact_pledge_2022_report---final.pdf
https://group.legalandgeneral.com/media/hf0ppmpl/climate-report-final-high-res.pdf
https://group.legalandgeneral.com/media/onsc4zrk/climate-transition-plan.pdf
https://climatepledge-lgim.huguenots.co.uk/en/uk/institutional/
https://climatepledge-lgim.huguenots.co.uk/en/uk/institutional/
https://www.lgim.com/landg-assets/lgim/_document-library/capabilities/active-ownership/active-ownership-report-2022.pdf
https://group.legalandgeneral.com/media/hf0ppmpl/climate-report-final-high-res.pdf
https://www.netzeroassetmanagers.org/media/2022/05/NZAM-Initial-Target-Disclosure-Report-May-2022-1.pdf

¢ Commitment 7: C-FS3.6/a/b, C-FS3.7/a, C-
FS12.1c, C-FS12.2/a

e Commitment 8: C12.1d

e Commitment 9: C12.3/a

*Access to the CDP platform possible only as a paid signatory.

In scope business/products/funds:

Product name

TCFD disclosure report link

Active Aggregate All Stocks
(50:50) Fixed Interest Fund

Active Aggregate All Stocks (50:50) Fixed Interest Fund
TCFD disclosure report

USD/EUR Corporate Bond
AAA-AA-A Fund (Passive) -
GBP Currency Hgd

USD/EUR Corporate Bond AAA-AA-A Fund (Passive) -
GBP Currency Hgd TCFD disclosure report

Under 15 Year Gilts Index
Fund

Under 15 Year Gilts Index Fund TCFD disclosure report

Global Equity Market Weights
(30:70) Index Fund - GBP 75%
Ccy Hgd

Global Equity Market Weights (30:70) Index Fund - GBP
75% Ccy Hgd TCFD disclosure report

Global Equity Market Weights
(40:60) Index Fund

Global Equity Market Weights (40:60) Index Fund TCFD
disclosure report

Global Equity Market Weights
(50:50) Index Fund

Global Equity Market Weights (50:50) Index Fund TCFD
disclosure report

Global Equity Fixed Weights
(50:50) Index Fund

Global Equity Fixed Weights (50:50) Index Fund TCFD
disclosure report

Global Equity Fixed Weights
(60:40) Index Fund

Global Equity Fixed Weights (60:40) Index Fund TCFD
disclosure report

Global Equity (70:30) Index
Fund

Global Equity (70:30) Index Fund TCFD disclosure report

World Equity (Net WHT) Index
Fund

World Equity (Net WHT) Index Fund TCFD disclosure
report

Overseas Equity Consensus
Index Fund

Overseas Equity Consensus Index Fund TCFD
disclosure report

Global Equity (ex UK) Fixed
Weights Equity Index Fund

Global Equity (ex UK) Fixed Weights Equity Index Fund
TCED disclosure report

World (ex UK) Equity (Net
WHT) Index Fund

World (ex UK) Equity (Net WHT) Index Fund TCFD
disclosure report

Asia Pacific (ex Japan) Equity
Index Fund

Asia Pacific (ex Japan) Equity Index Fund TCFD
disclosure report

Europe Equity (Net WHT)
Index Fund

Europe Equity (Net WHT) Index Fund TCFD disclosure
report

Global Equity Fixed Weights
(50:50) (Net WHT) Index Fund

Global Equity Fixed Weights (50:50) (Net WHT) Index
Fund TCFED disclosure report

Global Equity Fixed Weights
(60:40) (Net WHT) Index Fund

Global Equity Fixed Weights (60:40) (Net WHT) Index
Fund TCFD disclosure report

Global Equity (70:30) (Net
WHT) Index Fund

Global Equity (70:30) (Net WHT) Index Fund TCFD
disclosure report

All World Equity (Net WHT)
Index Fund

All World Equity (Net WHT) Index Fund TCFD disclosure
report

Eurozone Government Bond -
All Stocks - Index Fund

Eurozone Government Bond - All Stocks - Index Fund
TCFD disclosure report

Cash Fund

Cash Fund TCFD disclosure report



https://fundcentres.lgim.com/srp/lit/7V3KAj/ESG-report_Active-Aggregate-All-Stocks-5050-Fixed-Interest-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/7V3KAj/ESG-report_Active-Aggregate-All-Stocks-5050-Fixed-Interest-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/XOZG9Q/ESG-report_USDEUR-Corporate-Bond-AAA-AA-A-Fund-Passive-GBP-Currency-Hedged_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/XOZG9Q/ESG-report_USDEUR-Corporate-Bond-AAA-AA-A-Fund-Passive-GBP-Currency-Hedged_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/74rE9A/ESG-report_Under-15-Year-Gilts-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/mM6oGR/ESG-report_Global-Equity-Market-Weights-3070-Index-Fund-GBP-75-Currency-Hedged_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/mM6oGR/ESG-report_Global-Equity-Market-Weights-3070-Index-Fund-GBP-75-Currency-Hedged_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/76qj8O/ESG-report_Global-Equity-Market-Weights-4060-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/76qj8O/ESG-report_Global-Equity-Market-Weights-4060-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/7g98wo/ESG-report_Global-Equity-Market-Weights-5050-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/7g98wo/ESG-report_Global-Equity-Market-Weights-5050-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/76qjn4/ESG-report_Global-Equity-Fixed-Weights-5050-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/76qjn4/ESG-report_Global-Equity-Fixed-Weights-5050-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/NRZw8d/ESG-report_Global-Equity-Fixed-Weights-6040-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/NRZw8d/ESG-report_Global-Equity-Fixed-Weights-6040-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/NjogMe/ESG-report_Global-Equity-7030-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/XaMWY4/ESG-report_World-Equity-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/XaMWY4/ESG-report_World-Equity-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/7J9djx/ESG-report_Overseas-Equity-Consensus-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/7J9djx/ESG-report_Overseas-Equity-Consensus-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/Nnn9av/ESG-report_Global-Equity-ex-UK-Fixed-Weights-Equity-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/Nnn9av/ESG-report_Global-Equity-ex-UK-Fixed-Weights-Equity-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/NjqKwo/ESG-report_World-ex-UK-Equity-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/NjqKwo/ESG-report_World-ex-UK-Equity-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/NyW2Ag/ESG-report_Asia-Pacific-ex-Japan-Equity-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/NyW2Ag/ESG-report_Asia-Pacific-ex-Japan-Equity-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/XGGpK8/ESG-report_Europe-Equity-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/XGGpK8/ESG-report_Europe-Equity-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/76qjn4/ESG-report_Global-Equity-Fixed-Weights-5050-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/76qjn4/ESG-report_Global-Equity-Fixed-Weights-5050-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/NRZw8d/ESG-report_Global-Equity-Fixed-Weights-6040-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/NRZw8d/ESG-report_Global-Equity-Fixed-Weights-6040-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/NjogMe/ESG-report_Global-Equity-7030-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/NjogMe/ESG-report_Global-Equity-7030-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/NyK1GK/ESG-report_All-World-Equity-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/NyK1GK/ESG-report_All-World-Equity-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/7vYrV4/ESG-report_Eurozone-Government-Bond-All-Stocks-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/7vYrV4/ESG-report_Eurozone-Government-Bond-All-Stocks-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/XrBPLL/ESG-report_Cash-Fund_31-12-2022_Multi-Audience.pdf

Commaodity Composite Fund

Commodity Composite Fund TCFD disclosure report

UK Fixed Interest - All Stocks -
Fund

UK Fixed Interest - All Stocks - Fund TCFD disclosure
report

Future World Fund

Future World Fund TCFD disclosure report

Index-Linked Bond Fund

Index-Linked Bond Fund TCFD disclosure report

Active Corporate Bond - All
Stocks - Fund

Active Corporate Bond - All Stocks - Fund TCFD
disclosure report

Infrastructure Equity (net WHT)
MFG Fund

Infrastructure Equity (net WHT) MFG Fund TCFD
disclosure report

Global Real Estate Equity (Net
WHT) Index Fund

Global Real Estate Equity (Net WHT) Index Fund TCFD
disclosure report

MSCI World Minimum Volatility
(net WHT) Index Fund

MSCI World Minimum Volatility (net WHT) Index Fund
TCFD disclosure report

Heitman Global Prime Property
Securities Fund

Heitman Global Prime Property Securities Fund TCFD
disclosure report

MSCI World Low Carbon
Target Index Fund

MSCI World Low Carbon Target Index Fund TCFD
disclosure report

UK Equity Index Fund

UK Equity Index Fund TCFD disclosure report

North America Equity Index
Fund

North America Equity Index Fund TCFD disclosure report

Japan Equity Index Fund

Japan Equity Index Fund TCFD disclosure report

Europe (ex UK) Equity Index
Fund

Europe (ex UK) Equity Index Fund TCFD disclosure
report

Asia Pacific (ex Japan)
Developed Equity Index Fund

Asia Pacific (ex Japan) Developed Equity Index Fund
TCFD disclosure report

All Stocks Gilts Index Fund

All Stocks Gilts Index Fund TCFED disclosure report

All Stocks Index-Linked Gilts
Index Fund

All Stocks Index-Linked Gilts Index Fund TCFD
disclosure report

UK Smaller Companies Index
Fund

UK Smaller Companies Index Fund TCFD disclosure
report

Over 15 Year Gilts Index Fund

Over 15 Year Gilts Index Fund TCFD disclosure report

Overseas Bond Index Fund

Overseas Bond Index Fund TCFD disclosure report

Over 5 Year Index-Linked Gilts
Index Fund

Over 5 Year Index-Linked Gilts Index Fund TCFD
disclosure report

Global Emerging Markets
Equity Index Fund

Global Emerging Markets Equity Index Fund TCFD
disclosure report

5 to 15 Year Gilts Index Fund

5 to 15 Year Gilts Index Fund TCFD disclosure report

AAA-AA Fixed Interest Over 15
Year Targeted Duration Fund

AAA-AA Fixed Interest Over 15 Year Targeted Duration
Fund TCFD disclosure report

Active Corporate Bond - Over
10 Year - Fund

Active Corporate Bond - Over 10 Year - Fund TCFD
disclosure report

0 to 5 Year Gilts Index Fund

0 to 5 Year Gilts Index Fund TCFD disclosure report

Over 5 Year US Index-Linked
Index Fund

Over 5 Year US Index-Linked Index Fund TCFD
disclosure report

AAA-AA Fixed Interest All
Stocks Targeted Duration
Fund

AAA-AA Fixed Interest All Stocks Targeted Duration
Fund TCFD disclosure report

AAA-AA-A Corporate Bond All
Stocks Index Fund

AAA-AA-A Corporate Bond All Stocks Index Fund TCFD
disclosure report

AAA-AA-A Corporate Bond
Over 15 Year Index Fund

AAA-AA-A Corporate Bond Over 15 Year Index Fund
TCFD disclosure report



https://fundcentres.lgim.com/srp/lit/7vjeG1/ESG-report_Commodity-Composite-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/m2Vp3P/ESG-report_UK-Fixed-Interest-All-Stocks-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/m2Vp3P/ESG-report_UK-Fixed-Interest-All-Stocks-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/Xbv5BG/ESG-report_Future-World-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/7zrqv5/ESG-report_Index-Linked-Bond-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/mwyJnw/ESG-report_Active-Corporate-Bond-All-Stocks-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/mwyJnw/ESG-report_Active-Corporate-Bond-All-Stocks-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/XlwBaE/ESG-report_Infrastructure-Equity-MFG-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/XlwBaE/ESG-report_Infrastructure-Equity-MFG-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/NDVLRg/ESG-report_Global-Real-Estate-Equity-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/NDVLRg/ESG-report_Global-Real-Estate-Equity-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/NARMQJ/ESG-report_MSCI-World-Minimum-Volatility-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/NARMQJ/ESG-report_MSCI-World-Minimum-Volatility-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/mMxJa5/ESG-report_Heitman-Global-Prime-Property-Securities-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/mMxJa5/ESG-report_Heitman-Global-Prime-Property-Securities-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/NkeL1d/ESG-report_MSCI-World-Low-Carbon-Target-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/NkeL1d/ESG-report_MSCI-World-Low-Carbon-Target-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/mK9Oyv/ESG-report_UK-Equity-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/NYMoVJ/ESG-report_North-America-Equity-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/ND29Jg/ESG-report_Japan-Equity-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/NoeVRV/ESG-report_Europe-ex-UK-Equity-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/NoeVRV/ESG-report_Europe-ex-UK-Equity-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/XleW3E/ESG-report_Asia-Pacific-ex-Japan-Developed-Equity-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/XleW3E/ESG-report_Asia-Pacific-ex-Japan-Developed-Equity-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/NeP3Bd/ESG-report_All-Stocks-Gilts-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/Npzn3e/ESG-report_All-Stocks-Index-Linked-Gilts-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/Npzn3e/ESG-report_All-Stocks-Index-Linked-Gilts-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/7ZGl0Y/ESG-report_UK-Smaller-Companies-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/7ZGl0Y/ESG-report_UK-Smaller-Companies-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/mE2VGL/ESG-report_Over-15-Year-Gilts-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/76qj9j/ESG-report_Overseas-Bond-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/NyW2A1/ESG-report_Over-5-Year-Index-Linked-Gilts-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/NyW2A1/ESG-report_Over-5-Year-Index-Linked-Gilts-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/m5e6VB/ESG-report_Global-Emerging-Markets-Equity-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/m5e6VB/ESG-report_Global-Emerging-Markets-Equity-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/Xazyra/ESG-report_5-to-15-Year-Gilts-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/71veLv/ESG-report_AAA-AA-Fixed-Interest-Over-15-Year-Targeted-Duration-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/71veLv/ESG-report_AAA-AA-Fixed-Interest-Over-15-Year-Targeted-Duration-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/X39xqw/ESG-report_Active-Corporate-Bond-Over-10-Year-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/X39xqw/ESG-report_Active-Corporate-Bond-Over-10-Year-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/mQwzQn/ESG-report_0-to-5-Year-Gilts-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/m8x5P3/ESG-report_Over-5-Year-US-Index-Linked-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/m8x5P3/ESG-report_Over-5-Year-US-Index-Linked-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/7xJBRo/ESG-report_AAA-AA-Fixed-Interest-All-Stocks-Targeted-Duration-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/7xJBRo/ESG-report_AAA-AA-Fixed-Interest-All-Stocks-Targeted-Duration-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/mE2Vk8/ESG-report_AAA-AA-A-Corporate-Bond-All-Stocks-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/mE2Vk8/ESG-report_AAA-AA-A-Corporate-Bond-All-Stocks-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/Njogk2/ESG-report_AAA-AA-A-Corporate-Bond-Over-15-Year-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/Njogk2/ESG-report_AAA-AA-A-Corporate-Bond-Over-15-Year-Index-Fund_31-12-2022_Multi-Audience.pdf

Eurozone Equity (Net WHT)
Index Fund

Eurozone Equity (Net WHT) Index Fund TCFD disclosure
report

UK (World) Equity Index Fund

UK (World) Equity Index Fund TCFD disclosure report

Ethical UK Equity Index Fund

Ethical UK Equity Index Fund TCFD disclosure report

Investment Grade Corporate
Bond - Over 15 Year - Index
Fund

Investment Grade Corporate Bond - Over 15 Year -
Index Fund TCFD disclosure report

Investment Grade Corporate
Bond - All Stocks - Index Fund

Investment Grade Corporate Bond - All Stocks - Index
Fund TCFD disclosure report

UK Core Equity Index Fund

UK Core Equity Index Fund TCFD disclosure report

North America Equity (Net
WHT) Index Fund

North America Equity (Net WHT) Index Fund TCFD
disclosure report

Over 15 Year Index-Linked
Gilts Index Fund

Over 15 Year Index-Linked Gilts Index Fund TCFD
disclosure report

World Emerging Markets
Equity Index Fund

World Emerging Markets Equity Index Fund TCFD
disclosure report

UK FTSE 100 Index Fund

UK FTSE 100 Index Fund TCFD disclosure report

High Yield Bond Fund

High Yield Bond Fund TCFD disclosure report

Japan Equity (Net WHT) Index
Fund

Japan Equity (Net WHT) Index Fund TCFD disclosure
report

UK FTSE 350 Higher Yield
Index Fund

UK FTSE 350 Higher Yield Index Fund TCFD disclosure
report

Private Equity Passive Fund

Private Equity Passive Fund TCFD disclosure report

Under 15 Year Index-Linked
Gilts Index Fund

Under 15 Year Index-Linked Gilts Index Fund TCFD
disclosure report

Global Real Estate Equity
Index Fund

Global Real Estate Equity Index Fund TCFD disclosure
report

FTSE Developed Core
Infrastructure Index Fund

FTSE Developed Core Infrastructure Index Fund TCFD
disclosure report

World Equity Index (MSCI)
Fund

World Equity Index (MSCI) Fund TCFD disclosure report

Active GBP Collateralised and
Corporates Fund

Active GBP Collateralised and Corporates Fund TCFD
disclosure report

Core Plus Fund

Core Plus Fund TCFD disclosure report

Sterling Liquidity Fund

Sterling Liquidity Fund TCFED disclosure report

Middle East/Africa Developed
Equity Index Fund

Middle East/Africa Developed Equity Index Fund TCFD
disclosure report

EUR Corporate ex Financials
Bond AAA-AA-A Fund
(Passive)

EUR Corporate ex Financials Bond AAA-AA-A Fund
(Passive) TCFD disclosure report

USD Corporate Financials
Bond AAA-AA-A Fund
(Passive)

USD Corporate Financials Bond AAA-AA-A Fund
(Passive) TCFD disclosure report

USD Corporate ex Financials
Bond AAA-AA-A Fund
(Passive)

USD Corporate ex Financials Bond AAA-AA-A Fund
(Passive) TCFD disclosure report

EUR Corporate Financials
Bond AAA-AA-A Fund
(Passive)

EUR Corporate Financials Bond AAA-AA-A Fund
(Passive) TCFD disclosure report

USD Corporate Bond AAA-AA-
A Fund (Passive)

USD Corporate Bond AAA-AA-A Fund (Passive) TCFD
disclosure report



https://fundcentres.lgim.com/srp/lit/X39xqk/ESG-report_Eurozone-Equity-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/X39xqk/ESG-report_Eurozone-Equity-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/mQwzQv/ESG-report_UK-World-Equity-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/m8x5PZ/ESG-report_Ethical-UK-Equity-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/NRZw8j/ESG-report_Investment-Grade-Corporate-Bond-Over-15-Year-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/NRZw8j/ESG-report_Investment-Grade-Corporate-Bond-Over-15-Year-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/NAkLzY/ESG-report_Investment-Grade-Corporate-Bond-All-Stocks-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/NAkLzY/ESG-report_Investment-Grade-Corporate-Bond-All-Stocks-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/mW2YWB/ESG-report_UK-Core-Equity-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/NYMoVJ/ESG-report_North-America-Equity-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/NYMoVJ/ESG-report_North-America-Equity-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/70LlgJ/ESG-report_Over-15-Year-Index-Linked-Gilts-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/70LlgJ/ESG-report_Over-15-Year-Index-Linked-Gilts-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/m9EavD/ESG-report_World-Emerging-Markets-Equity-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/m9EavD/ESG-report_World-Emerging-Markets-Equity-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/7V3KLD/ESG-report_UK-FTSE-100-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/NPMb3Q/ESG-report_High-Yield-Bond-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/ND29Jg/ESG-report_Japan-Equity-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/ND29Jg/ESG-report_Japan-Equity-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/7qM4QM/ESG-report_UK-FTSE-350-Higher-Yield-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/7qM4QM/ESG-report_UK-FTSE-350-Higher-Yield-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/NYzRbJ/ESG-report_Private-Equity-Passive-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/7xJB05/ESG-report_Under-15-Year-Index-Linked-Gilts-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/7xJB05/ESG-report_Under-15-Year-Index-Linked-Gilts-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/NDVLRg/ESG-report_Global-Real-Estate-Equity-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/NDVLRg/ESG-report_Global-Real-Estate-Equity-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/Noz5QV/ESG-report_FTSE-Developed-Core-Infrastructure-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/Noz5QV/ESG-report_FTSE-Developed-Core-Infrastructure-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/mE2VrY/ESG-report_World-Equity-Index-MSCI-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/Njog6z/ESG-report_Active-GBP-Collateralised-and-Corporates-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/Njog6z/ESG-report_Active-GBP-Collateralised-and-Corporates-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/NyW29G/ESG-report_Core-Plus-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/XdwYkG/ESG-report_Sterling-Liquidity-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/m5e6QK/ESG-report_Middle-EastAfrica-Developed-Equity-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/m5e6QK/ESG-report_Middle-EastAfrica-Developed-Equity-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/Xr23ly/ESG-report_EUR-Corporate-ex-Financials-Bond-AAA-AA-A-Fund-Passive_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/Xr23ly/ESG-report_EUR-Corporate-ex-Financials-Bond-AAA-AA-A-Fund-Passive_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/7J0GVD/ESG-report_USD-Corporate-Financials-Bond-AAA-AA-A-Fund-Passive_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/7J0GVD/ESG-report_USD-Corporate-Financials-Bond-AAA-AA-A-Fund-Passive_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/NBp13e/ESG-report_USD-Corporate-ex-Financials-Bond-AAA-AA-A-Fund-Passive_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/NBp13e/ESG-report_USD-Corporate-ex-Financials-Bond-AAA-AA-A-Fund-Passive_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/m2lv68/ESG-report_EUR-Corporate-Financials-Bond-AAA-AA-A-Fund-Passive_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/m2lv68/ESG-report_EUR-Corporate-Financials-Bond-AAA-AA-A-Fund-Passive_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/Xbw10B/ESG-report_USD-Corporate-Bond-AAA-AA-A-Fund-Passive_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/Xbw10B/ESG-report_USD-Corporate-Bond-AAA-AA-A-Fund-Passive_31-12-2022_Multi-Audience.pdf

EUR Corporate Bond AAA-AA-
A Fund (Passive)

EUR Corporate Bond AAA-AA-A Fund (Passive) TCFD

disclosure report

UK Treasury Bills Fund

UK Treasury Bills Fund TCFED disclosure report

GBP Corporate ex Financials
Bond AAA-AA-A Fund
(Passive)

GBP Corporate ex Financials Bond AAA-AA-A Fund

(Passive) TCFD disclosure report

GBP Corporate Bond AAA-AA-
A Fund (Passive)

GBP Corporate Bond AAA-AA-A Fund (Passive) TCFD
disclosure report

GBP Corporate Financials
Bond AAA-AA-A Fund
(Passive)

GBP Corporate Financials Bond AAA-AA-A Fund
(Passive) TCFD disclosure report

RAFI Fundamental Global
Reduced Carbon Pathway
Equity Index Fund

RAFI| Fundamental Global Reduced Carbon Pathway
Equity Index Fund TCFD disclosure report

Emerging Market Passive US
Currency Government Bond
Fund

Emerging Market Passive US Currency Government
Bond Fund TCFD disclosure report

Emerging Market Passive
Local Currency Government
Bond Fund

Emerging Market Passive Local Currency Government
Bond Fund TCFD disclosure report

Europe (ex UK) Equity (Net
WHT) Index Fund

Europe (ex UK) Equity (Net WHT) Index Fund TCFD
disclosure report

Ethical Global Equity Index
Fund

Ethical Global Equity Index Fund TCFD disclosure report

Short Dated Sterling Corporate
Bond Index Fund

Short Dated Sterling Corporate Bond Index Fund TCFD
disclosure report

RAFI Fundamental Dev (inc
Korea) Reduced Carbon Pway
Eqy Idx Fd

RAFI Fundamental Dev (inc Korea) Reduced Carbon
Pway Eqy ldx Fd TCFD disclosure report

RAFI Fundamental EM (ex
Korea) Reduced Carbon
Pathway Eqy ldx Fd

RAFI Fundamental EM (ex Korea) Reduced Carbon
Pathway Eqy Idx Fd TCFD disclosure report

Global Developed Small Cap
Index Fund

Global Developed Small Cap Index Fund TCFD
disclosure report

Self Sufficiency (Credit) Fixed
Short Fund

Self Sufficiency (Credit) Fixed Short Fund TCFD
disclosure report

Self Sufficiency (Credit) Fixed
Long Fund

Self Sufficiency (Credit) Fixed Long Fund TCFD
disclosure report

Self Sufficiency (Credit) Real
Short Fund

Self Sufficiency (Credit) Real Short Fund TCFD
disclosure report

Self Sufficiency (Credit) Real
Long Fund

Self Sufficiency (Credit) Real Long Fund TCFD
disclosure report

World (ex UK) Equity Index
Fund

World (ex UK) Equity Index Fund TCFD disclosure report

All World Equity Index Fund

All World Equity Index Fund TCFD disclosure report

World (ex UK) Developed
Equity Index Fund

World (ex UK) Developed Equity Index Fund TCFD
disclosure report

World Equity Index Fund

World Equity Index Fund TCFD disclosure report

UK Equity (5% Capped)
Passive Fund

UK Equity (5% Capped) Passive Fund TCFD disclosure
report

Global Advanced Emerging
Markets Equity Index Fund

Global Advanced Emerging Markets Equity Index Fund
TCFD disclosure report



https://fundcentres.lgim.com/srp/lit/7zWE3V/ESG-report_EUR-Corporate-Bond-AAA-AA-A-Fund-Passive_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/7zWE3V/ESG-report_EUR-Corporate-Bond-AAA-AA-A-Fund-Passive_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/mwVzvO/ESG-report_UK-Treasury-Bills-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/NkDrzO/ESG-report_GBP-Corporate-ex-Financials-Bond-AAA-AA-A-Fund-Passive_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/NkDrzO/ESG-report_GBP-Corporate-ex-Financials-Bond-AAA-AA-A-Fund-Passive_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/mKxgVl/ESG-report_GBP-Corporate-Bond-AAA-AA-A-Fund-Passive_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/mKxgVl/ESG-report_GBP-Corporate-Bond-AAA-AA-A-Fund-Passive_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/NYzRp0/ESG-report_GBP-Corporate-Financials-Bond-AAA-AA-A-Fund-Passive_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/NYzRp0/ESG-report_GBP-Corporate-Financials-Bond-AAA-AA-A-Fund-Passive_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/NAkEWQ/ESG-report_RAFI-Fundamental-Global-Reduced-Carbon-Pathway-Equity-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/NAkEWQ/ESG-report_RAFI-Fundamental-Global-Reduced-Carbon-Pathway-Equity-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/XlwBz0/ESG-report_Emerging-Market-Passive-US-Currency-Government-Bond-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/XlwBz0/ESG-report_Emerging-Market-Passive-US-Currency-Government-Bond-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/Newdro/ESG-report_Emerging-Market-Passive-Local-Currency-Government-Bond-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/Newdro/ESG-report_Emerging-Market-Passive-Local-Currency-Government-Bond-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/NoeVRV/ESG-report_Europe-ex-UK-Equity-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/NoeVRV/ESG-report_Europe-ex-UK-Equity-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/NpKaB0/ESG-report_Ethical-Global-Equity-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/7ZWdel/ESG-report_Short-Dated-Sterling-Corp-Bond-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/7ZWdel/ESG-report_Short-Dated-Sterling-Corp-Bond-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/7x5VoV/ESG-report_RAFI-Fundamental-Developed-inc-Korea-Reduced-Carbon-Pathway-Equity-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/7x5VoV/ESG-report_RAFI-Fundamental-Developed-inc-Korea-Reduced-Carbon-Pathway-Equity-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/mE9Kgp/ESG-report_RAFI-Fundamental-Emerging-Markets-ex-Korea-Reduced-Carbon-Pathway-Equity-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/mE9Kgp/ESG-report_RAFI-Fundamental-Emerging-Markets-ex-Korea-Reduced-Carbon-Pathway-Equity-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/76BYx0/ESG-report_Global-Developed-Small-Cap-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/76BYx0/ESG-report_Global-Developed-Small-Cap-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/NDVQr6/ESG-report_Self-Sufficiency-Credit-Fixed-Short-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/NDVQr6/ESG-report_Self-Sufficiency-Credit-Fixed-Short-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/Nozrb2/ESG-report_Self-Sufficiency-Credit-Fixed-Long-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/Nozrb2/ESG-report_Self-Sufficiency-Credit-Fixed-Long-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/Xlwvb4/ESG-report_Self-Sufficiency-Credit-Real-Short-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/Xlwvb4/ESG-report_Self-Sufficiency-Credit-Real-Short-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/NewOD2/ESG-report_Self-Sufficiency-Credit-Real-Long-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/NewOD2/ESG-report_Self-Sufficiency-Credit-Real-Long-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/NjqKwo/ESG-report_World-ex-UK-Equity-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/NyK1GK/ESG-report_All-World-Equity-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/m5rwGY/ESG-report_World-ex-UK-Developed-Equity-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/m5rwGY/ESG-report_World-ex-UK-Developed-Equity-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/XaMWY4/ESG-report_World-Equity-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/71BROE/ESG-report_UK-Equity-5-Capped-Passive-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/71BROE/ESG-report_UK-Equity-5-Capped-Passive-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/X3wYOO/ESG-report_Global-Advanced-Emerging-Markets-Equity-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/X3wYOO/ESG-report_Global-Advanced-Emerging-Markets-Equity-Index-Fund_31-12-2022_Multi-Audience.pdf

Active Global Corporate Bond
Fund

Active Global Corporate Bond Fund TCFD disclosure
report

Infrastructure Equity MFG
Fund

Infrastructure Equity MFG Fund TCFD disclosure report

RAFI Fundamental Global
Reduced Carbon Pway Eqy
ldx Fd (net WHT)

RAFI Fundamental Global Reduced Carbon Pway Eqy
ldx Fd (net WHT) TCFED disclosure report

Dynamic Diversified Fund

Dynamic Diversified Fund TCFD disclosure report

Diversified (Net WHT) Fund

Diversified (Net WHT) Fund TCFD disclosure report

Diversified Fund

Diversified Fund TCFD disclosure report

Multi-Asset Fund

Multi-Asset Fund TCFD disclosure report

Future World Annuity Aware
Fund

Future World Annuity Aware Fund TCFD disclosure
report

Future World Inflation Linked
Annuity Aware Fund

Future World Inflation Linked Annuity Aware Fund TCFD
disclosure report

Under 5 Year Index-Linked
Gilts Index Fund

Under 5 Year Index-Linked Gilts Index Fund TCFD
disclosure report

5 to 15 Year Index-Linked Gilts
Index Fund

5 to 15 Year Index-Linked Gilts Index Fund TCFD
disclosure report

Future World Inflation
Sensitive Annuity Aware Fund

Future World Inflation Sensitive Annuity Aware Fund
TCED disclosure report

World Developed (ex Tobacco)
Equity Index Fund

World Developed (ex Tobacco) Equity Index Fund TCFD
disclosure report

MSCI World Minimum Volatility
Index Fund

MSCI World Minimum Volatility Index Fund TCFD
disclosure report

Retirement Income Multi-Asset
Fund

Retirement Income Multi-Asset Fund TCFED disclosure
report

UK FTSE 250 Index Fund

UK FTSE 250 Index Fund TCFD disclosure report

Buy and Maintain Credit Fund

Buy and Maintain Credit Fund TCFD disclosure report

Absolute Return Bond Fund

Absolute Return Bond Fund TCFD disclosure report

Buy-out Aware Fixed Long
Fund

Buy-out Aware Fixed Long Fund TCFD disclosure report

Buy-out Aware Fixed Short
Fund

Buy-out Aware Fixed Short Fund TCFD disclosure report

Buy-out Aware Real Long
Fund

Buy-out Aware Real Long Fund TCFD disclosure report

Buy-out Aware Real Short
Fund

Buy-out Aware Real Short Fund TCFD disclosure report

Commodity Index Fund (daily
midday)

Commodity Index Fund (daily midday) TCFD disclosure
report

Low Carbon Transition Asia
Pacific (ex Japan) Equity
IndexFd(OFC)

Low Carbon Transition Asia Pacific (ex Japan) Equity
IndexFd(OFC) TCFD disclosure report

Low Carbon Transition
Developed Markets(ex
UK)Equity IndexFd(OFC)

Low Carbon Transition Developed Markets(ex UK)Equity
IndexFd(OFC) TCFD disclosure report

Low Carbon Transition
Emerging Markets Equity
Index Fund (OFC)

Low Carbon Transition Emerging Markets Equity Index
Fund (OFC) TCFD disclosure report

Low Carbon Transition Europe
(ex UK) Equity Index Fund
(OFC)

Low Carbon Transition Europe (ex UK) Equity Index
Fund (OFC) TCFED disclosure report



https://fundcentres.lgim.com/srp/lit/m8GO6v/ESG-report_Active-Global-Corporate-Bond-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/m8GO6v/ESG-report_Active-Global-Corporate-Bond-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/XlwBaE/ESG-report_Infrastructure-Equity-MFG-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/NAkEWQ/ESG-report_RAFI-Fundamental-Global-Reduced-Carbon-Pathway-Equity-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/NAkEWQ/ESG-report_RAFI-Fundamental-Global-Reduced-Carbon-Pathway-Equity-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/76BYxR/ESG-report_Dynamic-Diversified-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/NjqKwy/ESG-report_Diversified-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/NjqKwy/ESG-report_Diversified-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/NyK1G3/ESG-report_Multi-Asset-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/m5rwGj/ESG-report_Future-World-Annuity-Aware-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/m5rwGj/ESG-report_Future-World-Annuity-Aware-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/XaMWY8/ESG-report_Future-World-Inflation-Linked-Annuity-Aware-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/XaMWY8/ESG-report_Future-World-Inflation-Linked-Annuity-Aware-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/71BRO3/ESG-report_Under-5-Year-Index-Linked-Gilts-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/71BRO3/ESG-report_Under-5-Year-Index-Linked-Gilts-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/X3wYOe/ESG-report_5-to-15-Year-Index-Linked-Gilts-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/X3wYOe/ESG-report_5-to-15-Year-Index-Linked-Gilts-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/m8GO6R/ESG-report_Future-World-Inflation-Sensitive-Annuity-Aware-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/m8GO6R/ESG-report_Future-World-Inflation-Sensitive-Annuity-Aware-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/NR5kyO/ESG-report_World-Developed-ex-Tobacco-Equity-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/NR5kyO/ESG-report_World-Developed-ex-Tobacco-Equity-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/NARMQJ/ESG-report_MSCI-World-Minimum-Volatility-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/NARMQJ/ESG-report_MSCI-World-Minimum-Volatility-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/7geAdV/ESG-report_Retirement-Income-Multi-Asset-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/7geAdV/ESG-report_Retirement-Income-Multi-Asset-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/mLE2KD/ESG-report_UK-FTSE-250-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/7q1k4M/ESG-report_Buy-and-Maintain-Credit-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/mWpAze/ESG-report_Absolute-Return-Bond-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/mM6dqa/ESG-report_Buy-out-Aware-Fixed-Long-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/XGGdJj/ESG-report_Buy-out-Aware-Fixed-Short-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/mKxdrR/ESG-report_Buy-out-Aware-Real-Long-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/NkD0bj/ESG-report_Buy-out-Aware-Real-Short-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/NR5kEJ/ESG-report_Commodity-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/NR5kEJ/ESG-report_Commodity-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/7vYrQL/ESG-report_Low-Carbon-Transition-Asia-Pacific-ex-Japan-Equity-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/7vYrQL/ESG-report_Low-Carbon-Transition-Asia-Pacific-ex-Japan-Equity-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/XdQ1q5/ESG-report_Low-Carbon-Transition-Developed-Markets-Equity-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/XdQ1q5/ESG-report_Low-Carbon-Transition-Developed-Markets-Equity-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/XO621V/ESG-report_Low-Carbon-Transition-Emerging-Markets-Equity-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/XO621V/ESG-report_Low-Carbon-Transition-Emerging-Markets-Equity-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/XrBP5W/ESG-report_Low-Carbon-Transition-Europe-ex-UK-Equity-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/XrBP5W/ESG-report_Low-Carbon-Transition-Europe-ex-UK-Equity-Index-Fund_31-12-2022_Multi-Audience.pdf

Low Carbon Transition Global
Equity Index Fund (OFC)

Low Carbon Transition Global Equity Index Fund (OFC)
TCED disclosure report

Low Carbon Transition Japan
Equity Index Fund (OFC)

Low Carbon Transition Japan Equity Index Fund (OFC)
TCFD disclosure report

Low Carbon Transition North
America Equity Index Fund
(OFC)

Low Carbon Transition North America Equity Index Fund
(OFC) TCFED disclosure report

Low Carbon Transition UK
Equity Index Fund (OFC)

Low Carbon Transition UK Equity Index Fund (OFC)
TCFD disclosure report

ESG Paris Aligned World
Equity Fund (Weekly Close)

ESG Paris Aligned World Equity Fund (Weekly Close)
TCFD disclosure report

RAFI Multi-Factor Climate
Transition Fund (Wkly)

RAFI Multi-Factor Climate Transition Fund (Wkly) TCFD
disclosure report

Global Diversified Credit SDG
Fund - GBP Hedged

Global Diversified Credit SDG Fund - GBP Hedged
TCFD disclosure report

RAFI Fundamental Global Eqty
Low Carbon Transition Idx
Fund OFC

RAFI Fundamental Global Eqgty Low Carbon Transition
Idx Fund OFC TCFD disclosure report

Maturing Buy and Maintain
Credit Fund 2040-2054

Maturing Buy and Maintain Credit Fund 2040-2054 TCFD
disclosure report

Maturing Buy and Maintain
Credit Fund 2020-2024

Maturing Buy and Maintain Credit Fund 2020-2024 TCFD
disclosure report

Maturing Buy and Maintain
Credit Fund 2025-2029

Maturing Buy and Maintain Credit Fund 2025-2029 TCFD
disclosure report

Maturing Buy and Maintain
Credit Fund 2030-2034

Maturing Buy and Maintain Credit Fund 2030-2034 TCFD
disclosure report

Maturing Buy and Maintain
Credit Fund 2035-2039

Maturing Buy and Maintain Credit Fund 2035-2039 TCFD
disclosure report

Future World Net Zero Buy
and Maintain Fund

Future World Net Zero Buy and Maintain Fund
(Distribution) TCFD disclosure report

(Distribution)
SciBeta Multi-Factor Dev SciBeta Multi-Factor Dev Equity Index TCFD disclosure
Equity Index report

Future World Emerging
Markets Equity Index Fund

Future World Emerging Markets Equity Index Fund
TCFD disclosure report

Future World Global Equity
Index Fund

Future World Global Equity Index Fund TCFD disclosure
report

USD Corporate Bond BBB
With Fallen Angels Fund

USD Corporate Bond BBB With Fallen Angels Fund
TCFD disclosure report

EUR Corporate Bond BBB
With Fallen Angels Fund

EUR Corporate Bond BBB With Fallen Angels Fund
TCFD disclosure report

LGIM FTSE TPI Global ex
Fossil Fuels Equity Index OFC

LGIM FTSE TPI Global ex Fossil Fuels Equity Index OFC
TCFD disclosure report

Global Inflation Linked Bond
Index Fund

Global Inflation Linked Bond Index Fund TCFD
disclosure report

MSCI UK Equity Index ESG
Exclusions Fund (OFC)

MSCI UK Equity Index ESG Exclusions Fund (OFC)
TCFD disclosure report

MSCI North America Equity
Index ESG Exclusions Fund
(OFC)

MSCI North America Equity Index ESG Exclusions Fund
(OFC) TCFED disclosure report

MSCI Europe (ex UK) Equity
Index ESG Exclusions Fund
(OFC)

MSCI Europe (ex UK) Equity Index ESG Exclusions
Fund (OFC) TCFD disclosure report



https://fundcentres.lgim.com/srp/lit/7J9d6r/ESG-report_Low-Carbon-Transition-Global-Equity-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/7J9d6r/ESG-report_Low-Carbon-Transition-Global-Equity-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/NBkWwl/ESG-report_Low-Carbon-Transition-Japan-Equity-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/NBkWwl/ESG-report_Low-Carbon-Transition-Japan-Equity-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/m2VpWg/ESG-report_Low-Carbon-Transition-North-America-Equity-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/m2VpWg/ESG-report_Low-Carbon-Transition-North-America-Equity-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/Xbv5JJ/ESG-report_Low-Carbon-Transition-UK-Equity-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/Xbv5JJ/ESG-report_Low-Carbon-Transition-UK-Equity-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/7zrqgx/ESG-report_ESG-Paris-Aligned-World-Equity-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/7zrqgx/ESG-report_ESG-Paris-Aligned-World-Equity-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/mwyJ8B/ESG-report_RAFI-Multi-Factor-Climate-Transition-Equity-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/mwyJ8B/ESG-report_RAFI-Multi-Factor-Climate-Transition-Equity-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/XG94Y3/ESG-report_Global-Diversified-Credit-SDG-Fund-GBP-Currency-Hedged_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/XG94Y3/ESG-report_Global-Diversified-Credit-SDG-Fund-GBP-Currency-Hedged_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/mMxJ5v/ESG-report_RAFI-Fundamental-Global-Low-Carbon-Transition-Equity-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/mMxJ5v/ESG-report_RAFI-Fundamental-Global-Low-Carbon-Transition-Equity-Index-Fund_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/7x5VB5/ESG-report_Maturing-Buy-and-Maintain-Credit-Fund-2040-2054_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/7x5VB5/ESG-report_Maturing-Buy-and-Maintain-Credit-Fund-2040-2054_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/mE9KVY/ESG-report_Maturing-Buy-and-Maintain-Credit-Fund-2020-2024_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/mE9KVY/ESG-report_Maturing-Buy-and-Maintain-Credit-Fund-2020-2024_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/76BYjO/ESG-report_Maturing-Buy-and-Maintain-Credit-Fund-2025-2029_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/76BYjO/ESG-report_Maturing-Buy-and-Maintain-Credit-Fund-2025-2029_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/NjqKgz/ESG-report_Maturing-Buy-and-Maintain-Credit-Fund-2030-2034_31-12-2022_Multi-Audience.pdf
https://fundcentres.lgim.com/srp/lit/NjqKgz/ESG-report_Maturing-Buy-and-Maintain-Credit-Fund-2030-2034_31-12-2022_Multi-Audience.pdf
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Key risks

Past performance is not a guide to the future. The value of an investment and any income
taken from it is not guaranteed and can go down as well as up, you may not get back the
amount you originally invested.

Important information

This document is not a financial promotion nor a marketing communication. It has been produced
by Legal & General Investment Management Limited and/or its affiliates (‘Legal & General’, ‘we’
or ‘us’) as thought leadership which represents our intellectual property. The information
contained in this document (the ‘Information’) may include our views on significant governance
issues which can affect listed companies and issuers of securities generally. It intentionally
refrains from describing any products or services provided by any of the regulated entities within
our group of companies, this is so the document can be distributed to the widest possible
audience without geographic limitation. No party shall have any right of action against Legal &
General in relation to the accuracy or completeness of the Information, or any other written or
oral information made available in connection with this publication. No part of this or any other
document or presentation provided by us shall be deemed to constitute ‘proper advice’ for the
purposes of the Pensions Act 1995 (as amended).

Limitations: Unless otherwise agreed by Legal & General in writing, the Information in this
document (a) is for information purposes only and we are not soliciting any action based on it,
and (b) is not a recommendation to buy or sell securities or pursue a particular investment
strategy; and (c) is not investment, legal, regulatory or tax advice. To the fullest extent permitted
by law, we exclude all representations, warranties, conditions, undertakings and all other terms
of any kind, implied by statute or common law, with respect to the Information including (without
limitation) any representations as to the quality, suitability, accuracy or completeness of the
Information. The Information is provided ‘as is' and 'as available’. To the fullest extent permitted
by law, Legal & General accepts no liability to you or any other recipient of the Information for
any loss, damage or cost arising from, or in connection with, any use or reliance on the
Information. Without limiting the generality of the foregoing, Legal & General does not accept any
liability for any indirect, special or consequential loss howsoever caused and on any theory or
liability, whether in contract or tort (including negligence) or otherwise, even if Legal & General
has been advised of the possibility of such loss.

Third party data: Where this document contains third party information or data ('Third Party
Data’), we cannot guarantee the accuracy, completeness or reliability of such Third Party Data
and accept no responsibility or liability whatsoever in respect of such Third Party Data.

Publication, amendments and updates: We are under no obligation to update or amend the
Information or correct any errors in the Information following the date it was delivered to you.
Legal & General reserves the right to update this document and/or the Information at any time
and without notice. Although the Information contained in this document is believed to be correct
as at the time of printing or publication, no assurance can be given to you that this document is
complete or accurate in the light of information that may become available after its publication.
The Information may not take into account any relevant events, facts or conditions that have
occurred after the publication or printing of this document. © 2023 Legal & General Investment
Management Limited, authorised and regulated by the Financial Conduct Authority, No. 119272.
Registered in England and Wales No. 02091894 with registered office at One Coleman Street,
London, EC2R 5AA.

D005895.



