Journal of Applied Finance & Banking, Vol. x, No. xx, 2022, xxx-xxx 
ISSN: 1792-6580 (print version), 1792-6599(online)
Scientific Press International Limited


1                          Jacob H Schmidt and Charlie McCann
3

 		Schmidt and McCann
      ESG challenges in the construction of UK balanced portfolios for private investors: 
an analysis of the availability and performance of ESG funds across various asset classes

Jacob H Schmidt PhD[footnoteRef:1] and Charlie McCann[footnoteRef:2] [1: ]  [2: 1 Assistant Professor in Finance & Deputy Director of the Faculty Centre for Applied Finance and Banking at Regent’s University London, CEO of Schmidt Research Partners Limited, and Chief Investment Analyst at NLP Financial Management, London UK. e-mail: schmidtj@regents.ac.uk
2 Investment Analyst, NLP Financial Management, London, UK  

Article Info: Received: ….. .., 2021. Revised: ….. .., 2021. 
Published online: ….. .., 2021.] 


Abstract

[bookmark: _Hlk78986781]Environmental, Social and Governance (ESG) and sustainability investing have become very popular with institutional, family office and more recently, retail investors. In the UK the range of ESG and sustainable funds for retail and high net worth (HNW) investors is still relatively small but growing fast. This paper studies both the supply side and risk-adjusted performance of ESG funds for UK retail investors. 

Based on secondary data from the Financial Express (FE) Analytics database the authors find that funds in the equity, bond and multi-asset sector are investable, from qualitative as well as quantitative perspectives, but property, alternative and other asset classes are still underdeveloped. Choosing ESG objectives has provided better risk-adjusted returns over the long-term for the retail investor, but with a tilt towards the quality growth factor as ESG favours these sectors over typical old economy value. These findings are robust with top quartile rankings and the consistently higher Sharpe ratios over a 3-year period for the equity sectors. Due to the scarcity of bond funds and other diversifiers, portfolio construction is constrained. The authors predict that over time, availability of ESG funds in alternative asset classes will grow in line with demand.
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Introduction

ESG and Sustainability have become popular terms in the investment world, and in particular in the UK for retail investors. Diab and Martin Adams1 find that global sustainable invested assets can reach $37 trillion by year-end 2021 and $53 trillion by 2025, with a 15% annualized growth rate since 2012, with Europe being the largest market in investable ESG assets, and USA the fastest growing market. According to Boston Consulting Group ESG will continue to attract big inflows2.  Younger investors such as millennials and Generation Z showing interest in social, green and climate change issues increasingly request sustainable investment solutions3.

The development in ESG / sustainable funds can be compared to the stellar growth of alternative investment vehicles (hedge funds and absolute return funds) at the beginning of the 21st century. From 2000-2008 the hedge fund industry grew significantly, only to disappoint in terms of performance in the Global Financial Crisis4. Several papers were written on the proliferation of hedge funds and potential for performance disappointment5. 

Sustainable funds are investment products (pooled investments) selecting investments according to ESG criteria: Environmental, Social and Governmental. While the term ESG is relatively recent, the concept has been evolving since the early 1980s, formerly known as Social and Responsible Investing, ethical, green funds or religious investing (Sharia). Investors can choose passive investment solutions (trackers and Exchange traded funds (ETF)) or actively managed funds. The two main investment selection styles are negative exclusion-based and positive impact investing. There is a vast range of ESG indices covering the universe according to various exclusionary screening methodologies6. This leads to confusion and discussion over which indices to use. Active fund managers use criteria including exclusionary and impact investing when building portfolios. 

UK retail investors who traditionally invest into regulated onshore unit trust (open-ended investment funds or mutual funds) or offshore funds, have access to a growing number of pooled investment vehicles offered in the UK as well as ETFs.  This paper focuses on actively managed funds.    
     

Figure 1: ESG Fund Launches 1982-2020 (Financial Express, 2021)

The number of sustainable funds available to UK retail investors has increased since 2010. In the past 5 years the trend has been accelerated due to a focus on all three ESG components.  
This research design allows us to propose the following research question and related hypotheses:
HO1: due to the scarcity of ESG funds it is not possible to construct robust and diversified balanced portfolios of funds.  
HA1: there are enough investable funds available to construct robust portfolios. 
HO2: ESG funds do not outperform their conventional equivalent.
HA2: ESG funds outperform their conventional equivalents.
This subject has not been covered by the financial and environmental academic community. The researchers’ motivations for covering this topic are the lack of current and specific academic coverage on the topic and the professional interest in sustainable investments and its relevant risk-adjusted returns.
Literature Review
The literature on ESG and sustainability has been mushrooming over the past 5 years. The asset management industry has been producing ESG surveys, analysis, white papers, market reports and specific research to educate investors, market their offerings and prove the concept, mainly from a performance perspective. Industry bodies and international organizations focus more on values and principles. On the academic side, studies range from value (econometric) and values (ethics and moral aspects) to structural aspects. 
The leading investment house for UK retail funds, e.g., Aberdeen Standard7, BlackRock8, Invesco9, JP Morgan AM10, and Jupiter11, as well as smaller houses specialising in sustainability, e.g., Edentree12 have dedicated websites and produce communications for intermediaries and investors. These resources are part educational and part promotional.   
A survey of retail investors concluded that French and German retail investing into sustainability is important to them, with a key interest in environmental impact and less priority on outperformance13. The Organisation for Economic Co-operation and Development (OECD) has been at the forefront of thought leadership with their catalogue of ESG principles. A recent report gives a systematic overview of practices and drivers of ESG investing14. 
In a recent study, individual ESG preferences revealed by retail mutual fund flows in the face of an economic crisis (e.g., Covid-19) showed fragile demand for ESG15.  In a White Paper Cerulli Associates explore retail investors interest and demand for ESG and identify four driving forces, namely climate change and Covid-19 (as external factors) and wealth management and technology (secular trends in the industry)16. Several studies discuss the performance attributes of ESG funds: many argue that ESG funds outperform non ESG and produce positive alpha17, while others disagree18. 

The CFA Institute investigates the background and distinguishes six methods for ESG classifications19.  The Investment Association in the UK identifies as the main drivers for ESG inflows climate change in 2019 and social impacts of business activities due to the pandemic (Covid-19) in 202020. 

The UK Government wants an increase in the availability of sustainable investment product for the public21. 
There is no research on the supply side of retail funds in ESG for UK investors. We intend to fill this gap with this paper. 
Data

The industry body, the UK Investment Association looks after £7 trillion in assets (institutional and retail), over 4,800 funds and divides the industry into over 50 sectors.  The sectors are a combination of asset-based (equities, bonds), geography-focused and investment style targeted22. The Financial Express Analytics Database (FE) provides data on 4,833 onshore and offshore funds in 52 sectors (for UK retail investors with quantitative (performance) and qualitive data23. Advisors, managers, investors and other stakeholders (researchers, regulators et al) use the FE database – one of several - for analysis and investments. 
Monthly performance data based on closing prices in pound sterling, US dollars or Euro, for a common period of three years to July 2021 are used for all ESG and non-ESG funds. Funds with a shorter track record are excluded.  

Research Method
The research design is based on the authors’ experience as academic researchers and professional analysts. The qualitative and quantitative data are used in the calculations of descriptive analytics, quartiles, Sharpe ratios and asset under management, style and other analyses. Sharpe ratios are calculated using a risk-free rate of zero due to interest rates having been at the zero bound for an extended period of time now. As the funds in FE have different inception dates and assets-under-management, funds with a minimum track record of three years and assets of at least £20 million are filtered and used for this analysis. Most ESG funds have assets under management north of £ 100 m, with several in the multi-billion bracket.     
While ethical consideration should always be a focus in any research activity, due to the secondary data project there are such concerns applicable.

Findings  

As of data from 2021 from the Financial Express Analytics Database, there are 231 sustainable funds across 32 sectors in FE. Sustainable assets currently stand at £ 190 billion representing 5.5% of assets of the UK retail fund market of £ 3.482 trillion. The equity sector is the largest with Global, Specialist, Emerging Markets and UK, follow by multi-assets (IA Mixed Investment 40-85% Shares) and Sterling bonds. Absolute assets and property in ESG are small, but in some sectors the relative number (percentage of ESG vs total assets) appears to be larger, e.g., 40% ESG funds in money markets. This can be explained by the asset class (money markets more likely to qualify as ESG) and the small number of total money market funds in the retail market. Contrary to institutional investors, such as banks, insurance and pension funds, retail investors prefer equity and other active funds over cash funds which yield zero to very low interest rates and are hence a performance drag.  

Table 1: ESG Sectors and AUM sorted by size as of July 2021 






Table 2: All assets sorted by asset classes (as of July 2021)
[image: ]

The table shows that most ESG funds are in the equity sector followed by bonds and multi asset funds. Data as of June 2021. For balanced investors who need an equity to bonds ratio of 50/50 or 60/40 this poses problems for diversification and volatility reduction options.   


Table 3: Asset Class & Fund Availability (as of Juuly 2021)
[image: ]

Table 3 gives a detailed view of the supply side as per the assets and number of funds in ESG and total assets and shows the scarcity of funds.  
Table 4: Asset Classes and Funds as of July 2021
[image: ]
Table 4 shows the number of funds and sectors in ESG and total universe. 
Table 5: Largest ESG sectors (assets of > £ 5 b) (as of July 2021)
[image: ] 
The table highlights the dominance of five equity sectors (Global, Unclassified, Specialist, EM and UK All Companies). Multi-asset funds and bonds are available but relatively small in comparison. Notably the assets in UK funds are small compared to the total market, due to the market composition (e.g., FTSE 100 consisting of many banks, miners, energy which do not meet ESG criteria). There is also a lack of North American Funds as US investors are lagging behind Europe in terms of ESG adoption. 
Out of 231 ESG funds only 120 have a track record of at least three years. In addition, many funds are quite small. This limits the choice of funds further. 




Descriptive Statistics of 8 major sectors in ESG vs entire sectors: 
The four momenta of a normal distribution are calculated as well as the test for normality (the Jarque-Bera Test), Sharpe ratios and a t-test for the Sharpe ratios. Normality can be rejected in most cases at the 99% level. Sharpe ratios are significant at the 99% confidence interval. 
Tables 6: Descriptive Statistics of ESG and Non-ESG (for a 3-year period to July 2021)
 [image: ]

The Sharpe ratios for ESG funds are better than for non-ESG funds across all sectors, except for the IA Emerging Markets Sector which has a small number of funds with the required 3-year track record. Because there are very few ESG funds with a 5-year history available to UK retail investors we did not include them in our analysis.  Over a 1-year period ESG funds tended to outperform, despite the rotation into value sectors which are typically not held by ESG managers, such as oil & gas. 



Quartiles 
The analysis of performance quartiles is used to show how ESG funds were performing versus the entire sector. While 3-year numbers are in general more reliable due to the larger number of data points (36 monthly observations), the 1-year number (12 monthly data points) are relevant for our analysis as there was an equity markets sector and style rotation from quality growth to value stocks in the middle of this 1-year period. Quality growth stocks performed well from May – November 2020 while value stocks took off with the news of approved vaccines in November 2020.   

Table 7: Quartiles of ESG Sector Funds over 1 year to the end of July 2021
	
	
	
	Quartiles 1 year
	
	
	
	

	IA Global 
	
	
	
	IA Global Emerging Markets 
	

	Total 471; 61 ESG; 61 ESG with 1 year
	Total 152; 8 ESG; 8 ESG with 1 year

	Quartiles
	Count 
	
	
	Quartiles
	Count 
	
	

	1
	18
	29.5%
	
	1
	3
	37.5%
	

	2
	14
	23.0%
	
	2
	1
	12.5%
	

	3
	17
	27.9%
	
	3
	2
	25.0%
	

	4
	12
	19.7%
	
	4
	2
	25.0%
	

	TOTAL:
	61
	100.0%
	
	TOTAL:
	8
	100.0%
	

	
	
	
	
	
	
	
	

	IA UK All Companies 
	
	IA Sterling Corporate Bond 
	

	Total 253; 18 ESG; 17 ESG with 1 year
	Total 103; 10 ESG; 10 ESG with 1 year

	Quartiles
	Count 
	
	
	Quartiles
	Count 
	
	

	1
	7
	41.2%
	
	1
	2
	20.0%
	

	2
	4
	23.5%
	
	2
	1
	10.0%
	

	3
	0
	0.0%
	
	3
	3
	30.0%
	

	4
	6
	35.3%
	
	4
	4
	40.0%
	

	TOTAL:
	17
	100.0%
	
	TOTAL:
	10
	100.0%
	

	
	
	
	
	
	
	
	

	IA Mixed Investment 40-85% Shares 
	IA Mixed Investment 20-60% Shares 

	Total 203; 8 ESG; 8 ESG with 1 year
	Total 183; 8 ESG; 8 ESG with 1 year

	Quartiles
	Count 
	
	
	Quartiles
	Count
	
	

	1
	6
	75.0%
	
	1
	6
	75.0%
	

	2
	2
	25.0%
	
	2
	0
	0.0%
	

	3
	0
	0.0%
	
	3
	1
	12.5%
	

	4
	0
	0.0%
	
	4
	1
	12.5%
	

	TOTAL:
	8
	100.0%
	
	TOTAL:
	8
	100.0%
	



 






Table 8: Quartiles of ESG Sector Funds over 3 years


	
	
	
	Quartiles 3 years 
	
	
	
	

	IA Global 
	
	
	
	IA Global Emerging Markets 
	

	Total 471; 61 ESG; 45 ESG with 3 years
	Total 152; 8 ESG; 3 ESG with 3 years

	Quartiles
	Count 
	
	
	Quartiles
	Count 
	
	

	1
	21
	46.7%
	
	1
	1
	12.5%
	

	2
	15
	33.3%
	
	2
	1
	12.5%
	

	3
	5
	11.1%
	
	3
	1
	12.5%
	

	4
	4
	8.9%
	
	4
	0
	0.0%
	

	TOTAL:
	45
	100.0%
	
	TOTAL:
	3
	100.0%
	

	
	
	
	
	
	
	
	

	IA UK All Companies 
	
	IA Sterling Corporate Bond 
	

	Total 253; 18 ESG; 16 ESG with 3 years
	Total 103; 10 ESG; 10 ESG with 3 years

	Quartiles
	Count 
	
	
	Quartiles
	Count 
	
	

	1
	7
	43.8%
	
	1
	1
	10.0%
	

	2
	5
	31.3%
	
	2
	5
	50.0%
	

	3
	2
	12.5%
	
	3
	1
	10.0%
	

	4
	2
	12.5%
	
	4
	3
	30.0%
	

	TOTAL:
	16
	100.0%
	
	TOTAL:
	10
	100.0%
	

	
	
	
	
	
	
	
	

	IA Mixed Investment 40-85% Shares 
	IA Mixed Investment 20-60% Shares 

	Total 203; 8 ESG; 8 ESG with 3 years
	Total 183; 8 ESG; 6 ESG with 3 years

	Quartiles
	Count 
	
	
	Quartiles
	Count
	
	

	1
	6
	75.0%
	
	1
	4
	66.7%
	

	2
	1
	12.5%
	
	2
	2
	33.3%
	

	3
	1
	12.5%
	
	3
	0
	0.0%
	

	4
	0
	0.0%
	
	4
	0
	0.0%
	

	TOTAL:
	8
	100.0%
	
	TOTAL:
	6
	100.0%
	





The majority of ESG equity funds (IA Global, IA Global Emerging markets, IA UK All Companies) are in the 1st and 2nd Quartiles for both 1 year and three years data. Bond funds in the Sterling Corporate sector are small in absolute number and total assets. These bond funds with less than a three-year track record are mainly in the 3rd and 4th quartile, while those with a three-year track record are also not significantly outperforming. Very interesting to see that a majority of the multi asset funds (mixed 20-60% and 40-85%) are in the 1st Quartile over both one-year and three-year periods. The authors did not find justification for including the IA Specialist sector in this analysis as no quartiles are calculated due to the wide definition of funds in the sector. In conclusion: while equity and multi-asset funds are performing well against their non-ESG peers, bond funds are finding it more difficult to outperform. 

As seen above, regardless of the ESG investment style, funds in these sectors consistently exhibit higher Sharpe ratios. This reinforces to reject hypothesis HO2 that ESG funds do not outperform their conventional equivalents.

Final Remarks
[bookmark: _Hlk78986770]
The results lead to a rejection of the hypotheses that ESG funds are underperforming.  While the number of investable funds is low relative to the whole of market, the Sharpe ratios and quartile analyses underline the strong outperformance of ESG equity and multi-asset funds. It is important to note the space is still very much in its infancy, with few ESG funds having a track record past five years. As a result, the analysis was conducted over a three-year period. The period from June 2018 until November 2020 was a particularly favourable time for growth sectors such as IT and healthcare, which tend to feature heavily in ESG portfolios, versus value sectors such as oil & gas and mining, which are almost always excluded from them. This timeframe also coincided with a general move into ESG investing from institutions, wealth managers and retail clients alike, and as such stocks which were considered to be ESG leaders saw material share price momentum. However, since the November 2020 vaccine announcements, there has been a rotation into value-dominated sectors and away from quality growth. Despite that, the ESG equity and multi-asset funds included in our analysis mostly sit in the first and second quartiles over a one year period. The authors did not find enough evidence to reject the first hypothesis regarding the scarcity of available funds to construct a robust, balanced portfolio. The issue of a small number of bonds and their weaker performance makes it more difficult to construct balanced, more defensive or cautious portfolios. However, many young investors are long-term investors and often more open to volatility (as a measure of risk) and have larger allocations into equities than the 60/40 traditional balanced portfolio asset allocation.  We conclude that as the ESG fund universe will continue to grow and produce more investable funds in all sectors, the construction of diversified portfolios will become easier. Future research will focus on ESG investment considerations in the context of portfolio construction as well as institutional and family office investors who have different risk profiles and appetites. 
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All IA Sector Funds  ESG IA Sector Funds 

Asset Classes  AUM in £ m  % Asset Classes  AUM in £ m  %

Cash 45,743                         1.31% Cash 3,125                         1.65%

Property  32,356                         0.93% Property  217                             0.11%

Bonds 796,469                       22.87% Bonds 20,595                       10.88%

Equities 2,371,943                   68.11% Equities 150,558                     79.50%

Absolute return  64,795                         1.86% Absolute return  881                             0.47%

Multi-asset 171,162                       4.91% Multi-asset 14,001                       7.39%

Total - all  3,482,468                   100.00% Total - ESG only 189,375                     100.00%
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Sector

ESG Sum of 

Fund Size(m)

Number of 

ESG Funds in 

Sector

Total IA 

Sector Fund 

Size (m)

Total 

Number 

of Funds 

in IA 

Sector

FO Equity - Ethical 818                    1                        N/A N/A

IA Asia Pacific Excluding Japan 1,236                2                        74,252               124            

IA Asia Pacific Including Japan 484                    1                        3,429                  9                 

IA China/Greater China 25,026               56               

IA Europe Excluding UK 1,783                8                        107,594             144            

IA Europe Including UK 1,566                6                        77,199               86               

IA European Smaller Companies 672                    1                        9,122                  25               

IA Global 62,155              61                     515,820             458            

IA Global Emerging Markets 12,356              8                        137,885             149            

IA Global Equity Income 383                    2                        20,719               57               

IA Japan 1,266                2                        58,656               91               

IA Japanese Smaller Companies 2,260                  8                 

IA North America 3,862                3                        317,779             216            

IA North American Smaller Companies 13,970               25               

IA Technology & Telecommunications 44,058               21               

IA UK All Companies 8,877                18                     202,277             254            

IA UK Equity Income 906                    5                        47,346               86               

IA UK Smaller Companies 28                      1                        20,753               50               

IA EUR Corporate Bond 51,003               31               

IA EUR Government Bond 27,620               31               

IA EUR High Yield Bond 11,608               11               

IA EUR Mixed Bond 9,039                  11               

IA Global Corporate Bond 1,469                1                        45,960               25               

IA Global EM Bonds - Blended 10,246               20               

IA Global EM Bonds - Hard Currency 53,318               45               

IA Global EM Bonds - Local Currency 29,240               35               

IA Global Government Bond 4,385                1                        16,610               20               

IA Global High Yield Bond 29,543               26               

IA Global Inflation Linked Bond 16,276               18               

IA Global Mixed Bond 3,084                2                        164,402             85               

IA Specialist Bond 1,014                2                        64,881               69               

IA Sterling Corporate Bond 7,242                10                     75,450               103            

IA Sterling High Yield 1,445                3                        18,773               34               

IA Sterling Strategic Bond 1,956                3                        52,972               89               

IA UK Gilts 26,033               35               

IA UK Index Linked Gilts 9,037                  14               

IA USD Corporate Bond 18,757               23               

IA USD Government Bond 27,841               22               

IA USD High Yield Bond 21,574               19               

IA USD Mixed Bond 16,288               15               

IA Flexible Investment 1,499                5                        58,452               159            

IA Mixed Investment 0-35% Shares 1,203                1                        15,866               70               

IA Mixed Investment 20-60% Shares 5,305                8                        64,731               183            

IA Mixed Investment 40-85% Shares 7,493                8                        90,564               204            

IA Targeted Absolute Return 881                    3                        64,795               108            

IA Short Term Money Market 3,125                1                        44,298               7                 

IA Standard Money Market 1,445                  4                 

IA Property Other 87                      1                        22,434               45               

IA UK Direct Property 129                    1                        9,922                  17               

IA Not yet assigned 141                     1                 

IA Specialist 14,056              16                     174,895             310            

IA Unclassified 37,876              39                     400,410             911            

IA Volatility Managed 738                    7                        59,904               174            

(blank) 1                 

TOTAL: 189,375            231                   3,482,468         4,834         

Other

Equities

Bonds

Cash

Property

Multi-Asset
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Equities  Bonds  Multi-Asset Cash Property  Other

Number of ESG Funds  119 22 25 1 2 62

Total Number of Funds 1859 781 724 11 62 1397

Total Number of Sectors  18 22 5 2 2 5

Number of Sectors Without ESG Representation 4 15 0 1 0 2
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ESG IA Sectors with AUM > £ 5 b 

Name of ESG Sector 

AUM in 

millions

% of ESG 

Sector of 

Total Asset Class

IA Global 62,155              32.82%Equities 

IA Unclassified 37,876              20.00%Equities 

IA Specialist 14,056              7.42%Equities 

IA Global Emerging Markets 12,356              6.52%Equities 

IA UK All Companies 8,877                4.69%Equities 

IA Mixed Investment 40-85% Shares 7,493                3.96%Multi-asset

IA Sterling Corporate Bond 7,242                3.82%Bonds

IA Mixed Investment 20-60% Shares 5,305                2.80%Multi-asset

All other 24 smaller sectors 34,016              18.00%misc. 

Total 189,375            100%
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Number of 

Funds

CAGR Volatility

Sharpe 

Ratio (SR)

t-statistic

Sign. of 

SR

Skew  Kurt

Jarque-

Bera (JB) 

Test 

Statistic

JB p-value

Sign. of 

JB

IA Global 383 13.32% 15.90%          0.87           3.92 ** -     0.45     1.09           7.74  0.020893**

IA Global - ESG 45 16.47% 15.49%          1.07           6.43 ** -     0.49     0.99           7.54  0.02308*

IA Unclassified 627 4.83% 9.86%          0.55           3.79 ** -     1.99     9.09       193.49  9.64E-43**

IA Unclassified - ESG 21 7.88% 11.59%          0.74           4.45 ** -     1.00     3.96         71.38  3.17E-16**

IA Specialist 287 6.83% 18.23%          0.44           3.00 ** -     1.48     5.75         87.43  1.03E-19**

IA Specialist - ESG 16 9.17% 17.27%          0.61           3.67 ** -     0.88     3.03         37.04  9.05E-09**

IA Global Emerging Markets 127 8.49% 16.59%          0.51           2.64 ** -     0.83     2.18         16.82  0.000222**

IA Global Emerging Markets - ESG  6 7.40% 15.28%          0.48           2.88 ** -     0.62     1.10           5.08  0.078947

IA UK All Companies 238 5.92% 19.25%          0.31           2.53 ** -     0.68     3.89         30.16  2.83E-07**

IA UK All Companies 16 8.41% 18.10%          0.47           2.80 ** -     0.71     3.57         25.01  3.7E-06**

IA Mixed Investment 40-85% Shares 167 6.97% 11.75%          0.61           3.03 ** -     0.97     3.69         38.69  3.96E-09**

IA Mixed Investment 40-85% Shares 8 11.83% 11.07%          1.05           6.32 ** -     0.71     1.98         14.08  0.000875**

IA Sterling Corporate Bond 98 5.40% 6.07%          0.89           5.45 ** -     1.69     8.33       160.09  1.73E-35**

IA Sterling Corporate Bond 10 4.86% 5.14%          0.95           5.71 ** -     2.01     9.43       177.55  2.79E-39**

IA Mixed Investment 40-85% Shares 167 6.81% 11.77%          0.60           3.03 ** -     1.07     3.93         84.91  3.65E-19**

IA Mixed Investment 20-60% Shares 6 0.08% 0.09%          0.88           5.28 ** -     0.72     2.88         19.34  6.31E-05**

Significance Levels  *   95% 

** 99 %
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Row Labels Sum of Fund Size(m)

FO Equity - Ethical 818 £                                

IA Asia Pacific Excluding Japan 1,236 £                            

IA Asia Pacific Including Japan 484 £                                

IA Europe Excluding UK 1,783 £                            

IA Europe Including UK 1,566 £                            

IA European Smaller Companies 672 £                                

IA Flexible Investment 1,499 £                            

IA Global 62,155 £                          

IA Global Corporate Bond 1,469 £                            

IA Global Emerging Markets 12,356 £                          

IA Global Equity Income 383 £                                

IA Global Government Bond 4,385 £                            

IA Global Mixed Bond 3,084 £                            

IA Japan 1,266 £                            

IA Mixed Investment 0-35% Shares 1,203 £                            

IA Mixed Investment 20-60% Shares 5,305 £                            

IA Mixed Investment 40-85% Shares 7,493 £                            

IA North America 3,862 £                            

IA Property Other 87 £                                  

IA Short Term Money Market 3,125 £                            

IA Specialist 14,056 £                          

IA Specialist Bond 1,014 £                            

IA Sterling Corporate Bond 7,242 £                            

IA Sterling High Yield 1,445 £                            

IA Sterling Strategic Bond 1,956 £                            

IA Targeted Absolute Return 881 £                                

IA UK All Companies 8,877 £                            

IA UK Direct Property 129 £                                

IA UK Equity Income 906 £                                

IA UK Smaller Companies 28 £                                  

IA Unclassified 37,876 £                          

IA Volatility Managed 738 £                                

(blank)

Grand Total ESG Sectors  189,375 £                       

Grand Total all Sectors  3,482,468 £                    

% of ESG AUM  5.44%
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ESG Raw Data 

		Name		Launch Date		Fund Size(m)		Fund Size Date		Initial Charge		Annual Charge		Yield		Sector		Fund Type		Asset Class		TER		Fund Benchmark		Fund Manager		Fund Manager Since		Start of data		OCF

		7IM Sustainable Balance C Acc in GB		2/2/07		195.1		8/5/21		0		1		1.2		IA Mixed Investment 20-60% Shares		UK OEICs		Mixed Asset				IA Mixed Investment 20-60% Shares		7IM - Investment Team		9/1/15		2/2/07		1.25

		AB SICAV I Sustainable Global Thematic Portfolio I USD in GB**		8/1/96		2533.8		8/5/21		1.5		0.85		0		IA Global		Offshore FCA		Equity				MSCI AC World		Daniel C. Roarty		6/30/13		8/1/96		1.17

		Aegon Ethical Cautious Managed B Acc in GB		5/14/13		378		6/30/21		0		0.75		1.27		IA Mixed Investment 20-60% Shares		UK OEICs		Mixed Asset				IA Mixed Invt 20-60% Shares Median		Audrey Ryan, Iain Buckle		3/1/07		3/1/07		0.78

		Aegon Ethical Corporate Bond B Acc in GB		6/3/04		537		6/30/21		0		0.45		2.35		IA Sterling Corporate Bond		UK OEICs		Fixed Interest				IA Sterling Corporate Bond		Iain Buckle, Euan McNeil		10/1/09		4/28/00		0.48

		Aegon Ethical Equity B Acc in GB		4/17/89		628		6/30/21		0		0.75		1.2		IA UK All Companies		UK OEICs		Equity				IA UK All Companies sector median		Audrey Ryan		1/1/99		7/1/99		0.77

		Aegon Global Sustainable Equity B Acc GBP in GB		4/21/16		349.1		6/30/21		0		0.75		0		IA Global		Offshore FCA		Equity				MSCI All Country World  Index   		Andrei Kiselev, Malcolm McPartlin		5/1/20		4/21/16		0.83

		Alquity Indian Subcontinent Y USD in GB**		6/29/17		20.1		7/30/21								IA Specialist		Offshore FCA		Equity				No Specified Index		Mike Sell		4/30/14		6/29/17		1.9

		ASI Ethical Corporate Bond Platform 1 Acc GBP in GB		5/30/12		404		5/31/21		0		0.5		1.85		IA Sterling Corporate Bond		UK OEICs		Fixed Interest				IA Â£ Corporate Bond Sector		Mark Munro		3/1/14		11/2/05		0.66

		ASI Europe ex UK Ethical Equity Platform 1 Acc GBP in GB		5/30/12		297		6/30/21		0		0.75		0.74		IA Europe Excluding UK		UK OEICs		Equity				FTSE World Europe EX UK		Sarah Norris, Ian Hewett		4/16/18		9/24/07		0.92

		ASI Global Sustainable and Responsible Investment Equity I Acc in GB		5/1/99		178.2		7/30/21		0		0.75		0.2		IA Global		UK OEICs		Equity				MSCI AC World		Global Equity Team		3/1/08		5/27/99		0.87

		ASI Multi Manager Ethical Portfolio I Acc in GB		10/1/12		80.4		7/30/21		0		0.5		0.1		IA Specialist		UK Authorised Unit Trust		Equity				MSCI World		Multi Manager Strategies Team		11/1/18		2/12/02		1.53

		ASI UK Ethical Equity Ret Platform 1 Acc GBP in GB		5/17/12		360.1		6/30/21		0		0.75		0.42		IA UK All Companies		UK OEICs		Equity				FTSE All Share		Lesley Duncan, Rebecca Maclean		6/1/04		3/11/98		0.9

		ASI UK Sustainable and Responsible Investment Equity I Acc in GB		10/1/12		79.1		7/30/21		0		0.75		0.9		IA UK All Companies		UK OEICs		Equity				FTSE All Share		Louise Kernohan, Lesley Duncan, Rebecca Maclean		1/1/18		5/9/06		0.87

		Aviva Inv Climate Transition Global Equity 1 Acc in GB		6/8/20		152.2		7/30/21		0		1		0		IA Global		UK OEICs		Equity										6/8/20		1

		Aviva Inv Global Emerging Markets Equity Unconstrained 1 Acc in GB		7/29/19		24.9		7/30/21		0		0.63		1.4		IA Global Emerging Markets		UK OEICs		Equity				MSCI Emerging  Markets		Alistair Way, Will Ballard		7/29/19		7/29/19		0.63

		Aviva Inv Global Equity Unconstrained 1 Acc in GB		8/1/19		129.7		7/30/21		0		0.63		0.6		IA Global		UK OEICs		Equity				MSCI ACWI		Mikhail Zverev		8/1/19		8/1/19		0.63

		Aviva Inv Sustainable Income & Growth 1 Acc in GB		7/10/19		6.2		7/30/21		0		0.63		4		IA Flexible Investment		UK OEICs		Mixed Asset				No Specified Index		Francois De Bruin		6/3/19		7/10/19		0.63

		AXA Ethical Distribution Z Acc in GB		11/21/08		226.2		8/5/21		0		0.75		0.86		IA Mixed Investment 20-60% Shares		UK OEICs		Mixed Asset						Matthew Huddart, Jamie Forbes-Wilson		4/1/20		11/21/08		0.78

		AXA World Funds Global Factors Sustainable Equity F Cap EUR in GB**		2/20/18		702.1		8/5/21		2		0.25				IA Global		Offshore FCA		Equity				MSCI World		Gideon Smith, Cameron Gray		7/29/13		2/20/18		0.42

		AXA World Funds Global Green Bonds F Hedged Cap USD in GB**		11/15/16		992.9		8/5/21		2		0.45				IA Specialist Bond		Offshore FCA		Fixed Interest				BofA Merrill Lynch Green Bond Hedged Euro		Johann Ple, Thomas Coudert		6/1/18		11/15/16		0.72

		Baillie Gifford Global Stewardship B Acc in GB		12/7/15		811.6		6/30/21		0		0.01		0		IA Global		UK OEICs		Equity				MSCI AC World		Matthew Brett, Gary Robinson, Iain McCombie, Mike Gush, Zaki Sabir, Josie Bentley		12/7/15		12/7/15		0.53

		Baillie Gifford Positive Change B Acc in GB		1/3/17		2988.5		8/5/21		0		0.01		0		IA Global		UK OEICs		Equity				MSCI ACWI		Lee Qian, Kate Fox		1/3/17		1/3/17		0.53

		Baillie Gifford Responsible Global Equity Income B Inc TR in GB		12/6/18		281.6		8/5/21		0		0.01		2		IA Global Equity Income		UK OEICs		Equity				MSCI AC World		James Dow, Toby Ross		12/6/18		12/6/18		0.54

		Barclays Charity R Inc TR in GB		9/16/13		254.8		6/30/21		0		0.25				IA Unclassified		UK Authorised Unit Trust		Equity										9/16/13		0.67

		Barclays Multi-Impact Growth R Acc in GB		8/29/17		45.3		6/30/21		0		0.25				IA Mixed Investment 40-85% Shares		UK OEICs		Mixed Asset										8/29/17		1.14

		BGF Sustainable Energy D2 USD in GB		5/19/06		4844.8		6/30/21		5		0.9				IA Specialist		Offshore FCA		Commodity/Energy				S&P Global Clean Energy Index		Alastair Bishop, Charles Lilford		11/2/15		4/6/01		1.23

		BlackRock ACS World ESG Equity Tracker X1D Acc in GB		7/1/19		5468.1		7/30/21		0		0				IA Unclassified		UK Authorised Unit Trust		Equity				MSCI World ESG Focus Low Carbon Screened Index		Kieran Doyle		7/1/19		7/1/19		0.03

		BlackRock ACS World ESG Equity Tracker X2 in GB**		6/23/20		5468.1		7/30/21		0		0				IA Unclassified		UK Authorised Unit Trust		Equity				MSCI World ESG Focus Low Carbon Screened Index		Kieran Doyle		7/1/19		7/1/19		0.04

		BlackRock ACS World Low Carbon EQ Tracker X2 in GB		12/5/17		4416.1		7/30/21		0		0				IA Unclassified		UK Authorised Unit Trust		Equity				MSCI World Low Carbon Target Index		Kieran Doyle		12/5/17		12/5/17		0.04

		BlackRock ACS World Multifactor ESG Equity Tracker X1 in GB		7/12/19		584		7/30/21		0		0				IA Unclassified		UK OEICs		Equity				MSCI World Select Multiple Factor ESG LCT NET Index		Kieran Doyle		7/12/19		7/12/19		0.06

		BlackRock Catholic Charities Growth & Income A Acc GBP in GB		10/31/06		175.6		7/30/21		0		0.5		2.9		IA Unclassified		UK Authorised Unit Trust		Mixed Asset						Adam Ryan, Conan McKenzie		10/31/06		10/31/06		0

		BlackRock Charities UK Equity ESG A Acc in GB		5/30/97		62.9		7/30/21		0		0.5		2.81		IA Unclassified		UK Authorised Unit Trust		Equity				FTSE Custom All-Share ex Tobacco Defense Aerospace Beverages and Inv. Trust		Adam Avigdori, David Goldman		7/5/17		12/16/97		0

		BlackRock MyMap 5 Select ESG D Acc in GB		6/10/20		32.4				0		0.12		0		IA Unclassified		UK Authorised Unit Trust		Mixed Asset				No Specified Index						6/10/20		0.17

		BMO Responsible Global Equity 2 Acc in GB		8/15/03		1289.9		7/30/21		0		0.75		0.4		IA Global		UK OEICs		Equity				MSCI World		Jamie Jenkins, Nick Henderson		1/1/14		10/13/87		0.79

		BMO Responsible Sterling Corporate Bond C Inc TR in GB		9/6/12		287.6		7/30/21		0		0.5		1.4		IA Sterling Corporate Bond		UK OEICs		Fixed Interest				Markit iBoxx Sterling Non Gilts		BMO GAM (EMEA) Credit Team		9/30/18		10/1/07		0.57

		BMO Responsible UK Equity 2 Acc in GB**		8/15/03		511.9		6/30/21		0		0.75		1.2		IA UK All Companies		UK OEICs		Equity				FTSE All Share		Catherine Stanley		6/1/09		1/31/95		0.79

		BMO Responsible UK Income 2 Inc TR in GB**		8/6/03		446.1		6/30/21		0		0.75		3		IA UK Equity Income		UK OEICs		Equity				FTSE All Share		Catherine Stanley		6/1/09		1/31/95		0.96

		BMO Sustainable Opportunities Global Equity 1 Acc in GB		9/9/87		85.7		7/30/21		5		1.5		0		IA Global		UK OEICs		Equity				MSCI World		Nick Henderson, Jamie Jenkins		1/1/16		10/7/87		2.11

		BMO Sustainable Universal MAP Balanced C Acc GBP in GB		12/9/19		83.8		7/30/21		0		0.39		0.9		IA Volatility Managed		UK OEICs		Mixed Asset				IA Mixed Investments 40-85%		Paul Niven, Simon Holmes		12/9/19		12/9/19		0.39

		BMO Sustainable Universal MAP Cautious C Acc GBP in GB		12/9/19		40.3		7/30/21		0		0.39		0.9		IA Volatility Managed		UK OEICs		Mixed Asset				IA Mixed Invt 20-60% Shares Median		Paul Niven, Simon Holmes		12/9/19		12/9/19		0.39

		BMO Sustainable Universal MAP Growth C Acc GBP in GB		12/9/19		52.8		7/30/21		0		0.39		1		IA Volatility Managed		UK OEICs		Mixed Asset				IA Mixed Investments 40-85%		Paul Niven, Simon Holmes		12/9/19		12/9/19		0.39

		BNY Mellon SRI for Charities TR in GB		5/17/10		116.3		7/30/21		1		0.65		1.91		IA Flexible Investment		UK Authorised Unit Trust		Mixed Asset						Bhavin Shah		7/2/18		5/17/10		0.69

		BNY Mellon Sustainable Global Dynamic Bond Inst W Acc in GB		1/30/20		171.8		7/30/21		0		0.5		2.3		IA Targeted Absolute Return		UK OEICs		Fixed Interest				1 month GBP LIBOR +2% per annum		Carl Shepherd, Trevor Holder		1/30/20		1/30/20		0.6

		BNY Mellon Sustainable Global Equity Income Inst W Inc TR in GB		8/2/19		101.7		7/30/21		0		0.75		2.31		IA Global Equity Income		UK OEICs		Equity				FTSE World		Jon Bell, Ilga Haubelt, Paul Flood, Robert Hay		6/5/20		8/2/19		0.88

		BNY Mellon Sustainable Global Equity Inst W in GB		1/22/18		74.2		7/30/21		0		0.75		1.11		IA Global		UK OEICs		Equity				MSCI AC World		Yuko Takano		8/13/18		1/22/18		0.82

		BNY Mellon Sustainable Real Return Inst W Acc in GB		4/24/18		493		7/30/21		0		0.75		1.72		IA Targeted Absolute Return		UK OEICs		Mixed Asset				LIBOR GBP 1 Month + 4%		Matthew Brown, Mr.. Philip Shucksmith		4/24/18		4/24/18		0.83

		BNY Mellon Sustainable Sterling Bond Inst W Acc in GB		5/15/18		25.2		7/30/21		0		0.5		2.15		IA Sterling Strategic Bond		UK OEICs		Fixed Interest						Howard Cunningham		5/15/18		5/15/18		0.62

		Brown Advisory US Sustainable Growth C in GB		4/3/17		2838.5		7/30/21		0		0.5		0.49		IA North America		Offshore FCA		Equity				Russell 1000 Growth		David Powell, Karina Funk		4/3/17		4/3/17		0.63

		Candriam Equities L Emerging Markets C Cap EUR in GB		6/12/94		1711.7		7/30/21		3.5		1.6				IA Global Emerging Markets		Offshore FCA		Equity				MSCI Emerging Markets Free		Jan Boudewijns, Mohamed Lamine Saidi		6/1/94		7/5/00		2.1

		Carmignac Portfolio Green Gold W GBP Acc in GB**		11/15/13		319		8/4/21		0		0.85				IA Specialist		Offshore FCA		Commodity/Energy				MSCI AC World		Michel Wiskirski		12/20/18		3/10/03		1.14

		CFP Castlefield B.E.S.T Sustainable European General Inc TR in GB		11/1/17		21.2		8/5/21		0		0.75		0.1		IA Europe Excluding UK		UK OEICs		Equity				IA Europe (ex UK) Sector		Rory Hammerson		11/1/17		11/1/17		1.12

		CFP Castlefield B.E.S.T Sustainable Income General Inc TR in GB		5/2/06		22.9		8/5/21		0		0.75		3.5		IA UK Equity Income		UK OEICs		Equity				IA UK Equity Income		Mark Elliott		4/1/19		5/2/06		1.16

		CFP Castlefield B.E.S.T Sustainable Portfolio Growth General Inc TR in GB		2/1/18		60.2		8/5/21		0		0.5		1.3		IA Mixed Investment 40-85% Shares		UK OEICs		Mixed Asset				IA Mixed Investment 40-85% Shares		Simon Holman		2/1/18		2/1/18		1.28

		CFP Castlefield B.E.S.T Sustainable Portfolio Income General Inc TR in GB		7/6/20		13.8		8/5/21		0		0.5		3		IA Mixed Investment 20-60% Shares		UK OEICs		Mixed Asset				IA Mixed Investments 20% â€“ 60% Shares		Simon Holman		7/6/20		7/6/20		1.44

		CFP Castlefield B.E.S.T Sustainable UK Opportunities General Inc TR in GB		7/18/12		30.4		8/5/21		0		0.75		0.9		IA UK All Companies		UK OEICs		Equity				 IA UK All Companies		Mark Elliott		6/1/07		6/1/07		1.09

		CFP Castlefield B.E.S.T Sustainable UK Smaller Companies General Inc TR in GB		6/1/07		27.9		8/5/21		0		0.75		0		IA UK Smaller Companies		UK OEICs		Equity				IA UK Smaller Companies		David Elton		9/1/17		6/1/07		1.14

		COIF Charities Ethical Investment Acc in GB		12/31/09		1975		7/30/21				0.6		0		IA Unclassified		UK Authorised Unit Trust		Equity		0.74		No Specified Index						1/28/10

		Davy ESG Equity U Acc GBP in GB**		1/19/16		45.7		5/31/21		0		0.75				IA Global		Offshore FCA		Equity				MSCI World		Des Flood, Brian Kennedy		1/1/14		5/10/11		0.89

		EdenTree Responsible and Sustainable European Equity B TR in GB		9/13/99		98.3		7/30/21		0		0.75		1.32		IA Europe Excluding UK		UK OEICs		Equity				FTSE World Europe EX UK		Chris Hiorns, David Osfield		3/31/07		9/13/99		0.82

		EdenTree Responsible and Sustainable Global Equity B TR in GB		9/13/99		253.5		7/30/21		0		0.75		0.79		IA Global		UK OEICs		Equity				FTSE World		David Osfield, Thomas Fitzgerald		8/15/16		9/13/99		0.81

		EdenTree Responsible and Sustainable Short Dated Bond B TR in GB		9/1/17		203.3		7/30/21		0		0.35		1.09		IA Sterling Corporate Bond		UK OEICs		Fixed Interest				iBoxx Non-Gilts 1-5 years ex BBB Benchmark		David Katimbo Mugwanya		9/1/17		9/1/17		0.4

		EdenTree Responsible and Sustainable Sterling Bond B TR in GB		4/7/08		336.5		7/30/21		0		0.55		3.55		IA Sterling Strategic Bond		UK OEICs		Fixed Interest				iBoxx Sterling Non-Gilt Overall Total Return Index		David Katimbo Mugwanya		9/1/16		4/7/08		0.59

		EdenTree Responsible and Sustainable UK Equity B TR in GB		3/1/88		176.8		7/30/21		0		0.75		0.97		IA UK All Companies		UK OEICs		Equity				FTSE All Share		Sue Round, Ketan Patel		3/1/88		3/1/88		0.8

		EdenTree Investment Funds Amity Balanced for Charities X TR in GB		4/4/11		23.8		7/30/21		0		0.55		3.53		IA Unclassified		UK OEICs		Mixed Asset						Chris Hiorns, David Katimbo Mugwanya, David Osfield		4/4/11		4/4/11		0.64

		EdenTree Investment Funds Amity Global Equity for Charities X TR in GB		4/4/11		19.2		7/30/21		0		0.55		2.14		IA Unclassified		UK OEICs		Equity						Ketan Patel, David Osfield		7/7/15		4/4/11		0.69

		Elite Verus Sustainable Balanced A Acc in GB		9/2/13		12.6		7/30/21		0		0.8		0.6		IA Mixed Investment 40-85% Shares		UK OEICs		Mixed Asset				IA Mixed 40-85% Shares		Phoebe Stone		6/1/19		9/2/13		1.94

		Epworth Corporate Bond For Charities Retail TR in GB		10/1/09		21.4		7/30/21		0		0.35		0		IA Unclassified		UK Authorised Unit Trust		Fixed Interest		0.45		iBoxx Corporate Bond Index						10/1/09

		Epworth Global Equity For Charities Retail TR in GB		4/30/19		18.8		7/30/21		0		0.65		0		IA Unclassified		UK Authorised Unit Trust		Equity				FTSE All World						5/7/19

		Epworth Multi Asset For Charities Retail Inc TR in GB		8/2/19		2.6		3/25/21				0.6		0		IA Unclassified		UK Authorised Unit Trust		Mixed Asset										8/8/19

		Epworth Sovereign Bond For Charities TR in GB		8/31/01		10.3		3/25/21		0		0.25		0		IA Unclassified		UK Authorised Unit Trust		Fixed Interest		0.34								8/31/01

		Epworth UK Equity For Charities Retail TR in GB		8/31/01		49.5		7/30/21		0		0.55		0		IA Unclassified		UK Authorised Unit Trust		Equity		0.72								8/31/01

		ES AllianceBernstein Concentrated Global Equity I Acc in GB		3/9/20		3.1		8/5/21		0		0.75		0		IA Global		UK OEICs		Equity				MSCI World		Mark Phelps, Dev Chakrabarti		3/9/20		3/9/20		0.85

		ES AllianceBernstein Concentrated US Equity I Acc in GB		3/13/20		158.4		8/5/21		0		0.75		0		IA North America		UK OEICs		Equity				S&P 500		James T. Tierney		3/13/20		3/13/20		0.85

		ES AllianceBernstein Europe (ex UK) Equity I Acc GBP in GB		3/29/19		263.1		8/5/21		0		0.06		0.91		IA Europe Excluding UK		UK OEICs		Equity				MSCI Europe ex UK		Andrew Birse, Tawhid Ali		3/29/19		3/29/19		0.8

		ES AllianceBernstein Low Volatility Global Equity I Inc TR in GB**		3/13/20		2.6		8/5/21		0		0.6		1.01		IA Global		UK OEICs		Equity				MSCI World		Sammy Suzuki, Kent Hargis		3/13/20		3/13/20		0.7

		Family Charities Ethical Inc TR in GB		3/30/82		230.1		3/31/21		0		1.5		1.46		IA UK All Companies		UK Authorised Unit Trust		Equity				FTSE4Good UK 50 Share Index		State Street Global Advisors		5/1/12		5/29/87		1.51

		Federated Hermes Global Equity ESG F2 Acc GBP in GB		5/7/14		1859.4		7/30/21		0		0.55		0		IA Global		Offshore FCA		Equity				MSCI AC World Net		Geir Lode, Lewis Grant, Louise Dudley		5/1/14		5/7/14		0.65

		Federated Hermes Impact Opportunities Equity F Hedged Acc EUR in GB**		7/21/20		423.9		7/30/21		0		0.75		0		IA Global		Offshore FCA		Equity				MSCI All Country World IMI Index		Martin Todd, Ingrid Kukuljan		11/1/19		7/21/20		0.94

		Federated Hermes SDG Engagement Equity F Acc GBP in GB		12/29/17		1761.4		7/30/21		0		0.75		0		IA Global		Offshore FCA		Equity				MSCI All Country World SMID Cap Index		Hamish Galpin		12/29/17		12/29/17		0.85

		Federated Hermes SDG Engagement High Yield Credit F Hedged Acc GBP in GB		9/26/19		1280.9		7/30/21		0		0.65		0		IA Sterling High Yield		Offshore FCA		Fixed Interest				ICE BofAML Global High Yield Constrained Index Hedged to USD		Mitch Reznick, Fraser Lundie, Nachu Chockalingam		9/26/19		10/15/19		0.77

		FF Sustainable Water & Waste A USD in GB		11/7/18		1642.7		6/30/21		5.25		1.5		0		IA Global		Offshore FCA		Equity				MSCI ACWI Index (Net)		Velislava Dimitrova, Cornelia Furse		2/10/21		11/7/18		1.89

		Fidelity Sustainable Water & Waste W Acc in GB		12/9/19		64		6/30/21		0		0.75		0		IA Global		UK OEICs		Commodity/Energy				MSCI ACWI Index (Net)		Velislava Dimitrova, Cornelia Furse		2/10/21		12/9/19		0.9

		FP Carmignac European Leaders A Acc in GB		5/15/19		158.7		8/5/21		0		0.81				IA Europe Excluding UK		UK OEICs		Equity				MSCI Europe ex UK		Mark Denham		5/16/19		5/15/19		0.89

		FP Foresight Sustainable Real Estate Securities A Acc GBP in GB		6/15/20		79.5		8/5/21		0		0.85		3.4		IA Unclassified		UK OEICs		Property				No Specified Index						6/15/20		0.85

		FP WHEB Sustainability C Acc in GB		9/3/12		1001.1		7/30/21		0		0.85		0		IA Global		UK OEICs		Equity				MSCI World		Ted Franks, Ty Lee		6/1/15		5/26/09		1.05

		Fundsmith Sustainable Equity I Acc in GB		11/1/17		597.7		7/30/21		0		0.9		0.16		IA Global		UK OEICs		Equity						Terry Smith		11/1/17		11/1/17		0.97

		GS Global Equity Partners ESG Portfolio R Snap TR in GB		12/3/12		39.1		7/30/21		5.5		0.75				IA Global		Offshore FCA		Equity				MSCI World		Alexis DeladerriÃ¨re		7/1/18		9/16/08		1

		Halifax Ethical C in GB		1/7/94		206.2		6/30/21		0		1.5		0		IA Global		UK OEICs		Equity						Geir Lode, Lewis Grant, Louise Dudley		9/28/19		9/17/02		1.56

		HSBC Global Sustainable Multi-Asset Balanced Portfolio C Acc in GB		10/24/18		329		8/5/21		0		0.45		0.57		IA Volatility Managed		UK OEICs		Mixed Asset						Justin Turner		10/24/18		10/24/18		0.68

		HSBC Global Sustainable Multi-Asset Conservative Portfolio C Acc in GB		10/24/18		180.4		8/5/21		0		0.45		0.52		IA Volatility Managed		UK OEICs		Mixed Asset						Justin Turner		10/24/18		10/24/18		0.76

		iShares Developed World ESG Screened Index Inst NAV GBP TR in GB		1/10/14		1199		8/4/21		0		0.15		0.32		IA Unclassified		Offshore FCA		Equity				MSCI World ex Tobacco ex Controversial Index		Kieran Doyle		1/10/14		1/10/14		0.21

		Janus Henderson Global Responsible Managed I Acc in GB**		10/17/03		421.7		7/29/21		0		0.75		0.8		IA Mixed Investment 40-85% Shares		UK OEICs		Mixed Asset				IA Mixed Investment 40%-85%  Shares		Hamish Chamberlayne, Andrew Jones, Philip Payne		12/31/13		8/2/02		0.86

		Janus Henderson Global Sustainable Equity I Acc TR in GB		2/13/95		1694.8		7/29/21		0		0.75		0.2		IA Global		UK OEICs		Equity				MSCI World		Hamish Chamberlayne, Aaron Scully		12/1/13		8/1/91		0.85

		Janus Henderson UK Responsible Income I Inc TR in GB		6/30/95		332.1		7/29/21		0		0.75		3.5		IA UK Equity Income		UK OEICs		Equity				FTSE All Share		Andrew Jones		1/1/12		6/30/95		0.85

		JGF-Jupiter Global Ecology Growth D A Inc Dist EUR TR in GB**		9/1/14		13.9		7/30/21		5		0.5				IA Global		Offshore FCA		Equity				FTSE ET100		Jon Wallace		2/1/21		9/1/14		0.7

		JPM Europe Small Cap D Acc NAV EUR TR in GB		10/13/00		671.6		7/30/21		5		1.5				IA European Smaller Companies		Offshore FCA		Equity				MSCI Europe Small Cap		Francesco Conte, Georgina Brittain, Edward Greaves		11/1/98		10/13/00		2.78

		JPM Global Equity D Acc NAV USD in GB		12/8/00		189		7/30/21		5		1				IA Global		Offshore FCA		Equity				MSCI World		Sandeep Bhargava, Zenah Shuhaiber, John Baker, Nicholas Horne		12/8/00		12/8/00		2.06

		Jupiter Ecology I Acc TR in GB		6/15/09		721.5		7/30/21		0		0.75		0.3		IA Global		UK Authorised Unit Trust		Equity				IA  Global		Jon Wallace		2/1/21		3/31/88		0.78

		Jupiter Global Sustainable Equities T Acc in GB		4/9/18		156.8		7/30/21		0		0.55		0.4		IA Global		UK Authorised Unit Trust		Equity				MSCI ACWI		Abbie Llewellyn-Waters		4/9/18		4/9/18		0.71

		Jupiter Responsible Income I Acc in GB		9/17/12		46		7/30/21		0		0.75		2.3		IA UK All Companies		UK Authorised Unit Trust		Equity				FTSE4Good UK Index		Jon Wallace		2/1/21		11/22/99		0.93

		L&G Future World Climate Change Equity Factors Index I Acc in GB		1/18/18		161.4		6/30/21		0				1.5		IA Global		UK Authorised Unit Trust		Equity				FTSE All-World ex CW Climate Balanced Factor						1/18/18		0.3

		L&G Future World ESG Developed Index I Acc in GB		4/12/19		408		6/30/21		0				1.2		IA Global		UK Authorised Unit Trust		Equity				Solactive L&G ESG Developed Index		Index Fund Management Team		4/12/19		4/12/19		0.25

		L&G Future World ESG UK Index I Acc in GB		4/15/19		346.7		6/30/21		0				2.4		IA UK All Companies		UK Authorised Unit Trust		Equity				Solactive L&G ESG Enhanced UK Index		Index Fund Management Team		4/15/19		4/15/19		0.22

		L&G Future World Multi-Index 4 I Acc in GB		4/17/19		27.3		6/30/21		0				1.2		IA Volatility Managed		UK Authorised Unit Trust		Mixed Asset				No Specified Index		Justin Onuekwusi, Andrzej Pioch, Francis Chua		4/17/19		4/17/19		0.36

		L&G Future World Multi-Index 5 I Acc in GB		4/17/19		24.3		6/30/21		0				1.2		IA Volatility Managed		UK Authorised Unit Trust		Mixed Asset						Justin Onuekwusi, Andrzej Pioch, Francis Chua		4/17/19		4/17/19		0.36

		L&G Future World Sustainable Opportunities I Acc GBP in GB		8/9/18		67.6		6/30/21		0				0.6		IA Specialist		UK Authorised Unit Trust		Mixed Asset				Bank of England Base Rate						8/9/18		0.75

		L&amp;G MSCI World Socially Responsible Investment (SRI) Index I Acc in GB**		8/26/05		307.2		6/30/21		0				1.5		IA Global		UK Authorised Unit Trust		Equity				MSCI World SRI		Index Fund Management Team		9/30/13		7/5/99		0.25

		Lazard Global Sustainable Equity C Acc GBP in GB		12/20/12		204		7/30/21		0		0.75				IA Global		Offshore FCA		Equity				MSCI All Country World  Index   		Barnaby Wilson, Louis Florentin-Lee		2/1/18		6/10/20		1.12

		Legg Mason ClearBridge US Equity Sustainability Leaders S Acc USD in GB**		7/11/18		864.8		8/5/21		0		0.4				IA North America		Offshore FCA		Equity				Russell 3000 Index		Mary Jane McQuillen, Derek Deutsch		9/30/15		7/11/18		0.48

		Legg Mason IF Martin Currie Asia Unconstrained X Acc in GB		9/27/19		72.5		7/30/21		0		0.75		0.94		IA Asia Pacific Excluding Japan		UK OEICs		Equity				MSCI AC Asia (excluding Japan) Index		Paul Danes, Andrew Graham, Damian Taylor		9/27/19		9/27/19		0.9

		LF Drygate TR in GB		3/3/03		4.8		7/30/21		0		1.12		1.01		IA Unclassified		UK Authorised Unit Trust		Mixed Asset				FTSE/APCIMS Income						3/3/03		1.69

		LF Handelsbanken Balanced Sustainable Multi Asset I Acc in GB		7/8/19		163.5		7/30/21				0.75		0.65		IA Unclassified		UK OEICs		Mixed Asset				CPI +3%						7/8/19		1.32

		LF Handelsbanken Cautious Sustainable Multi Asset I Acc in GB		7/8/19		83.9		7/30/21				0.75		0.42		IA Unclassified		UK OEICs		Mixed Asset				CPI + 2%						7/8/19		1.29

		LF Handelsbanken Defensive Sustainable Multi Asset I Acc in GB		7/8/19		11.5		7/30/21				0.75		0.1		IA Unclassified		UK OEICs		Mixed Asset				CPI plus 1%						7/8/19		1.22

		LF Handelsbanken Growth Sustainable Multi Asset I Acc in GB		7/8/19		81.3		7/30/21				0.75		0.75		IA Unclassified		UK OEICs		Mixed Asset				CPI plus 4%						7/8/19		1.49

		LF Montanaro Better World A Acc TR in GB		1/31/20		74.4		7/30/21		0		0.85		0		IA Global		UK OEICs		Equity				MSCI World SMID Cap Index		Charles Montanaro, Mark Rogers		1/31/20		4/10/18		1

		LF Montanaro European Income A Acc TR in GB		1/31/20		38.2		7/30/21		0		0.75		1.96		IA Europe Excluding UK		UK OEICs		Equity				IA Europe (excluding UK) Sector		George Cooke, Alex Magni		1/31/20		3/30/12		0.8

		LF Montanaro Global Select A Acc in GB		1/31/20		21.9		7/30/21		0		0.75		0		IA Global		UK OEICs		Equity				MSCI World SMID Cap Index		Andrea Shen, George Cooke		1/31/20		1/31/20		0.9

		LF Montanaro UK Income A Acc TR in GB		1/31/20		27.7		6/30/21		0		0.75		2.04		IA UK Equity Income		UK OEICs		Equity				IA UK Equity Income Sector		Charles Montanaro, Guido Dacie-Lombardo		1/31/20		12/29/06		0.8

		LF Robeco QI Global Developed Sustainable Value Equities I TR in GB		1/29/18		170.6		7/30/21				0.55				IA Unclassified		UK OEICs		Equity				MSCI World						12/12/17

		LGIM Future World Global Equity Index in GB		2/14/20		1622.5		12/31/20		0		0.13				IA Unclassified		UK Authorised Unit Trust		Equity		0.13		Solactive L&G ESG Global Markets Index						2/14/20

		LGIM PMC Future World UK Equity Index in GB		6/1/18						0		0.08				IA Unclassified		UK Authorised Unit Trust		Equity		0.08		Solactive L&G ESG UK Index						5/14/20

		Liontrust Sustainable Future Cautious Managed 2 Inc TR in GB		7/23/14		998.3		8/5/21		0		0.75		1.3		IA Mixed Investment 40-85% Shares		UK OEICs		Mixed Asset				IA Mixed Investment 40-85% Shares		Simon Clements, Peter Michaelis, Chris Foster		7/23/14		7/23/14		0.89

		Liontrust Sustainable Future Corporate Bond 2 Inc TR in GB		2/19/01		862.3		8/5/21		0		0.5		2.68		IA Sterling Corporate Bond		UK OEICs		Fixed Interest				IBOXX UK Sterling Corporate All Maturities		Stuart Steven, Kenny Watson, Aitken Ross		8/20/12		2/19/01		0.59

		Liontrust Sustainable Future Defensive Managed 2 Inc TR in GB		7/23/14		1087.5		8/5/21		0		0.75		1.4		IA Mixed Investment 20-60% Shares		UK OEICs		Mixed Asset				IA Mixed Investment 20-60% Shares		Simon Clements, Peter Michaelis		7/23/14		7/23/14		0.89

		Liontrust Sustainable Future European Growth 2 Acc in GB		2/19/01		549.2		8/5/21		0		0.75		0.39		IA Europe Excluding UK		UK OEICs		Equity				MSCI Europe ex UK		Peter Michaelis, Martyn Jones		2/19/01		2/19/01		0.9

		Liontrust Sustainable Future Global Growth 2 Acc in GB		2/19/01		1736.8		8/5/21		0		0.75		0		IA Global		UK OEICs		Equity				MSCI World		Peter Michaelis, Simon Clements, Chris Foster		2/19/01		2/19/01		0.88

		Liontrust Sustainable Future Managed 2 Inc TR in GB		2/19/01		2896.2		8/5/21		0		0.75		0.42		IA Mixed Investment 40-85% Shares		UK OEICs		Mixed Asset				IA Mixed Investment 40-85% Shares		Peter Michaelis, Simon Clements		2/19/01		2/19/01		0.87

		Liontrust Sustainable Future Managed Growth 2 Acc in GB		2/19/01		929.6		8/5/21		0		0.75		0		IA Flexible Investment		UK OEICs		Mixed Asset				IA Flexible Investment		Peter Michaelis, Simon Clements, Chris Foster		2/19/01		2/19/01		0.89

		Liontrust Sustainable Future UK Growth 2 Acc in GB		2/19/01		1162.9		8/5/21		0		0.75		0.61		IA UK All Companies		UK OEICs		Equity				MSCI UK		Peter Michaelis, Martyn Jones		2/19/01		2/19/01		0.87

		Liontrust UK Ethical 2 Acc in GB		5/10/99		911		8/5/21		0		0.7		0.75		IA UK All Companies		UK OEICs		Equity				MSCI UK		Peter Michaelis, Martyn Jones		2/19/01		5/10/99		0.82

		M&G Global High Yield ESG Bond A-H Acc GBP in GB		2/25/20		30.9		6/30/21		0		1.03		3.24		IA Sterling High Yield		UK OEICs		Fixed Interest				ICE BofAML Global High Yield Index GBP Hedged		Stefan Isaacs, James Tomlins, Lu Yu		2/25/20		2/13/20		1.03

		M&G Global Listed Infrastructure I Acc in GB		10/5/17		377.2		6/30/21		0		0.7		2.27		IA Global		UK OEICs		Equity				MSCI All Country World  Index   		Alex Araujo, John Weavers		10/5/17		9/27/17		0.7

		M&G Global Select I Acc GBP in GB		8/3/12		604.8		6/30/21		0		0.9		0.32		IA Global		UK OEICs		Equity				MSCI World		John William Olsen, Michael Oliveros		7/1/14		12/19/67		0.9

		M&G Pan European Select I Acc GBP in GB		8/3/12		153.2		6/30/21		0		0.55		0.76		IA Europe Including UK		UK OEICs		Equity				MSCI Europe		John William Olsen, Michael Oliveros		7/1/14		1/31/95		0.55

		M&G Positive Impact A Acc in GB		11/20/18		183.2		6/30/21		0		1.1		0		IA Global		UK OEICs		Equity				MSCI All Country World  Index   		John William Olsen, Thembeka Stemela		11/20/18		11/20/18		1.1

		M&G Sustainable Multi Asset A Acc GBP in GB		2/20/19		21.8		6/30/21		0		1.05		1.12		IA Mixed Investment 20-60% Shares		UK OEICs		Mixed Asset				No Specified Index		Maria Municchi, Steven Andrew		2/20/19		1/3/19		1.05

		Man GLG High Yield Opportunities Professional C in GB		6/6/19		133.5		6/30/21		0		0.6		5.6		IA Sterling High Yield		UK OEICs		Fixed Interest				ICE BofA Global High Yield Index		Michael Scott		6/6/19		6/6/19		0.75

		MI Somerset Global Emerging Markets Screened A Inc GBP TR in GB		2/20/17		59.5		2/1/21				1		1.41		IA Global Emerging Markets		UK OEICs		Equity				MSCI Emerging  Markets		Edward Robertson		2/20/17		2/20/17		0.98

		Mirabaud Sustainable Global Focus D GBP in GB**		4/13/15		711.5		8/4/21		0		0.75				IA Global		Offshore FCA		Equity				MSCI AC World		Anu Narula		12/20/13		12/20/13		1.07

		Montanaro Better World Dist GBP TR in GB		4/10/18		639		5/31/21		0		0.85				IA Global		Offshore FCA		Equity				MSCI World SMID Cap Index		Charles Montanaro, Mark Rogers		4/10/18		4/10/18		0.96

		Montanaro European Income TR in GB		3/30/12		357.2		6/30/21		0		0.75		2.6		IA Europe Excluding UK		Offshore FCA		Equity				IA Europe (Excluding UK) Sector (Total Return)		George Cooke, Alex Magni		11/5/15		3/30/12		0.85

		Montanaro UK Income GBP TR in GB		11/30/15		790.7		6/30/21		0		0.75		3.4		IA UK All Companies		Offshore FCA		Equity				IA UK All Companies Sector (Total Return)		Charles Montanaro, Guido Dacie-Lombardo		12/18/12		12/29/06		0.84

		Morg Stnly Global Sustain I USD in GB		6/29/18		818.4		8/5/21		3		0.65				FO Equity - Ethical		Offshore FCA		Equity				MSCI World		Vladimir Demine, Alex Gabriele, Bruno Paulson, Dirk Hoffmann-Becking, Marcus Watson, Nathan Wong, N		6/29/18		7/2/18		0.84

		Ninety One Global Environment IX Acc GBP in GB**		6/5/20		664.5		8/5/21		5		0.75		0		IA Unclassified		Offshore FCA		Equity				MSCI All Country World Index		Graeme Baker, Deirdre Cooper		2/25/19		2/25/19		1.04

		Ninety One Global Environment R in GB		12/2/19		1537		8/5/21		0		1		0.29		IA Global		UK OEICs		Equity				MSCI All Country World  Index   		Graeme Baker, Deirdre Cooper		12/2/19		12/2/19		1.13

		Ninety One UK Sustainable Equity R Acc GBP in GB		12/14/18		108.2		8/5/21		0		1		0.31		IA UK All Companies		UK OEICs		Equity				FTSE All Share TR		Matt Evans		12/14/18		12/14/18		1.1

		Nordea 1 Flexible Fixed Income BP EUR in GB		5/2/13		2915.9		7/30/21		1		0.8				IA Global Mixed Bond		Offshore FCA		Fixed Interest				EURIBOR 1 month		Karsten Bierre		5/2/13		5/2/13		1.06

		Nordea 1 Global Climate and Environment BP EUR in GB		3/13/08		7862.6		7/30/21		5		1.5				IA Global		Offshore FCA		Equity				MSCI World		Thomas Sorensen, Henning Padberg		3/13/08		3/13/08		1.79

		Oyster Japan Opportunities C JPY in GB		3/31/05		2.5		7/30/21		3		1.5				IA Japan		Offshore FCA		Equity				Topix		JoÃ«l Le Saux		2/1/13		3/31/05		2.43

		Pictet Clean Energy I dy GBP TR in GB		9/10/09		3946.6		7/30/21		5		0.8				IA Global		Offshore FCA		Commodity/Energy				MSCI AC World		Xavier Chollet, Christian Roessing, Manuel Losa		4/1/11		5/14/07		1.11

		Pictet Global Environmental Opportunities I dy GBP TR in GB**		7/12/11		7397.5		7/30/21		5		0.8				IA Global		Offshore FCA		Equity				MSCI AC World		Luciano Diana, Gabriel Micheli, Yi DU		8/26/14		9/10/10		1.12

		Pictet Japanese Equity Opportunities I GBP in GB		1/25/12		1263.1		7/30/21		5		0.6				IA Japan		Offshore FCA		Equity				TOPIX		Adrian Hickey		10/1/06		1/25/12		0.91

		Pictet Nutrition I dy GBP TR in GB		9/10/09		1141.6		7/30/21		5		0.8				IA Specialist		Offshore FCA		Commodity/Energy				MSCI AC World		Gertjan Van Der Geer, Alice De Lamaze, Mayssa Al Midani, Alex Howson		5/29/09		5/28/09		1.12

		Pictet Quest Emerging Sustainable Equities I GBP in GB		4/26/12		40.9		7/30/21		5		0.8				IA Global Emerging Markets		Offshore FCA		Equity				MSCI EM		Laurent Nguyen		3/30/12		4/26/12		1.33

		Pictet Quest Europe Sustainable Equities I EUR in GB		9/30/02		901.1		7/30/21		5		0.5				IA Europe Including UK		Offshore FCA		Equity				MSCI EUROPE HEDGE TO USD		Laurent Nguyen		10/1/02		9/30/02		0.8

		Pictet SmartCity I dy GBP TR in GB		5/12/10		1541.4		7/30/21		5		0.6				IA Global		Offshore FCA		Equity				MSCI AC World		Ivo Weinoehrl, Andreas Kringlen, Benjamin Lerner		7/1/16		5/12/10		0.91

		Pictet Timber I dy GBP TR in GB		9/10/09		1160.6		7/30/21		5		0.8				IA Specialist		Offshore FCA		Commodity/Energy				MSCI AC World		Christoph Butz, Gabriel Micheli, Mikael Jafs		9/8/08		9/29/08		1.13

		Pictet Water I dy GBP TR in GB		9/10/09		7119.1		8/5/21		5		0.8				IA Global		Offshore FCA		Commodity/Energy				MSCI AC World		Cedric Lecamp, Louis Veilleux		9/1/18		1/19/00		1.1

		Premier Miton Ethical C Inc GBP TR in GB		7/7/86		242.8		7/30/21		0		0.75		0.61		IA UK All Companies		UK OEICs		Equity				FTSE4Good UK Index		Benji Dawes, Jon Hudson		7/1/19		8/2/93		0.9

		Quilter Cheviot Climate Assets B Acc in GB		6/20/11		215.7		6/30/21		0		1		2.48		IA Mixed Investment 40-85% Shares		UK OEICs		Mixed Asset				Bank of England		Claudia Quiroz, Caroline Langley		3/1/10		3/1/10		1.17

		Quilter Investors Ethical Equity R Acc GBP in GB**		2/18/13		135.6		7/31/21		5		0		0.27		IA Global		UK Authorised Unit Trust		Equity				FTSE World		Claudia Quiroz		12/1/15		9/23/05		0.9

		Rathbone Active Income and Growth Fund Inc GBP TR in GB		7/9/12		239.3		8/5/21		0		0.3		2.36		IA Unclassified		UK Authorised Unit Trust		Mixed Asset				CPI +3%		James Codrington		7/2/12		7/9/12		0.53

		Rathbone Core Investment Fund for Charities Fund Inc GBP TR in GB		10/3/16		143.7		8/5/21		0		0.3		1.9		IA Unclassified		UK Authorised Unit Trust		Mixed Asset						Andrew Pitt		10/3/16		10/3/16		0.52

		Rathbone Ethical Bond Fund I Acc GBP in GB		3/1/12		2546		8/5/21		0		0.63		3.1		IA Sterling Corporate Bond		UK Authorised Unit Trust		Fixed Interest				IA Sterling Corporate Bond Sector		Bryn Jones, Noelle Cazalis		11/1/04		5/14/02		0.65

		Rathbone Greenbank Global Sustainability I Acc GBP in GB		7/19/18		95.8		8/5/21		0		0.75		0.82		IA Global		UK OEICs		Equity				FTSE World		David Harrison		7/16/18		7/19/18		0.9

		Robeco SAM Global SDG Credits CH EUR TR in GB		5/15/18		1469.1		8/4/21		0		0.4				IA Global Corporate Bond		Offshore FCA		Fixed Interest				Bloomberg Barclays Global Aggregate Corporate		Victor Verberk, Reinout Schapers		4/1/19		5/15/18		0.61

		Royal London Cash Plus M Inc TR in GB**		12/13/12		6323.3		7/30/21		0				0.04		IA Unclassified		UK OEICs		Money Market				SONIA		Craig Inches, Tony Cole		6/22/11		6/20/11		0.25

		Royal London Emerging Markets ESG Leaders Equity Tracker Z Acc in GB**		3/5/18		3954.6		7/30/21		0				1.39		IA Global Emerging Markets		UK OEICs		Equity				MSCI Emerging Markets ESG Leaders Index		JoJo Chen, Mike Sprot		1/1/20		6/12/17		0.35

		Royal London Ethical Bond M Acc TR in GB		11/26/12		1593.9		7/30/21		0				2.31		IA Sterling Strategic Bond		UK OEICs		Fixed Interest				iBoxx Sterling Non Gilts All Maturities Index		Eric Holt		6/1/09		1/31/07		0.55

		Royal London Global Sustainable Equity M Acc in GB		2/25/20		150.8		7/30/21		0				0.12		IA Global		UK OEICs		Equity						Mike Fox, George Crowdy, Sebastien Beguelin		2/25/20		2/25/20		0.72

		Royal London Investment Grade Short Dated Credit Z TR in GB		12/7/15		1460.4		7/30/21		0				1.98		IA Sterling Corporate Bond		UK OEICs		Fixed Interest				ML 1-5 year Sterling Non-Gilt Index		Paola Binns		6/18/21		12/7/15		0.24

		Royal London Short Term Money Market Y Acc TR in GB		11/26/12		3124.9		7/30/21		0				0		IA Short Term Money Market		UK OEICs		Money Market				SONIA		Craig Inches, Tony Cole		12/31/15		7/22/99		0.1

		Royal London Sustainable Diversified Trust C Inc TR in GB		11/26/12		3294		7/30/21		0		0.75		0.93		IA Mixed Investment 20-60% Shares		UK Authorised Unit Trust		Mixed Asset				No Specified Index		Mike Fox, George Crowdy, Sebastien Beguelin		2/1/14		7/24/09		0.77

		Royal London Sustainable Leaders Trust C Acc TR in GB		12/4/12		2976.6		7/30/21		0		0.75		1.26		IA UK All Companies		UK Authorised Unit Trust		Equity				No Specified Index		Mike Fox, George Crowdy, Sebastien Beguelin		11/3/03		5/29/90		0.76

		Royal London Sustainable Managed Growth Trust C Acc in GB		12/4/12		1202.5		7/30/21		0		0.65		1.55		IA Mixed Investment 0-35% Shares		UK Authorised Unit Trust		Mixed Asset				No Specified Index		Shalin Shah		9/1/20		12/4/12		0.67

		Royal London Sustainable Managed Income Trust C Acc in GB		12/7/12		237.7		7/30/21		0		0.55		2.04		IA Sterling Corporate Bond		UK Authorised Unit Trust		Fixed Interest				IBOXX Â£ Non-Gilt All Maturities		Shalin Shah		9/1/20		12/7/12		0.59

		Royal London Sustainable World Trust C Acc TR in GB		11/26/12		2843.3		7/30/21		0		0.75		0.35		IA Mixed Investment 40-85% Shares		UK Authorised Unit Trust		Mixed Asset				No Specified Index		Mike Fox, George Crowdy, Sebastien Beguelin		9/21/09		9/21/09		0.77

		Royal London UK FTSE4Good Tracker Trust Acc in GB		9/29/03		124.5		7/30/21		0		1.5		2.05		IA UK All Companies		UK Authorised Unit Trust		Equity				FTSE4 Good UK		Nils Jungbacke, Mike Sprot		1/4/18		9/29/03		0.25

		RWC Sustainable Convertibles R GBP in GB		10/1/13		20.8		8/5/21		5		0.65				IA Specialist Bond		Offshore FCA		Fixed Interest				1 MONTH EURIBOR +4.5%		Davide Basile, Justin Craib-Cox		10/1/13		3/5/20		0.9

		S&W Smithfield Alternative Investment TR in GB		9/22/14		244		2/26/21		7		0.35		3.57		IA Unclassified		UK OEICs		Mixed Asset										9/22/14		1.38

		Sarasin Climate Active Endowment A Acc in GB		2/16/18		462		8/5/21		0		0.75		3.15		IA Unclassified		UK Authorised Unit Trust		Mixed Asset				Comparator Benchmark		Phil Collins, Henning Meyer		2/16/18		2/16/18		0.85

		Sarasin Endowments A Acc in GB		2/23/18		2263.3		8/5/21		0		0.75		3.17		IA Unclassified		UK Authorised Unit Trust		Mixed Asset				Comparator Benchmark		Phil Collins, Henning Meyer		2/23/18		9/28/93		0.86

		Sarasin Responsible Corporate Bond P Acc in GB		11/14/16		347.2		7/30/21		0		0.4		3.71		IA Sterling Corporate Bond		UK OEICs		Fixed Interest				Comparator Benchmark		Anthony Carter, Mark Van Moorsel		10/1/19		11/14/16		0.61

		Sarasin Responsible Global Equity P Acc in GB		10/15/12		351.8		7/30/21		0		0.75		1.33		IA Global		UK OEICs		Equity				Comparator Benchmark		Jeremy Thomas, Alex Bibani, Giles Money		12/6/16		6/1/11		0.97

		Sarasin IE Multi Asset Target Return P Acc in GB		10/15/12		88.3		8/5/21		0		0.75		1.61		IA Mixed Investment 20-60% Shares		Offshore FCA		Mixed Asset				Benchmark		Guy Monson, Megan Brennan		3/1/18		10/15/07		1.09

		Sarasin IE Sustainable Global Real Estate Equity P Acc in GB		10/15/12		87.4		8/5/21		0		0.75		2.14		IA Property Other		Offshore FCA		Property				Benchmark		Raymond Lahaut, Ben Elwes		1/1/19		12/6/04		1.01

		Schroder ISF Emerging Europe C Acc NAV EUR in GB		1/28/00		911.3		7/30/21		1		1		2.37		IA Specialist		Offshore FCA		Equity				MSCI Emerging Markets Europe 10/40		Rollo Roscow, Mohsin Memon		11/1/14		1/28/00		1.31

		Schroder ISF European Dividend Maximiser Z Acc NAV EUR in GB		10/2/13		293.7		7/30/21		0		1		4.15		IA Specialist		Offshore FCA		Equity				MSCI Europe		Structured Fund Management, Value Team		4/1/18		10/5/07		1.08

		Schroder ISF European Equity Yield Z Acc NAV EUR TR in GB		10/2/13		72.8		7/30/21		0		1		0.2		IA Europe Including UK		Offshore FCA		Equity				MSCI Europe		Andrew Lyddon, Andrew Evans		4/30/16		9/12/05		1.05

		Schroder ISF Global Dividend Maximiser Z Dis NAV GBP QF TR in GB		10/16/13		1144.5		7/30/21		0		1		3.23		IA Specialist		Offshore FCA		Equity				MSCI World Net TR		Structured Fund Management, Value Team		4/1/18		7/13/07		1.07

		Schroder ISF Global Emerging Market Opportunities C NAV USD in GB		1/19/07		1434.8		7/30/21		1		1		0.63		IA Specialist		Offshore FCA		Equity				MSCI Emerging  Markets		Nicolas Field, Tom Wilson		1/19/07		1/19/07		1.31

		Schroder ISF Global Equity Alpha Z Acc NAV EUR in GB		10/2/13		1874.6		7/30/21		0		1		0.87		IA Global		Offshore FCA		Equity				MSCI World Net TR		Alex Tedder, Frank Thormann		10/31/14		7/29/05		1.04

		Schroder ISF Global Equity Yield Z Acc NAV EUR in GB		10/16/13		306.8		7/30/21		0		1		3.26		IA Global		Offshore FCA		Equity				MSCI World Net TR		Nick Kirrage, Simon Adler, Liam Nunn		4/1/18		7/29/05		1.05

		Schroder ISF Latin American C Acc NAV USD TR in GB		1/17/00		193.4		7/30/21		1		1		1.89		IA Specialist		Offshore FCA		Equity				MSCI Emerging Markets Latin America 10/40 Index		Pablo Riveroll, Tom Wilson		7/5/10		7/15/98		1.33

		Schroder ISF QEP Global Emerging Markets Z Acc Nav GBP in GB		10/30/13		168.4		7/30/21		0		0.75		2.46		IA Global Emerging Markets		Offshore FCA		Equity				MSCI Emerging  Markets		QEP Investment Team		3/29/12		3/29/12		1.1

		Schroder Responsible Value UK Equity I in GB		3/27/06		17		8/5/21		0		0.75		2.23		IA UK All Companies		UK Authorised Unit Trust		Equity				MSCI World (Net Total Return) Index		Value Team		5/18/10		8/8/05		0.8

		Schroder Sustainable Multi-Factor Equity I Acc in GB		9/25/18		1437.9		8/5/21		0		0.2		1.56		IA Unclassified		UK Authorised Unit Trust		Equity				MSCI All Countries World (Net Total Return) Index		Systematic Investments Team		9/25/18		9/25/18		0.22

		SJP Sustainable & Responsible Equity L Acc in GB		11/19/18		928.5		6/30/21		5		1.37		0		IA Unclassified		UK Authorised Unit Trust		Equity				MSCI AC World		Kirsteen Morrison, David Winborne		11/19/18		11/19/18		1.61

		State Street ACS Multi-Factor Global ESG Index Equity U1 in GB		12/11/18		2293.6		7/30/21		0		0.2				IA Unclassified		UK Authorised Unit Trust		Equity				MSCI World Select 5-Factor ESG Low Carbon Target Index						12/11/18		0.2

		Stewart Investors Asia Pacific Sustainab. B GBP Acc in GB		12/19/05		579.5		7/30/21		0		0.85		0.46		IA Specialist		UK OEICs		Equity				MSCI AC Asia Pacific ex Japan		David Gait, Sashi Reddy		12/19/05		12/19/05		0.95

		Stewart Investors Asia Pcfic and Japan Sustblty B GBP Acc in GB**		2/6/01		484.3		7/30/21		0		0.85		1.23		IA Asia Pacific Including Japan		UK OEICs		Equity				MSCI AC Asia Pacific Net Index		Douglas Ledingham, David Gait		12/31/19		6/30/88		0.91

		Stewart Investors Global Emerging Markets Sustainability B GBP Acc in GB		4/8/09		508.4		7/30/21		0		0.85		0.71		IA Specialist		UK OEICs		Equity				MSCI Emerging  Markets		Jack Nelson, David Gait		5/31/17		4/8/09		0.94

		Stewart Investors Worldwide Sustainab. B Acc GBP in GB		11/1/12		857.8		8/5/21		0		0.6		0.04		IA Global		UK OEICs		Equity				MSCI AC World		Nick Edgerton, David Gait		7/31/16		11/1/12		0.67

		SUTL Cazenove Charity Non-UCITS Responsible Multi-Asset S Acc in GB		8/1/18		449.2		5/28/21		0		0.38		3.41		IA Unclassified		UK Authorised Unit Trust		Mixed Asset				UK Consumer Price Index plus 4%						8/1/18		0.62

		SVM All Europe SRI B in GB		10/31/06		20		7/30/21		0		0.75		0.3		IA Europe Including UK		UK OEICs		Equity				MSCI Europe		Hugh Cuthbert, Neil Veitch		10/31/06		10/31/06		1.23

		Templeton Global Bond W H1 MDis GBP TR in GB		5/31/12		4385.2		6/30/21		0		0.55				IA Global Government Bond		Offshore FCA		Fixed Interest				JP Morgan Global Government Bond index		Michael Hasenstab, Calvin Ho		6/1/02		9/3/07		0.91

		Threadneedle UK Social Bond ZNA GBP in GB		12/4/13		356.1		7/31/21		0		0.3		1.4		IA Sterling Corporate Bond		UK OEICs		Fixed Interest				ICE BofAML Sterling Non-Gilts 1-10 Yrs		Simon Bond		12/4/13		12/4/13		0.44

		Threadneedle UK Sustainable Equity ZNA GBP in GB		10/30/15		133.9		7/31/21		3		0.75		0.78		IA UK All Companies		UK OEICs		Equity				FTSE All Share		Sonal Sagar		11/1/18		10/30/15		0.92

		TIME Investments ARC TIME Social Long Income PAIF A Gr Acc in GB		5/18/17		129.1		6/30/21		0		1.02		4.36		IA UK Direct Property		UK OEICs		Property				RPI		Stephen Daniels, Roger Skeldon		5/18/17		5/18/17		1.45

		TM Rectory Sustainability Acc in GB		5/10/17		121.3		7/30/21		5		1				IA Unclassified		UK OEICs		Mixed Asset										5/10/17		1.06

		TM Fulcrum Diversified Core Absolute Return C Acc GBP in GB		11/27/14		215.9		8/5/21		5		0.75		0		IA Targeted Absolute Return		UK OEICs		Mixed Asset				No Specified Index		Fulcrum Investment Team		11/27/14		11/27/14		1.07

		TM Fulcrum Diversified Growth C GBP in GB**		5/19/11		32.7		7/30/21		5		0.75		0		IA Flexible Investment		UK OEICs		Mixed Asset				Composite balanced benchmark		Fulcrum Investment Team		7/7/06		7/7/06		1.6

		TM Fulcrum Diversified Liquid Alternatives C Acc GBP in GB		4/30/18		42.8		7/30/21		5		0.75		1.15		IA Specialist		UK OEICs		Mixed Asset				No Specified Index		Fulcrum Alternative Strategies Team		4/30/18		4/30/18		1.26

		Trium Sustainable Innovators Global Equity I GBP in GB		5/9/19		108.5		8/4/21		0		0.75				IA Global		Offshore FCA		Equity						Raphael Pitoun		5/9/19		5/9/19		1

		Troy Asset Management Ltd Trojan Ethical Income O Acc in GB		1/6/16		306.6		7/30/21		0		1		1.94		IA Unclassified		UK OEICs		Equity				FTSE All Share		Hugo Ure		1/6/16		1/6/16		1.02

		Troy Asset Management Ltd Trojan Ethical O Acc in GB		3/22/19		413.7		7/30/21		0		1		0.07		IA Flexible Investment		UK OEICs		Mixed Asset				UK Retail Prices Index		Charlotte Yonge		3/22/19		3/22/19		1.02

		Unicorn UK Ethical Income B Acc in GB		4/1/16		77.1		7/30/21		2.5		0.75		3.51		IA UK Equity Income		UK OEICs		Equity				FTSE All Share		Fraser Mackersie, Simon Moon		4/1/16		4/1/16		0.81

		Vanguard ESG Developed World All Cap Equity Index A Acc GBP in GB		6/9/20		207.4		6/30/21				0.2				IA Global		UK OEICs		Equity				FTSE Developed All Cap Choice Net Tax (UK UCIT) Index in GBP						6/9/20		0.2

		Vanguard ESG Developed World All Cap Equity Index Acc GBP in GB**		10/25/11		1926		7/30/21		0		0.2		1.49		IA Global		Offshore FCA		Equity				FTSE Developed All Cap Choice Index		Vanguard Equity Index Group		2/7/11		2/7/11		0.2

		Vanguard ESG Emerging Markets All Cap Equity Index Acc GBP in GB		6/9/20		146.5		7/30/21				0.25		1.86		IA Global Emerging Markets		Offshore FCA		Equity				FTSE Emerging All Cap Choice Index						6/9/20		0.26

		Vanguard SRI European Stock Institutional Acc GBP in GB**		10/25/11		326.8		7/30/21		0		0.14		2.27		IA Europe Including UK		Offshore FCA		Equity				FTSE Developed Europe Index		Vanguard Equity Index Group		6/29/10		6/29/10		0.14

		Virgin Climate Change in GB		1/18/08		91.8		3/31/21		0		1.3		0.25		IA Europe Including UK		UK Authorised Unit Trust		Equity				MSCI Europe		Jason Mitchell		6/1/10		1/18/08		1.3

		Vontobel Clean Technology N in GB		8/4/17		1313.2		7/30/21		5		0.83				IA Specialist		Offshore FCA		Equity				MSCI World		Pascal Dudle, Stephan Eugster		10/1/12		11/17/08		0.96

		Vontobel Asset Management S.A. mtx Sustainable Asian Leaders (ex Japan) AN USD TR in GB**		10/9/17		1163.1		7/30/21		5		0.83				IA Asia Pacific Excluding Japan		Offshore FCA		Equity				MSCI AC Asia ex Japan		Thomas Schaffner, Roger Merz		2/27/13		10/9/17		1.2

		Vontobel Asset Management S.A. mtx Sustainable Emerging Markets Leaders N USD in GB**		6/16/17		6249		7/30/21		5		0.83				IA Global Emerging Markets		Offshore FCA		Equity				MSCI Emerging Markets		Thomas Schaffner, Roger Merz		2/27/13		6/16/17		1.21

		VT Cantab Sustainable Global Equity C Acc in GB		12/17/19		8.8		7/30/21		0		0.5				IA Global		UK OEICs		Equity				Thomson Reuters Global Index						12/17/19		1

		VT Gravis Clean Energy Income C Acc GBP in GB		12/18/17		350.7		7/30/21		0		0.8		3.3		IA Global		UK OEICs		Commodity/Energy				No Specified Index		Valu-Trac Investment Management Limited		12/18/17		12/18/17		0.81

		Wellington Global Impact Bond N Unhedged USD in GB		4/30/19		168.2		8/5/21		0		0.3				IA Global Mixed Bond		Offshore FCA		Fixed Interest				Bloomberg Barclays Global Aggregate Index GBP Hedged		Campe Goodman		4/30/19		4/30/19		0.5

		Wellington Global Impact N Unhedged Acc GBP in GB		3/7/19		971		8/5/21		0		0.65				IA Global		Offshore FCA		Equity				MSCI All Country World Index		Tara Stilwell		9/27/19		12/8/16		0.94

		Wellington Global Stewards N Unhedged Acc GBP in GB		2/12/20		4		8/5/21		0		0.4				IA Global		Offshore FCA		Equity				MSCI All Countries World Index		Mark Mandel, Yolanda Courtines		1/31/19		1/31/19		0.65
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Total IA Sectors Data

		Name		Launch Date		Fund Size(m)		Fund Size Date		Initial Charge		Annual Charge		Yield		Sector		Fund Type		Asset Class		TER		Fund Benchmark		Fund Manager		Fund Manager Since		Start of data		OCF

		AB Euro High Yield Portfolio in GB		3/15/10		295.3		7/30/21		1.5		0.65				IA EUR High Yield Bond		Offshore FCA		Fixed Interest				Bloomberg Barclays Euro High Yield 2% Issuer Constrained Index		Gershon Distenfeld, Jorgen Kjaersgaard, Will Smith		3/15/10		3/15/10		0.9

		AB Sustainable Global Thematic Credit Portfolio in GB		5/15/19		37.1		8/5/21		1.5		0.45				IA Global Corporate Bond		Offshore FCA		Fixed Interest				Bloomberg Barclays Global Aggregate Corporate Index - Hedged		Gershon Distenfeld, Eamonn Buckley, Shawn Keegan		5/15/19		5/15/19		0.63

		Aberdeen Standard SICAV I Select Euro High Yield Bond TR in GB		12/3/12		702.2		7/30/21		0		0.7		4.65		IA EUR High Yield Bond		Offshore FCA		Fixed Interest				ICE BofA Euro High Yield Constrained Index		Ben Pakenham		5/15/12		10/12/06		0.89

		Abrdn Std SCV II Euro Corporate Bond in GB**		9/25/03		2350.9		6/30/21		5		0.5		0		IA EUR Corporate Bond		Offshore FCA		Fixed Interest				Markit iBoxx Euro Corporates		Craig MacDonald, Felix Freund		4/1/12		6/24/04		0.56

		Abrdn Std SCV II Global Corporate Bond in GB		6/16/11		2007.7		7/30/21		5		0.5				IA Global Corporate Bond		Offshore FCA		Fixed Interest				Bloomberg Barclays Global Aggregate Corporate Bond Index (hedged to USD)		Global IG and Aggregate Team		6/16/11		6/16/11		0.56

		Allianz Emerging Markets Sovereign Bond in GB		2/15/17		190.5		7/30/21		0		0.78				IA Global EM Bonds - Hard Currency		Offshore FCA		Fixed Interest				JP Morgan EMBI Global Diversified  index		Richard House		10/1/18		2/15/17		0.79

		Allianz Emerging Markets SRI Bond TR in GB		5/15/19		86.2		7/30/21		5		1.45				IA Global EM Bonds - Hard Currency		Offshore FCA		Fixed Interest				JP MORGAN J-ESG EMBI GLOBAL DIVERSIFIED		Richard House		5/15/19		5/15/19		1.62

		Allianz Emerging Markets SRI Corporate Bond TR in GB**		6/18/21		87.5		7/30/21				0.88				IA Global EM Bonds - Hard Currency		Offshore FCA		Fixed Interest				JP MORGAN ESG_FC_CEMBI_BROAD		Richard House, David Newman		5/15/19		5/15/19		0.93

		Amundi Index Barclays Euro Corp BBB 1-5 in GB		1/3/17		425.9		6/30/21		3		0.2				IA EUR Corporate Bond		Exchange Traded Funds		Fixed Interest				BLOOMBERG BARCLAYS EURO CORPORATE BBB 1-5 YEAR						1/3/17		0.2

		Amundi Index EURO AGG SRI in GB		7/7/20		138.6		6/30/21		3		0.16				IA EUR Mixed Bond		Exchange Traded Funds		Fixed Interest				Bloomberg Barclays MSCI Euro Aggregate Sustainable SRI Sector Neutral						7/7/20		0.16

		Amundi Index Euro Corporate SRI in GB		11/11/16		1694.4		6/30/21		3		0.14				IA EUR Corporate Bond		Exchange Traded Funds		Fixed Interest				Bloomberg Barclays MSCI Euro Corporate ESG Sustainability SRI						11/11/16		0.14

		Amundi Index Euro Corporate SRI 0-3 Y in GB		9/3/19		825		6/30/21		3		0.12				IA EUR Corporate Bond		Exchange Traded Funds		Fixed Interest				Bloomberg Barclays MSCI Euro Corporate ESG BBB+ Sustainability SRI 0-3 Year						9/3/19		0.12

		Amundi Index JP Morgan EMU Govies IG in GB		11/11/16		1291.6		6/30/21		3		0.14				IA EUR Government Bond		Exchange Traded Funds		Fixed Interest				JPM EMU GBI INVESTMENT GRADE						11/11/16		0.14

		Amundi Prime Euro Corporates TR in GB		2/5/19		1114.7		6/30/21		3		0.05				IA EUR Corporate Bond		Exchange Traded Funds		Fixed Interest				Solactive Euro IG Corporate						2/5/19		0.05

		Amundi Prime Euro Govies TR in GB		2/5/19		967.1		6/30/21		3		0.05				IA EUR Government Bond		Exchange Traded Funds		Fixed Interest				Solactive Eurozone Government Bond						2/5/19		0.05

		AQR Systematic Fixed Income Emerging Market Hard Currency Debt UCITS in GB		6/1/19		56.3		3/31/21		0		0.5				IA Global EM Bonds - Hard Currency		Offshore FCA		Hedge										9/26/19		0.56

		AQR Systematic Fixed Income Global Investment Grade Corporate UCITS in GB		6/1/19		41		3/31/21		0		0.3				IA Global Corporate Bond		Offshore FCA		Fixed Interest										8/9/19		0.37

		ASI Emerging Markets Bond in GB		10/1/12		42		7/30/21		0		0.75		4.6		IA Global EM Bonds - Blended		UK OEICs		Fixed Interest				JP Morgan EMBI Global Diversified Index		Global Emerging Market Debt Team		9/1/18		3/9/11		0.91

		ASI Emerging Markets Local Currency Bond Tracker in GB		3/19/19		861		7/30/21		0		0.15		4.32		IA Global EM Bonds - Local Currency		UK OEICs		Fixed Interest				JP Morgan GBI EM Global Diversified		Quantitative Investments		3/19/19		3/19/19		0.22

		ASI Global Corporate Bond Tracker in GB		8/29/17		6209.3		7/30/21		0		0.15		1.9		IA Global Corporate Bond		UK OEICs		Fixed Interest				Bloomberg Barclays Global Aggregate Corporate Index (GBP hedged)		Quantitative Investment		8/29/17		8/29/17		0.18

		ASI Short Dated Global Corporate Bond Tracker in GB		3/6/19		53.5		7/30/21		0		0.1		0.86		IA Global Corporate Bond		UK OEICs		Fixed Interest				Bloomberg Barclays Global Aggregate Corporate (1-5 Year) (Hedged to GBP)		Quantitative Investments		3/6/19		3/6/19		0.13

		Aviva Investors Emerging Markets Local Currency Bond in GB**		8/29/18		1188.4		7/30/21		0		0.6				IA Global EM Bonds - Local Currency		Offshore FCA		Fixed Interest				JPM GBI-EM Global Diversified Index		Liam Spillane, Stuart Ritson		8/19/13		11/24/06		0.73

		AXA World Funds Emerging Markets Short Duration Bonds in GB		9/5/12		624.2		7/30/21		2		0.6				IA Global EM Bonds - Hard Currency		Offshore FCA		Fixed Interest				No Specified Index		Sailesh Lad, Volodchenko Mikhail		2/1/16		9/5/12		0.85

		AXA World Funds Euro Credit Short Duration in GB**		11/11/09		2765.1		7/30/21		2		0.35				IA EUR Mixed Bond		Offshore FCA		Fixed Interest				ICE BofAML Euro Corporate 1-3 Yrs index		Boutaina Deixonne, Thomas Coudert, Anne Velot		8/29/04		11/11/09		0.58

		AXA World Funds European High Yield Bonds in GB**		10/29/12		46.3		6/30/21		2		0.6				IA EUR High Yield Bond		Offshore FCA		Fixed Interest				ICE BofAML European Currency High Yield BB-B Rated Constrained Hedged EUR		James Gledhill, Yves Berger		10/3/12		5/9/17		0.86

		AXA World Funds Global Buy and Maintain Credit in GB		1/15/13		351.2		7/30/21		0		0.15				IA Global Corporate Bond		Offshore FCA		Fixed Interest				BofA Merrill Lynch Global Corporate Hedged USD		Matthieu-Emmanuel Levilion, Benoit Guerineau		5/12/20		1/14/13		0.22

		AXA World Funds Global Credit Bonds in GB		3/23/11		34		8/5/21		0		0.45				IA Global Corporate Bond		Offshore FCA		Fixed Interest				BofA Merrill Lynch Global Large Cap Hedged USD		Nicolas Trindade, Nick Hayes		3/23/11		3/23/11		0.63

		Baillie Gifford Emerging Markets Bond TR in GB		7/22/08		303.5		8/5/21		0		0		6		IA Global EM Bonds - Local Currency		UK OEICs		Fixed Interest				JPM GBI EM Global Diversified Composite		Sally Greig, Yannis Lykouris		6/25/08		7/22/08		0.52

		Barclays Globalaccess Emerging Market Local Currency Debt TR in GB				287.2		7/30/21		0		0.75		4.46		IA Global EM Bonds - Local Currency		Offshore FCA		Fixed Interest				JPMorgan GBI-EM Global Diversified (USD unhedged)						11/14/12		0.93

		Barclays GlobalAccess Emerging Markets Debt TR in GB		1/20/10		220		7/30/21		0		0.7		4.62		IA Global EM Bonds - Hard Currency		Offshore FCA		Fixed Interest				JP Morgan EMBI Global Diversified Index		Ian Aylward, Sabina Raza		12/1/16		1/20/10		0.88

		Baring Emerging Market Debt Blended Total Return in GB		10/20/16		824.2		5/31/21		0		0.6				IA Global EM Bonds - Blended		Offshore FCA		Fixed Interest						Cem Karacadag, Dr.. Ricardo AdroguÃ©, Natalia Krol		5/9/16		10/20/16		0.75

		Baring Emerging Markets Corporate Bond in GB**		6/13/18		57.5		5/31/21		0		0.55				IA Global EM Bonds - Hard Currency		Offshore FCA		Fixed Interest				JP Morgan CEMBI Broad Diversified		Omotunde Lawal		3/1/18		6/13/18		0.75

		Baring Emerging Markets Debt Short Duration in GB**		3/14/16		155.8		6/30/21		0		0.8				IA Global EM Bonds - Hard Currency		Offshore FCA		Fixed Interest				3-Month LIBOR + 200 bps		Omotunde Lawal		3/1/18		3/14/16		0.95

		Baring Emerging Markets Local Debt in GB**		5/29/18		2402.1		5/31/21		0		0.6				IA Global EM Bonds - Local Currency		Offshore FCA		Fixed Interest				J.P. Morgan GBI-EM Global Diversified Index		Cem Karacadag, Dr.. Ricardo AdroguÃ©		4/16/14		4/16/14		0.77

		Baring European High Yield Bond in GB		7/17/19		411.2		4/30/21		0		0.6				IA EUR High Yield Bond		Offshore FCA		Fixed Interest				BofA Merrill Lynch European Currency Non-Financial High Yield 3%Constrained		Craig Abouchar		5/9/16		7/17/19		0.73

		Barings Emerging Markets Sovereign Debt in GB**		5/26/20		1282.7		5/31/21		0		0.6				IA Global EM Bonds - Hard Currency		Offshore FCA		Fixed Interest				J.P. Morgan EMBI Global Diversified Index		Cem Karacadag, Dr.. Ricardo AdroguÃ©		9/10/15		9/10/15		0.96

		Barings Global Investment Grade Strategies in GB		11/12/19		74.4		5/31/21		5		1.1				IA Global Corporate Bond		Offshore FCA		Fixed Interest				No Specified Index						11/12/19		1.21

		BNY Mellon Emerging Markets Corporate Debt in GB		3/2/12		309.8		6/30/21		0		0.65				IA Global EM Bonds - Hard Currency		Offshore FCA		Fixed Interest				JP Morgan Corporate Emerging Market Bond Index Broad Diversified (CEMBI - BD)		Rodica Glavan		3/13/19		1/31/12		0.78

		BNY Mellon Emerging Markets Debt Local Currency in GB		12/7/12		91.3		7/30/21		0		0.65		0		IA Global EM Bonds - Local Currency		Offshore FCA		Fixed Interest				JP Morgan GBI-EM Global Diversified		Dedicated Team		4/28/06		5/15/06		0.85

		Candriam Bonds Emerging Debt Local Currencies in GB		6/21/11		238.3		5/31/21		2.5		1				IA Global EM Bonds - Local Currency		Offshore FCA		Fixed Interest				No Specified Index		Diliana Deltcheva, Julien Fabre, Magda Branet		5/29/15		6/21/11		1.29

		Candriam Bonds Emerging Markets in GB**		3/28/03		785.3		8/4/21		0		1.6				IA Global EM Bonds - Hard Currency		Offshore FCA		Fixed Interest				JP Morgan EMBI Global Diversified Index		Clijsters Helena, Diliana Deltcheva		3/4/98		3/28/03		1.86

		Candriam Bonds Euro High Yield in GB		5/31/89		2777.5		7/30/21		2.5		1				IA EUR High Yield Bond		Offshore FCA		Fixed Interest				ICE BOFA BB-B EURO NON-FINANCIAL HIGH YIELD CONSTRAINED INDEX		Philippe NOYARD, Patrick ZEENNI, Julien Nicolas		3/26/99		7/11/00		1.29

		Capital Group Emerging Markets Debt Fund (LUX) in GB		7/24/07		1053.8		8/5/21		5.25		0.75				IA Global EM Bonds - Blended		Offshore FCA		Fixed Interest				50%Â JPM EMBI Global DiversifiedÂ / 50%Â JPM GBI-EM Global Diversified Total Return		Robert Neithart, Kirstie Spence, Luis Freitas de Oliveira		5/1/08		7/24/07		0.9

		Capital Group Emerging Markets Local Currency Debt Fund (LUX) in GB		8/10/10		685.8		8/5/21		5.25		0.75				IA Global EM Bonds - Local Currency		Offshore FCA		Fixed Interest				JPM GBI-EM Global Diversified		Robert Neithart, Kirstie Spence, Luis Freitas de Oliveira		9/1/10		8/10/10		0.9

		Capital Group Euro Bond Fund (LUX) in GB		10/31/03		932.4		8/5/21		5.25		0.5				IA EUR Mixed Bond		Offshore FCA		Fixed Interest				Bloomberg Barclays Euro Aggregate Bond Total Return		Thomas Hogh, Philip Chitty, Damir Bettini		10/31/03		10/31/03		0.6

		Capital Group Euro Corporate Bond Fund (LUX) in GB		9/16/10		57.4		8/5/21		5.25		0.5				IA EUR Corporate Bond		Offshore FCA		Fixed Interest				Bloomberg Barclays Euro Aggregate Corporate Total Return Index		Damir Bettini		10/15/19		9/16/10		0.6

		Capital Group Global Corporate Bond Fund (LUX) in GB		2/13/18		235		8/5/21		5.25		0.5				IA Global Corporate Bond		Offshore FCA		Fixed Interest				Bloomberg Barclays Global Aggregate Corporate Total Return Hedged to USD		Damir Bettini		10/1/20		2/13/18		0.6

		Colchester Local Markets Bond in GB**		6/19/19		2288.5		8/4/21		0		0.85				IA Global EM Bonds - Local Currency		Offshore FCA		Fixed Interest										3/15/13		0.85

		Colchester Local Markets Real Return Bond in GB		12/9/11		2.2		5/31/21		0		0.01				IA Global EM Bonds - Local Currency		Offshore FCA		Fixed Interest										12/9/11		0.75

		Eurizon SLJ Local Emerging Markets Debt in GB										0.5				IA Global EM Bonds - Local Currency		UK OEICs		Fixed Interest										2/22/21		0.2

		EV Int (Ire) EM Local Income TR in GB		2/1/18		368.5		8/5/21		0		0.65				IA Global EM Bonds - Local Currency		Offshore FCA		Fixed Interest				JPMorgan Government Bond Index: Emerging Market (JPM GBI-EM) Global Diversified		Michael A Cirami, Danat Abdrakhmanov, Eric Stein, John R Baur		2/1/18		8/24/12		0.8

		EV Int (Ire) Emerging Markets Debt Opportunities TR in GB		10/14/19		130.7		7/30/21		0		0.65				IA Global EM Bonds - Blended		Offshore FCA		Fixed Interest				J.P. Morgan EMB (JEMB) Hard Currency/Local currency 50-50		Michael A Cirami, Akbar Causer, Eric Stein, John R Baur		9/25/19		2/4/13		0.8

		Fidelity Emerging Market Debt in GB		2/27/06		1915		6/30/21		0		0.65		4.67		IA Global EM Bonds - Hard Currency		Offshore FCA		Fixed Interest				JP Morgan Emerging Markets Bond Index Global Diversified		Eric Wong, Marton Huebler, Paul Greer		11/5/12		2/27/06		0.9

		First Sentier Emerging Markets Bond in GB		12/28/12		27.2		7/30/21		0		0.6		4.17		IA Global EM Bonds - Hard Currency		UK OEICs		Fixed Interest				JP Morgan EMBI Global Diversified Index		Joanna Woods, Bilal Khan		3/1/19		10/25/11		0.93

		Franklin Liberty Euro Green Bond UCITS ETF in GB		4/29/19		103.9		7/30/21		0		0.3				IA EUR Mixed Bond		Exchange Traded Funds		Fixed Interest				Bloomberg Barclays MSCI Euro Green Bond Index						4/29/19		0.3

		GAM Multibond Emerging Bond in GB		10/20/97		66.3		8/4/21		3		1.3		0		IA Global EM Bonds - Hard Currency		Offshore FCA		Fixed Interest				JPM EMBI Global Diversified All Maturities		Paul McNamara, Richard Briggs		3/8/19		10/20/97		1.65

		GAM Multibond Emerging Markets Opportunities Bond in GB**		12/22/17		20.7		8/4/21		3		0.6				IA Global EM Bonds - Blended		Offshore FCA		Fixed Interest				Cust. Benchmark for GAM EM Opportunities Bd-USD		Paul McNamara, Richard Briggs		3/8/19		12/22/17		0.94

		GAM Multibond Local Emerging Bond in GB		12/13/13		2169		8/4/21		3		0.75				IA Global EM Bonds - Local Currency		Offshore FCA		Fixed Interest				JPM GBI-EM Global Diversified Composite HGBP		Paul McNamara		4/28/00		9/29/09		1.31

		GS Emerging Markets Corporate Bond Portfolio TR in GB		12/5/12		3290		8/5/21		5.5		0.7				IA Global EM Bonds - Hard Currency		Offshore FCA		Fixed Interest				JPM CEMBI Broad Diversified		Angus Bell		10/31/16		12/5/12		0.87

		GS Emerging Markets Debt Blend Portfolio TR in GB		5/8/13		496.6		8/5/21		5.5		0.7				IA Global EM Bonds - Blended		Offshore FCA		Fixed Interest						Angus Bell		10/31/16		5/8/13		0.89

		GS Emerging Markets Debt Local Portfolio TR in GB		12/10/12		1221.8		8/5/21		5.5		0.7				IA Global EM Bonds - Local Currency		Offshore FCA		Fixed Interest				JPM GBI EM Global Diversified Index		Angus Bell		10/31/16		6/29/07		0.88

		GS Emerging Markets Debt Portfolio TR in GB		12/5/12		3742.4		8/5/21		5.5		0.75				IA Global EM Bonds - Hard Currency		Offshore FCA		Fixed Interest				JP Morgan EMBI Global Diversified Index		Angus Bell		10/31/16		12/5/12		0.87

		HSBC GIF Global Emerging Markets Local Debt in GB**		11/30/12		1147.4		8/5/21		3.1		0.63				IA Global EM Bonds - Local Currency		Offshore FCA		Fixed Interest						Billy Lang		7/30/07		2/25/08		0.97

		Invesco Emerging Markets Bond TR in GB		10/8/18		94		8/5/21		5		1		5.87		IA Global EM Bonds - Hard Currency		Offshore FCA		Fixed Interest				JP Morgan EMBI Global Diversified		Michael Hyman, Jason Trujillo		10/8/18		3/5/99		1.27

		Invesco Emerging Markets Local Debt in GB		9/18/19		749		7/30/21		5		0.6		5.78		IA Global EM Bonds - Local Currency		Offshore FCA		Fixed Interest				GBI-EM Global Diversified Composite		Hemant Baijal, Wim Vandenhoeck		8/26/19		9/18/19		0.73

		Invesco Global Emerging Markets Bond (UK) TR in GB		2/27/17		27.7		6/30/21		0		0.7		5.38		IA Global EM Bonds - Blended		UK OEICs		Fixed Interest				IA Global Emerging Markets		Stuart Edwards, Asad Bhatti		2/27/17		2/27/17		0.7

		Invesco Global Investment Grade Corporate Bond TR in GB**		5/20/15		1634.2		7/30/21		5		0.38		2.98		IA Global Corporate Bond		Offshore FCA		Fixed Interest				Bloomberg Barclays Global Aggregate Corporate Bond Index (hedged to USD)		Luke Greenwood, Lyndon Man		8/31/13		5/20/15		0.54

		iShares â‚¬ Corp Bond ESG UCITS ETF TR in GB		6/28/18		2028		7/30/21		0		0.15				IA EUR Corporate Bond		Exchange Traded Funds		Fixed Interest				Bloomberg Barclays MSCI Euro Corporate Sustainable SRI Index						6/28/18		0.15

		iShares â‚¬ Corporate Bond 0-3yr ESG UCITS ETF TR in GB		1/7/16		1780.9		7/30/21		0		0.15				IA EUR Corporate Bond		Exchange Traded Funds		Fixed Interest				Bloomberg Barclays MSCI Euro Corporate 0-3 Sustainable SRI Index						1/7/16		0.15

		iShares â‚¬ High Yield Corp Bond ESG UCITS ETF TR in GB				950.3		7/30/21		0		0.5				IA EUR High Yield Bond		Exchange Traded Funds		Fixed Interest				Bloomberg Barclays MSCI Euro Corporate High Yield Sustainable BB+ SRI Bond Index						11/22/19		0.5

		iShares â‚¬ High Yield Corp Bond UCITS ETF TR in GB		9/3/10		4802.5		7/30/21		0		0.5				IA EUR High Yield Bond		Exchange Traded Funds		Fixed Interest				Markit iBoxx Euro Liquid High Yield Index		BlackRock Asset Management Ireland Ltd		9/3/10		9/3/10		0.5

		iShares Core â‚¬ Corp Bond UCITS ETF TR in GB		3/6/09		9337.6		8/5/21		0		0.2				IA EUR Corporate Bond		Exchange Traded Funds		Fixed Interest				Bloomberg Barclays Euro Corporate Bond Index		BlackRock Asset Management Ireland Ltd		12/1/09		3/6/09		0.2

		iShares Core Euro Government Bond UCITS ETF TR in GB		4/17/09		3439.6		8/5/21		0		0.09				IA EUR Government Bond		Exchange Traded Funds		Fixed Interest				Bloomberg Barclays Euro Treasury Bond Index		BlackRock Asset Management Ireland Ltd		12/1/09		4/17/09		0.09

		iShares Euro Aggregate Bond UCITS ETF TR in GB		3/6/09		1689		8/5/21		0		0.25				IA EUR Mixed Bond		Exchange Traded Funds		Fixed Interest				Bloomberg Barclays Euro Aggregate Bond Index		BlackRock Asset Management Ireland Ltd		12/1/09		3/6/09		0.25

		iShares Euro Corporate Bond 1-5yr UCITS ETF TR in GB		9/25/09		3440.6		8/5/21		0		0.2				IA EUR Corporate Bond		Exchange Traded Funds		Fixed Interest				Bloomberg Barclays Euro Corporate 1-5 Year Bond Index		BlackRock Asset Management Ireland Ltd		12/1/09		9/25/09		0.2

		iShares Euro Corporate Bond BBB-BB UCITS ETF TR in GB		2/2/15		681.8		8/5/21		0		0.25				IA EUR Corporate Bond		Exchange Traded Funds		Fixed Interest				Markit iBoxx EUR Corporates BBB-BB (5% Issuer Cap) Index		BlackRock Asset Management Ireland Ltd		2/2/15		2/2/15		0.25

		iShares Euro Corporate Bond ex-Financials 1-5yr UCITS ETF TR in GB		9/25/09		1308.9		8/5/21		0		0.2				IA EUR Corporate Bond		Exchange Traded Funds		Fixed Interest				Bloomberg Barclays Euro Corporate ex Financials 1-5 Year Bond Index		BlackRock Asset Management Ireland Ltd		12/1/09		9/25/09		0.2

		iShares Euro Corporate Bond ex-Financials UCITS ETF TR in GB		9/25/09		1368.6		8/5/21		0		0.2				IA EUR Corporate Bond		Exchange Traded Funds		Fixed Interest				Bloomberg Barclays Euro Corporate ex-Financials Bond Index		BlackRock Asset Management Ireland Ltd		12/1/09		9/25/09		0.2

		iShares Euro Corporate Bond Financials UCITS TR in GB		5/7/13		278.7		8/5/21		0		0.2		0		IA EUR Corporate Bond		Exchange Traded Funds		Fixed Interest				Bloomberg Barclays Euro-Aggregate: Financials Index		BlackRock Asset Management Ireland Ltd		5/7/13		5/7/13		0.2

		iShares Euro Corporate Bond Large Cap UCITS ETF TR in GB		3/17/03		2353.3		7/30/21		0		0.2				IA EUR Corporate Bond		Exchange Traded Funds		Fixed Interest				Markit iBoxx EUR Liquid Corporates Large Cap Index		BlackRock Asset Management Ireland Ltd		12/1/09		3/17/03		0.2

		iShares Euro Covered Bond UCITS ETF TR in GB		8/1/08		894.7		8/5/21		0		0.2				IA EUR Corporate Bond		Exchange Traded Funds		Fixed Interest				Markit iBoxx â‚¬ Covered Index		BlackRock Asset Management Ireland Ltd		12/1/09		8/1/08		0.2

		iShares Euro Floating Rate Bond UCITS ETF TR in GB		6/28/18		48.3		7/30/21		0		0.1				IA EUR Corporate Bond		Exchange Traded Funds		Fixed Interest				Bloomberg Barclays EUR FRN Corporate 2% Issuer Cap Bond Index						6/28/18		0.1

		iShares Euro Government Bond 10-15yr UCITS ETF TR in GB		4/17/09		48.7		8/5/21		0		0.2				IA EUR Government Bond		Exchange Traded Funds		Fixed Interest				Bloomberg Barclays Euro Government Bond 10-15 yr Term Index		BlackRock Asset Management Ireland Ltd		12/1/09		4/17/09		0.2

		iShares Euro Government Bond 1-3 UCITS ETF in GB		6/2/09		449.3		7/29/21		0		0.2		0		IA EUR Government Bond		Exchange Traded Funds		Fixed Interest				Bloomberg Barclays Euro Government Bond 1-3 Year Term Index		Quantitative Strategies Group		10/1/09		6/2/09		0.2

		iShares Euro Government Bond 1-3yr UCITS ETF TR in GB		6/5/06		1197.6		8/5/21		0		0.2				IA EUR Government Bond		Exchange Traded Funds		Fixed Interest				Bloomberg Barclays Euro Government Bond 1-3 Year Term Index		BlackRock Asset Management Ireland Ltd		12/1/09		6/5/06		0.2

		iShares Euro Government Bond 15-30yr UCITS ETF TR in GB		12/8/06		216.8		8/5/21		0		0.2				IA EUR Government Bond		Exchange Traded Funds		Fixed Interest				Bloomberg Barclays Euro Government Bond 30 Year Term Index		BlackRock Asset Management Ireland Ltd		12/1/09		12/8/06		0.2

		iShares Euro Government Bond 20yr Target Duration UCITS ETF TR in GB		1/20/15		195.5		8/5/21		0		0.15				IA EUR Government Bond		Exchange Traded Funds		Fixed Interest				Markit iBoxx EUR Eurozone 20yr Target Duration Index		BlackRock Asset Management Ireland Ltd		1/20/15		1/20/15		0.15

		iShares Euro Government Bond 3-5yr UCITS ETF TR in GB		12/8/06		1422.3		8/5/21		0		0.2				IA EUR Government Bond		Exchange Traded Funds		Fixed Interest				bloomberg Barclays Euro Government Bond 5 Year Term Index		BlackRock Asset Management Ireland Ltd		12/1/09		12/8/06		0.2

		iShares Euro Government Bond 3-7 UCITS ETF in GB		6/2/09		344		7/29/21		0		0.2		0		IA EUR Government Bond		Exchange Traded Funds		Fixed Interest				Bloomberg Barclays Euro Government Bond 3-7 Year Term Index		BlackRock Advisors (UK) Limited		7/1/13		6/2/09		0.2

		iShares Euro Government Bond 5-7yr UCITS ETF TR in GB		4/17/09		261.6		8/5/21		0		0.2				IA EUR Government Bond		Exchange Traded Funds		Fixed Interest				Bloomberg Barclays Euro Government Bond 5-7yr Term Index		BlackRock Asset Management Ireland Ltd		12/1/09		4/17/09		0.2

		iShares Euro Government Bond 7-10 UCITS ETF in GB		6/2/09		98.8		7/29/21		0		0.2		0		IA EUR Government Bond		Exchange Traded Funds		Fixed Interest				Bloomberg Barclays Euro Government Bond 10 Year Term Index		BlackRock Fund Management Company, BlackRock Advisors (UK) Limited		7/1/13		6/2/09		0.2

		iShares Euro Government Bond 7-10yr UCITS ETF TR in GB		12/8/06		455.2		8/5/21		0		0.2				IA EUR Government Bond		Exchange Traded Funds		Fixed Interest				Bloomberg Barclays Euro Government Bond 10 Year Term Index		BlackRock Asset Management Ireland Ltd		12/1/09		12/8/06		0.2

		iShares Euro Inflation Linked Government Bond UCITS ETF in GB		11/18/05		1539.3		8/5/21		0		0.25				IA EUR Government Bond		Exchange Traded Funds		Fixed Interest				Bloomberg Barclays Euro Government Inflation Linked Bond Index		BlackRock Asset Management Ireland Ltd		12/1/09		11/18/05		0.25

		iShares Global Corp Bond UCITS ETF TR in GB		9/24/12		2367.3		8/5/21		0		0.2		0		IA Global Corporate Bond		Exchange Traded Funds		Fixed Interest				Bloomberg Barclays Global Aggregate Corporate Bond Index		BlackRock Asset Management Ireland Ltd		9/24/12		9/24/12		0.2

		iShares J.P. Morgan $ EM Bond UCITS ETF TR in GB		2/15/08		7765.2		7/30/21		0		0.45		0.05		IA Global EM Bonds - Hard Currency		Exchange Traded Funds		Fixed Interest				JP Morgan EMBI Global Core Index		BlackRock Asset Management Ireland Ltd		12/1/09		2/15/08		0.45

		iShares J.P. Morgan ESG $ EM Bond UCITS ETF TR in GB		9/26/18		1366.1		7/30/21		0		0.45				IA Global EM Bonds - Hard Currency		Exchange Traded Funds		Fixed Interest				JP Morgan ESG EMBI Global Diversified index						9/26/18		0.45

		iShares JP Morgan $ EM Corp Bond UCITS ETF in GB		6/4/18		1419.8		8/5/21		0		0.5				IA Global EM Bonds - Hard Currency		Exchange Traded Funds		Fixed Interest				J.P. Morgan CEMBI Broad Diversified Core Index		BlackRock Asset Management Ireland Ltd		4/19/12		6/4/18		0.5

		iShares JP Morgan EM Local Govt Bond UCITS ETF in GB		6/4/18		4302.8		8/5/21		0		0.5				IA Global EM Bonds - Local Currency		Exchange Traded Funds		Fixed Interest				J.P. Morgan GBI-EM Global Diversified 10% Cap 1% Floor Index		BlackRock Asset Management Ireland Ltd		6/20/11		6/4/18		0.5

		iShares Overseas Corporate Bond Index (UK) in GB		6/29/12		2628.6		7/30/21		0		0.1		2.26		IA Global Corporate Bond		UK Authorised Unit Trust		Fixed Interest				Bloomberg Barclays Global Agg Corporate ex GBP Index		Darren Wills		1/28/11		1/28/11		0.11

		Janus Henderson Horizon Euro Corporate Bond in GB		8/28/13		1939		7/30/21		5		0.38				IA EUR Corporate Bond		Offshore FCA		Fixed Interest				IBOXX European Corp Bond Idx		Tom Ross, Tim Winstone		8/1/15		12/18/09		0.8

		JGF-Jupiter Emerging Market Debt TR in GB		2/9/15		63.7		7/30/21		0		0.68		5.28		IA Global EM Bonds - Hard Currency		Offshore FCA		Fixed Interest				J.P. Morgan EMBI Global Diversified Index		Alejandro Arevalo		7/1/20		6/18/10		1.04

		JGF-Jupiter Local Currency Emerging Market Debt TR in GB		2/6/15		90.2		7/30/21		0		0.79		5.54		IA Global EM Bonds - Local Currency		Offshore FCA		Fixed Interest				J.P. Morgan GBI-EM Global Diversified Index		Alejandro Arevalo		7/1/20		1/19/11		1.24

		JPM BetaBuilders EUR Govt Bond 1-3 yr UCITS ETF in GB		2/15/18		56.2		5/31/21		0		0.1				IA EUR Government Bond		Exchange Traded Funds		Fixed Interest				J.P. Morgan EMU Government Bond Index 1-3 Year Select Maturity		Eric Isenberg, Naveen Kumar, Behnood Noei, Jonathan Msika		2/15/18		2/15/18		0.1

		JPM BetaBuilders EUR Govt Bond UCITS ETF in GB		4/25/19		7.9		5/31/21		0		0.1				IA EUR Government Bond		Exchange Traded Funds		Fixed Interest				J.P. Morgan EMU Government Bond Index Select Maturity		Eric Isenberg, Behnood Noei, Naveen Kumar, Jonathan Msika		4/25/19		4/25/19		0.1

		JPM Emerging Markets Debt TR in GB**		4/20/12		2191.7		7/30/21		0		0.5				IA Global EM Bonds - Hard Currency		Offshore FCA		Fixed Interest				J.P. Morgan Emerging Market Bond Index Global Diversified (Total Return Gross)		Pierre-Yves Bareau, Emil Babayev		11/1/09		4/20/12		0.71

		JPM Emerging Markets Local Currency Debt in GB**		3/9/10		1367.5		7/30/21		0		0.5				IA Global EM Bonds - Local Currency		Offshore FCA		Fixed Interest				J.P. Morgan Government Bond Index Emerging Markets Global Diversified (Total Return Gross)		Pierre-Yves Bareau, Didier Lambert		1/24/08		3/9/10		0.71

		JPM EUR Corporate Bond 1-5 yr Research Enhanced Index UCITS ETF in GB		12/6/18		37.6		6/30/21		0		0.19				IA EUR Corporate Bond		Exchange Traded Funds		Fixed Interest				Bloomberg Barclays Euro Corporate 1-5 Year Index		Lisa Coleman, Andreas Michalitsianos, Bhupinder Bahra, Usman Naeem		12/6/18		12/6/18		0.19

		JPM EUR Corporate Bond Research Enhanced Index UCITS ETF in GB		12/6/18		157		6/30/21		0		0.19				IA EUR Corporate Bond		Exchange Traded Funds		Fixed Interest				Bloomberg Barclays Euro Corporate Index		Lisa Coleman, Andreas Michalitsianos, Bhupinder Bahra, Usman Naeem		12/6/18		12/6/18		0.19

		JPM Global Corporate Bond in GB**		9/9/10		4208.2		7/30/21		0		0.4				IA Global Corporate Bond		Offshore FCA		Fixed Interest				Bloomberg Barclays Global Aggregate Corporate Index (Hedged USD)		Lisa Coleman, Andreas Michalitsianos, Lorenzo Napolitano, Usman Naeem		2/27/09		9/9/10		0.52

		JPM Global Corporate Bond in GB		10/24/19		570.9		6/30/21		0		0.4		0.57		IA Global Corporate Bond		UK OEICs		Fixed Interest				Bloomberg Barclays Global Aggregate Corporate Index		Lisa Coleman, Andreas Michalitsianos, Lorenzo Napolitano, Usman Naeem		9/13/19		10/24/19		0.55

		JPM USD Emerging Markets Sovereign Bond UCITS ETF TR in GB		2/15/18		454.3		5/31/21		0		0.39				IA Global EM Bonds - Hard Currency		Exchange Traded Funds		Fixed Interest				J.P. Morgan Emerging Markets Risk-Aware Bond Index		Eric Isenberg, Naveen Kumar, Niels Schuehle		2/15/18		2/15/18		0.39

		L&G Emerging Markets Government Bond (US$) Index in GB		12/11/12		929.5		6/30/21		0				4.2		IA Global EM Bonds - Hard Currency		UK Authorised Unit Trust		Fixed Interest				JPMorgan Emerging Markets Bond Index Plus		Index Fund Management Team		9/30/13		12/11/12		0.29

		L&G Emerging Markets Government Bond Local Currency Index in GB		1/29/16		1007		6/30/21		0				4.8		IA Global EM Bonds - Local Currency		UK Authorised Unit Trust		Fixed Interest				JPMorgan GBI-EM Global Diversified Local Currency Index						1/29/16		0.25

		Lazard Emerging Markets Bond in GB		11/1/10		4.4		7/30/21		0		0.65				IA Global EM Bonds - Hard Currency		Offshore FCA		Fixed Interest				JPMorgan EMBI Global Diversified Index		Arif Joshi, Denise Simon, Sergio Valderrama		11/1/10		11/1/10		1.03

		Lazard Emerging Markets Debt Blend in GB		8/21/17		27.6		7/30/21		0		1.5				IA Global EM Bonds - Blended		Offshore FCA		Fixed Interest						Arif Joshi, Denise Simon, Adam Borneleit, Felipe Pianetti, Sergio Valderrama		1/7/13		8/21/17		2.04

		Lazard Emerging Markets Debt Unrestricted Blend in GB		12/10/15		569.1		8/4/21		0		0.8				IA Global EM Bonds - Blended		Offshore FCA		Fixed Interest						Arif Joshi, Denise Simon, Adam Borneleit, Felipe Pianetti, Sergio Valderrama		12/8/15		12/10/15		0.95

		Lazard Emerging Markets Local Debt in GB		1/17/18		540.7		7/30/21		0		1.25				IA Global EM Bonds - Local Currency		Offshore FCA		Fixed Interest				JPM GBI EM Global  Diversified		Arif Joshi, Denise Simon, Felipe Pianetti		11/1/10		1/17/18		1.4

		Lazard Emerging Markets Total Return Debt in GB		6/22/12		151.4		7/30/21		0		1.25				IA Global EM Bonds - Blended		Offshore FCA		Fixed Interest				No Specified Index		Arif Joshi, Denise Simon, Adam Borneleit, Felipe Pianetti, Sergio Valderrama		11/1/10		6/22/12		1.53

		Legg Mason Western Asset Emerging Markets Total Return Bond TR in GB		2/24/04		35.2		7/30/21		5		1.5		3.24		IA Global EM Bonds - Blended		Offshore FCA		Fixed Interest				JPMorgan Emerging Markets Bond Index Global		Western Asset Management Co		2/24/04		1/31/95		1.8

		Lord Abbett Emerging Markets Corporate Debt in GB**		4/1/19		16.8		7/30/21				0.7				IA Global EM Bonds - Hard Currency		Offshore FCA		Fixed Interest				JP Morgan CEMBI Broad Diversified		Steven F. Rocco, Mila Skulkina		1/5/15		4/1/19		0.8

		Lyxor Core Euro Government Inflation Linked Bond (DR) UCITS ETF in GB		4/14/05		891.5		7/30/21		0		0.09				IA EUR Government Bond		Exchange Traded Funds		Fixed Interest		0.09		Bloomberg Barclays Euro Government Inflation-Linked Bond Index						4/14/05

		Lyxor Euro Government Bond (DR) UCITS ETF in GB		12/8/03		746.2		7/30/21		0		0.14				IA EUR Government Bond		Exchange Traded Funds		Fixed Interest		0.14		Bloomberg Barclays Euro Treasury 50bn Bond Index						12/8/03

		M&G (Lux) Emerging Markets Hard Currency Bond in GB		5/22/17		146.7		6/30/21		1.25		0.6		0		IA Global EM Bonds - Hard Currency		Offshore FCA		Fixed Interest				JP Morgan EMBI Global Diversified Index		Claudia Calich, Charles De Quinsonas		5/22/17		7/12/17		0.8

		M&G Emerging Markets Bond in GB		4/19/12		987.1		6/30/21		0		0.7		4.91		IA Global EM Bonds - Blended		UK OEICs		Fixed Interest						Claudia Calich, Charles De Quinsonas		12/2/13		10/15/99		0.7

		M&G European Corporate Bond in GB		8/3/12		71.2		6/30/21		0		0.35		0.88		IA EUR Corporate Bond		UK OEICs		Fixed Interest				ICE BofAML Euro Corporate Index		Stefan Isaacs, Gareth Jandrell		3/30/07		1/13/03		0.35

		MFS Meridian Emerging Markets Debt in GB		2/2/11		2258.9		7/30/21		0		0.8				IA Global EM Bonds - Hard Currency		Offshore FCA		Fixed Interest				JPMorgan Emerging Markets Bond Index Global		Matthew W Ryan, Ward Brown, Neeraj Arora		8/1/98		2/2/11		0.9

		MFS Meridian Emerging Markets Debt Local Currency in GB		2/19/15		33.7		7/30/21		0		0.8				IA Global EM Bonds - Local Currency		Offshore FCA		Fixed Interest				JPMorgan Government Bond Index Emerging Markets Global Diversified Index		Ward Brown, Matthew W Ryan		3/25/09		2/19/15		0.91

		MFS Meridian Euro Credit in GB		2/14/19		40.3		8/5/21		0		0.45				IA EUR Mixed Bond		Offshore FCA		Fixed Interest				Bloomberg Barclays Euro-Aggregate Corporate						2/14/19		0.6

		Mirabaud Global Emerging Market Bond in GB		11/2/17		166.2		8/4/21				1.2				IA Global EM Bonds - Blended		Offshore FCA		Fixed Interest				JPM EMB Hard Currency - Local Currency 50-50 blended index		Daniel Moreno		10/30/17		11/2/17		1.47

		Morg Stnly Euro Corporate Bond in GB		9/4/01		2724.6		8/5/21		3		0.45				IA EUR Corporate Bond		Offshore FCA		Fixed Interest				Bloomberg Barclays Euro-Aggregate: Corporate Index		Richard Ford, Leon Grenyer		10/30/08		9/4/01		0.64

		Muzinich Emerging Market Corporate Debt TR in GB		7/21/17		346.4		7/30/21		1		0.4				IA Global EM Bonds - Hard Currency		Offshore FCA		Fixed Interest				No Specified Index		Warren Hyland		7/21/17		7/21/17		0.64

		Muzinich Emerging Markets Short Duration TR in GB		3/19/19		807.3		3/15/21		1		0.6				IA Global EM Bonds - Hard Currency		Offshore FCA		Fixed Interest				No Specified Index						9/10/14		0.79

		Muzinich Global Short Duration Investment Grade in GB				1013.1		6/30/21		1		0.25				IA Global Corporate Bond		Offshore FCA		Fixed Interest										11/5/19		0.3

		NB Emerging Market Debt Blend in GB**		5/13/19		837.6		6/30/21		5		0.67				IA Global EM Bonds - Blended		Offshore FCA		Fixed Interest						Bart van der Made, Gorky Urquieta, Jennifer Gorgoll, Rob Drijkoningen, Team of Managers		4/23/14		8/24/17		0.79

		NB Emerging Market Debt Hard Currency in GB**		1/11/18		3042.6		6/30/21		5		0.67				IA Global EM Bonds - Hard Currency		Offshore FCA		Fixed Interest				JPMorgan EMBI Global Diversified Index		Rob Drijkoningen, Bart van der Made, Gorky Urquieta		5/31/13		1/11/18		0.81

		NB Emerging Market Debt Local Currency in GB		6/4/15		1863.8		6/30/21								IA Global EM Bonds - Local Currency		Offshore FCA		Fixed Interest				JPMorgan GBI Emerging Markets Global Diversified Index		Raoul Luttik, Gorky Urquieta, Rob Drijkoningen		6/28/13		6/4/15		3.1

		NB Emerging Market Debt Sustainable Investment Grade Blend in GB		7/10/17		29.8		6/30/21		0		0.6				IA Global EM Bonds - Blended		Offshore FCA		Fixed Interest						Bart van der Made, Gorky Urquieta, Rob Drijkoningen		7/10/17		7/10/17		0.8

		NB Emerging Markets Corporate Debt in GB		8/29/17		105.1		6/30/21								IA Global EM Bonds - Hard Currency		Offshore FCA		Fixed Interest				JPMorgan CEMBI Diversified		Nish Popat, Gorky Urquieta, Jennifer Gorgoll, Rob Drijkoningen		6/28/13		8/29/17

		NB Short Duration Emerging Market Debt TR in GB**		8/10/15		4575.6		6/30/21		5		0.48				IA Global EM Bonds - Hard Currency		Offshore FCA		Fixed Interest				ICE BofA US 3-month Treasury Bill		Bart van der Made, Gorky Urquieta, Jennifer Gorgoll, Rob Drijkoningen, Team of Managers		10/31/13		8/10/15		0.6

		Ninety One Emerging Markets Blended Debt in GB		2/27/14		129.3		8/5/21		0		0.75		4.12		IA Global EM Bonds - Blended		UK OEICs		Fixed Interest						Peter Eerdmans, Grant Webster		10/1/12		10/1/12		0.91

		Ninety One Emerging Markets Local Currency Debt in GB		5/2/12		105.9		8/5/21		0		0.75		4.88		IA Global EM Bonds - Local Currency		UK OEICs		Fixed Interest				JP Morgan GBI EM Global Diversified		Werner Gey van Pittius, Antoon de Klerk		12/1/12		6/30/06		0.92

		Ninety One Emerging Markets Local Currency Debt Opportunities in GB		12/17/20						0		0		5.18		IA Global EM Bonds - Local Currency		UK OEICs		Fixed Interest										12/22/20		0.15

		Nomura Emerging Market Local Currency Debt in GB		2/27/15		75.8		8/5/21		0		0.6				IA Global EM Bonds - Local Currency		Offshore FCA		Fixed Interest				JP Morgan GBI-EM Global Diversified Composite Unhedged USD		Thomas Kemmsies		2/27/15		2/27/15		0.77

		Oyster European Corporate Bonds in GB**		3/7/08		49		7/30/21		0		0.6				IA EUR Mixed Bond		Offshore FCA		Fixed Interest				ICE BofA Euro Corporate		Andrea Gallina		6/30/20		3/7/08		1.15

		PGIM Emerging Market Total Return Bond in GB		3/26/19		94.8		8/4/21				0.55				IA Global EM Bonds - Blended		Offshore FCA		Fixed Interest				ICE BofAML 3-Month Deposit Offered Rate Constant Maturity Index		Cathy Hepworth, Mariusz Banasiak		3/26/19		3/26/19		0.59

		PGIM Emerging Markets Local Currency Debt in GB		11/3/14		97.1		8/4/21				0.55				IA Global EM Bonds - Local Currency		Offshore FCA		Fixed Interest				JP Morgan GBIEM Global Diversified Index		Cathy Hepworth, Mariusz Banasiak		11/3/14		11/3/14		0.59

		PGIM European Corporate Bond in GB		12/4/18		39.9		8/4/21				0.3				IA EUR Corporate Bond		Offshore FCA		Fixed Interest				Bloomberg Barclays European Aggregate Corporate Index		Donna Cabral, Ed Farley, Robert White		11/30/18		12/4/18		0.42

		PGIM European High Yield Bond in GB		8/1/14		110.1		8/4/21				0.5				IA EUR High Yield Bond		Offshore FCA		Fixed Interest				ICE BofAML Euro Currency High Yield ex Financials 2% Constrained Index		Jonathan Butler, Arvinder Chowdhary, Brian Barnhurst, Rob Fawn		8/1/14		8/1/14		0.54

		PGIM Global Corporate Bond in GB		5/19/17		672.3		8/4/21				0.3				IA Global Corporate Bond		Offshore FCA		Fixed Interest				Bloomberg Barclays Global Aggregate Corporate  Index		Steven A. Kellner, Ed Farley, Robert White		2/11/16		5/19/17		0.37

		Pictet Emerging Local Currency Debt TR in GB		11/24/09		2049.1		7/30/21		5		0.6				IA Global EM Bonds - Local Currency		Offshore FCA		Fixed Interest				JP MORGAN GBI-EM GLB. DIV. COMPOSITE		Mary Therese Barton, Alper Gocer		5/1/18		6/26/06		0.94

		Pictet EUR Bonds in GB**		5/4/01		664.1		7/30/21		5		0.4				IA EUR Mixed Bond		Offshore FCA		Fixed Interest				BARCAP EURO-AGG COMPOSITE		Andres Sanchez Balcazar, Ella Hoxha		6/1/11		5/4/01		0.61

		Pictet EUR High Yield TR in GB**		9/3/13		294.9		7/30/21		5		0.55				IA EUR High Yield Bond		Offshore FCA		Fixed Interest				ICE BOFA FIXED INCOME ICE BOFA EURO HIGH YIELD CONSTRAINED INDEX IN EUR		Prashant Agarwal, Alexander Baskov, FrÃ©dÃ©ric Salmon		1/1/06		9/3/13		0.84

		Pictet EUR Short Term High Yield TR in GB**		5/31/16		1012.6		7/30/21		5		0.45				IA EUR High Yield Bond		Offshore FCA		Fixed Interest				ICE BOFA CUSTOM INDICES ICE BOFA Q560 CUSTOM INDEX IN EUR		Prashant Agarwal, FrÃ©dÃ©ric Salmon, Andrew Wilmont		1/31/12		5/31/16		0.73

		Pictet Global Emerging Debt in GB		8/27/13		2378.3		8/4/21		5		0.55				IA Global EM Bonds - Hard Currency		Offshore FCA		Fixed Interest				JPM EMBI GLOBAL DIVERSIFIED COMPOSITE		Mary Therese Barton, Guido Chamorro, Robert Simpson		5/1/18		5/3/01		0.83

		Pictet Short-Term Emerging Local Currency Debt in GB**		12/22/20		46.8		7/30/21		5		0.45				IA Global EM Bonds - Local Currency		Offshore FCA		Fixed Interest				CUSTOM BENCHMARK SHORT-TERM EMERGING LOCAL CCY DEBT		Mary Therese Barton, Alper Gocer		5/1/18		9/4/13		0.87

		Pimco Global Investment Grade Credit ESG TR in GB**		5/1/19		432.7		6/30/21		5		0.52				IA Global Corporate Bond		Offshore FCA		Fixed Interest				Bloomberg Barclays Global Aggregate Credit Index (GBP Hedged)		Jelle Brons, Mark R. Kiesel, Mohit Mittal		9/28/18		9/28/18		0.52

		Pimco GIS Emerging Local Bond in GB**		6/27/08		1988.6		6/30/21		5		0.89				IA Global EM Bonds - Local Currency		Offshore FCA		Fixed Interest				JPMorgan Government Bond Index-Emerging Markets Global Diversified Index		Pramol Dhawan, Ismael Orenstein, Michael Davidson		6/15/19		12/11/07		0.91

		Pimco GIS Emerging Markets Bond in GB		2/5/04		3711.3		6/30/21		5		0.79				IA Global EM Bonds - Hard Currency		Offshore FCA		Fixed Interest				JPMorgan Emerging Markets Bond Index (EMBI) Global		Yacov Arnopolin, Javier Romo, Pramol Dhawan		6/15/19		2/5/04		0.79

		Pimco GIS Emerging Markets Bond ESG TR in GB**		12/11/20		1709.8		6/30/21				0.89				IA Global EM Bonds - Hard Currency		Offshore FCA		Fixed Interest		0.89		J.P. Morgan ESG Emerging Markets Bond Index Global Diversified (GBP Unhedged)		Yacov Arnopolin, Javier Romo, Pramol Dhawan		6/15/19		4/16/10

		Pimco GIS Emerging Markets Corporate Bond in GB		11/12/09		174.4		6/30/21		5		0.95				IA Global EM Bonds - Hard Currency		Offshore FCA		Fixed Interest				J.P. Morgan Corporate Emerging Markets Bond Index Diversified		Kofi Bentsi, Mohit Mittal, Yacov Arnopolin		12/8/16		11/12/09		0.95

		Pimco GIS Euro Bond in GB		12/31/98		2374.9		6/30/21		5		0.46				IA EUR Mixed Bond		Offshore FCA		Fixed Interest				FTSE Euro Broad Investment-Grade Index		Lorenzo Pagani, Andrew Bosomworth, Andrew Balls		7/1/17		12/31/98		0.46

		Pimco GIS Euro Long Average Duration in GB		4/21/06		163.1		6/30/21		5		0.46				IA EUR Mixed Bond		Offshore FCA		Fixed Interest				Bloomberg Barclays Euro Government (Germany France Netherlands) over 15 Year Index		Lorenzo Pagani, Michael Surowiecki		1/5/15		4/21/06		0.46

		Pimco GIS Global Investment Grade Credit Fund in GB		9/2/05		15342.8		6/30/21		5		0.49				IA Global Corporate Bond		Offshore FCA		Fixed Interest				Bloomberg Barclays Global Aggregate Credit Index (GBP Hedged)		Mark R. Kiesel, Jelle Brons, Mohit Mittal		7/23/03		9/2/05		0.49

		Robeco Global Credits TR in GB		6/3/14		2123.2		7/30/21		0		0.4				IA Global Corporate Bond		Offshore FCA		Fixed Interest				Bloomberg Barclays Global Aggregate - Corporate Bond		Victor Verberk, Reinout Schapers		6/4/14		6/3/14		0.61

		Robeco Global Credits Short Maturity in GB		9/28/17		623		8/4/21		0.5		0.3				IA Global Corporate Bond		Offshore FCA		Fixed Interest				Bloomberg Barclays Global Aggregate Corporate 1-5 years		Victor Verberk, Reinout Schapers		9/28/17		9/28/17		0.43

		Robeco SAM Global SDG Credits TR in GB		5/15/18		1469.1		8/4/21		0		0.4				IA Global Corporate Bond		Offshore FCA		Fixed Interest				Bloomberg Barclays Global Aggregate Corporate		Victor Verberk, Reinout Schapers		4/1/19		5/15/18		0.61

		Royal London Global Sustainable Credit in GB		2/2/21		126.7		6/30/21		0						IA Global Corporate Bond		Offshore FCA		Fixed Interest				Bloomberg Barclays Global Aggregate Corporate Total Return Index Hedged USD		Rachid Semaoune, Khuram Sharih		2/10/21		2/10/21		0.53

		Russell Emerging Market Debt Local Currency in GB**		9/28/12		188.6		6/30/21								IA Global EM Bonds - Local Currency		Offshore FCA		Fixed Interest				JPM GBI EM Global  Diversified		James Mitchell		2/18/13		4/17/13

		Schroder ISF EURO Corporate Bond in GB		4/9/14		9128.1		7/30/21		0		1.5		2.12		IA EUR Corporate Bond		Offshore FCA		Fixed Interest				ICE BofA Merrill Lynch Euro Corporate Index		Patrick Vogel		8/27/12		6/30/00		0.49

		T. Rowe Price Emerging Local Markets Bond Fund TR in GB**		10/28/14		117.7		6/30/21		0		0.65				IA Global EM Bonds - Local Currency		Offshore FCA		Fixed Interest				J.P. Morgan Government Bond Index â€” Emerging Markets Global Diversified		Andrew J. Keirle		1/31/10		10/28/14		0.82

		T. Rowe Price Emerging Markets Bond in GB**		9/10/20		198.1		6/30/21				0.65				IA Global EM Bonds - Hard Currency		Offshore FCA		Fixed Interest				J.P. Morgan Global Bond Index Emerging Markets Global Diversified		Samy B. Muaddi		6/1/20		9/10/20		0.83

		T. Rowe Price Euro Corporate Bond in GB		2/11/14		221.5		6/30/21		0		0.4				IA EUR Corporate Bond		Offshore FCA		Fixed Interest				Bloomberg Barclays Euro-Aggregate: Corporates Bond Index		David Stanley		9/23/03		11/9/04		0.57

		T. Rowe Price European High Yield Bond in GB		2/11/14		205.1		6/30/21		0		0.6				IA EUR High Yield Bond		Offshore FCA		Fixed Interest				ICE BofA Merril Lynch European Currency High Yield Constrained excl. Subordinated Financials Index H		Michael Della Vedova		9/20/11		9/20/11		0.76

		TCW Emerging Markets Income in GB**		4/17/18		163.4		8/5/21		0		0.7				IA Global EM Bonds - Blended		Offshore FCA		Fixed Interest				JP Morgan Emerging Markets Bond Index -Global Diversified		David I. Robbins, Penelope D. Foley, Alex Stanojevic		12/30/11		4/17/18		0.95

		TCW Emerging Markets Local Currency Income in GB**		4/17/18		23.3		7/29/21		0		0.7				IA Global EM Bonds - Local Currency		Offshore FCA		Fixed Interest				JP Morgan GBI-Emerging Markets Global Diversified Index		David I. Robbins, Penelope D. Foley, Alex Stanojevic		4/11/13		4/17/18		1

		Templeton Emerging Markets Bond TR in GB		5/31/12		3190.3		6/30/21		0		0.7				IA Global EM Bonds - Blended		Offshore FCA		Fixed Interest				JP Morgan EMBI Global		Michael Hasenstab, Calvin Ho		6/1/02		7/5/91		0.95

		Threadneedle Emerging Market Bond TR in GB		10/1/12		162.1		7/31/21		3		0.6		4.47		IA Global EM Bonds - Hard Currency		UK OEICs		Fixed Interest				J.P. Morgan Emerging Market Bond Index Global (EMBI Global)		Adrian Hilton		10/3/20		12/29/97		0.76

		Threadneedle Emerging Market Local TR in GB		10/15/12		74.3		7/31/21		3		0.6		6.13		IA Global EM Bonds - Local Currency		UK OEICs		Fixed Interest				J.P. Morgan Government Bond Index-Emerging Markets (GBI-EM) Global Diversified		Adrian Hilton		3/19/19		1/14/08		0.77

		Threadneedle European Bond TR in GB		2/15/13		118.7		7/31/21		3		0.5		0.13		IA EUR Mixed Bond		UK OEICs		Fixed Interest				ICE BofA Pan-Europe Broad Market		Adrian Hilton		10/17/16		9/23/99		0.65

		Vanguard Emerging Markets Bond in GB		12/3/19		314.8		7/30/21		0		0.6		4.21		IA Global EM Bonds - Hard Currency		Offshore FCA		Fixed Interest				JP Morgan Emerging Markets Bond Index Global Diversified		Vanguard Fixed Income Group		12/3/19		12/3/19		0.6

		Vanguard EUR Corporate Bond UCITS ETF in GB		2/19/19		635.2		8/5/21		0		0.09				IA EUR Corporate Bond		Exchange Traded Funds		Fixed Interest				Bloomberg Barclays Euro Aggregate Corporate Bond Index		Vanguard Fixed Income Group		2/24/16		2/19/19		0.09

		Vanguard EUR Eurozone Government Bond UCITS ETF in GB		2/19/19		955.1		8/5/21		0		0.07				IA EUR Government Bond		Exchange Traded Funds		Fixed Interest				Bloomberg Barclays Euro-Aggregate Treasury		Vanguard Fixed Income Group		2/24/16		2/19/19		0.07

		Vanguard Euro Government Bond Index in GB		1/31/14		4771.1		7/30/21		0		0.12		-0.05		IA EUR Government Bond		Offshore FCA		Fixed Interest				Bloomberg Barclays Euro Government Float Adjusted Bond Index		Vanguard Fixed Income Group		9/29/00		1/31/14		0.12

		Vanguard Euro Investment Grade Bond Index in GB		1/31/14		2303.6		7/30/21		0		0.12		0.16		IA EUR Corporate Bond		Offshore FCA		Fixed Interest				Bloomberg Barclays EUR Non-Government Float Adjusted Bond		Vanguard Fixed Income Group		9/29/00		1/31/14		0.12

		Vanguard Eurozone Inflation Linked Bond Index in GB**		4/7/09		1009.1		7/30/21		0		0.12		-1.28		IA EUR Government Bond		Offshore FCA		Fixed Interest				Bloomberg Barclays Global Inflation-Linked: Eurozone - Euro CPI Index		Vanguard Fixed Income Group		5/31/05		4/7/09		0.12

		Vanguard Global Corporate Bond Index in GB		11/2/17		2174.6		7/30/21		0		0.18		1.54		IA Global Corporate Bond		Offshore FCA		Fixed Interest				Bloomberg Barclays Global Aggregate Float Adjusted: Corporate Index Hedged in GBP		Vanguard Fixed Income Group		11/2/17		11/2/17		0.18

		Vanguard Global Credit Bond in GB		9/14/17		358.2		7/30/21		0		0.35		1.69		IA Global Corporate Bond		Offshore FCA		Fixed Interest				Bloomberg Barclays Global Aggregate Credit Index Hedged in GBP		Vanguard Fixed Income Group		9/14/17		9/14/17		0.35

		Vanguard Global Short Term Corporate Bond Index in GB		11/2/17		1171.9		7/30/21		0		0.18		0.56		IA Global Corporate Bond		Offshore FCA		Fixed Interest				Bloomberg Barclays Global Aggregate Corporate 1-5 Year Float Adjusted Index Hedged in GBP		Vanguard Fixed Income Group		11/2/17		11/2/17		0.18

		Vanguard USD Emerging Markets Government Bond UCITS ETF in GB		2/19/19		513.5		8/5/21		0		0.25				IA Global EM Bonds - Hard Currency		Exchange Traded Funds		Fixed Interest				Bloomberg Barclays EM USD Sovereign + Quasi-Sov Index		Vanguard Fixed Income Group		12/6/16		2/19/19		0.25

		Vontobel Asset Management S.A. Emerging Markets Corporate Bond TR in GB**		11/30/18		1498.6		7/30/21		5		0.55				IA Global EM Bonds - Hard Currency		Offshore FCA		Fixed Interest				J.P. Morgan CEMBI Broad Diversified		Wouter Van Overfelt, Sergey Goncharov		11/13/15		11/30/18		0.81

		Vontobel Asset Management S.A. Emerging Markets Debt in GB		5/15/13		3002.9		7/30/21		5		0.55				IA Global EM Bonds - Hard Currency		Offshore FCA		Fixed Interest				JP Morgan EMBI Global Diversified Index		Luc D'hooge, Wouter Van Overfelt		5/15/13		5/15/13		0.81

		Wellington Blended Opportunistic Emerging Markets Debt in GB		4/1/19		1268.3		8/5/21		0		0.55				IA Global EM Bonds - Blended		Offshore FCA		Fixed Interest						Kevin F Murphy, Evan J. Ouellette, James W. Valone		3/11/19		4/1/19		0.76

		Wellington Emerging Local Debt in GB**		2/21/19		1263.3		7/30/21		0		0.5				IA Global EM Bonds - Local Currency		Offshore FCA		Fixed Interest				JPM GBI Emerging Markets Global Diversified Index		James W. Valone, Michael T. Henry		5/1/13		2/21/19		0.75

		Wells Fargo Worldwide EUR Investment Grade Credit in GB		6/19/17		96.3		8/5/21		0		0.3				IA EUR Corporate Bond		Offshore FCA		Fixed Interest				ICE BofA Merrill Lynch Euro Corporate Index		Henrietta Pacquement, Alex Temple		6/19/17		6/19/17		0.43

		Xtrackers iBoxx EUR Corporate Bond Yield Plus UCITS ETF TR in GB		6/9/16		353.8		8/4/21		0		0.15				IA EUR Corporate Bond		Exchange Traded Funds		Fixed Interest				Markit iBoxx â‚¬ Corporates Index		Deutsche Asset Management (UK) Limited		6/9/16		6/9/16		0.25

		Xtrackers II ESG EUR Corporate Bond UCITS ETF TR in GB		10/18/10		1246.9		7/30/21		0		0.06				IA EUR Corporate Bond		Exchange Traded Funds		Fixed Interest				Bloomberg Barclays MSCI Euro Corporate Sustainable and SRI Index						10/18/10		0.16

		Xtrackers II EUR Corporate Bond UCITS ETF in GB		2/23/10		2058.8		7/30/21		0		0.02				IA EUR Corporate Bond		Exchange Traded Funds		Fixed Interest				Bloomberg Barclays Euro Corporate Bond Index						2/23/10		0.12

		Xtrackers II Eurozone Government Bond 1-3 UCITS ETF TR in GB		8/24/11		688.8		7/30/21		0		0.05				IA EUR Government Bond		Exchange Traded Funds		Fixed Interest				Markit iBoxx EUR Eurozone (DE ES FR IT NL) 1-3 Index						8/24/11		0.15

		Xtrackers II Eurozone Government Bond 15-30 UCITS ETF in GB		6/1/07		20.1		7/30/21		0		0.05				IA EUR Government Bond		Exchange Traded Funds		Fixed Interest				Markit iBoxx EUR Eurozone (DE ES FR IT NL) 15-30 Index						6/1/07		0.15

		Xtrackers II Eurozone Government Bond 25+ UCITS ETF in GB		6/5/07		101.1		7/30/21		0		0.05				IA EUR Government Bond		Exchange Traded Funds		Fixed Interest				Markit iBoxx EUR Eurozone (DE ES FR IT NL) 25+ Index						6/5/07		0.15

		Xtrackers II Eurozone Government Bond 3-5 UCITS ETF TR in GB		8/24/11		396		7/30/21		0		0.05				IA EUR Government Bond		Exchange Traded Funds		Fixed Interest				Markit iBoxx EUR Eurozone (DE ES FR IT NL) 3-5 Index						8/24/11		0.15

		Xtrackers II Eurozone Government Bond 5-7 UCITS ETF in GB		5/30/07		545		7/30/21		0		0.05				IA EUR Government Bond		Exchange Traded Funds		Fixed Interest				Markit iBoxx EUR Eurozone (DE ES FR IT NL) 5-7 Index						5/30/07		0.15

		Xtrackers II Eurozone Government Bond 7-10 UCITS ETF in GB		5/30/07		212.9		7/30/21		0		0.05				IA EUR Government Bond		Exchange Traded Funds		Fixed Interest				Markit iBoxx EUR Eurozone (DE ES FR IT NL) 7-10 Index						5/30/07		0.15

		Xtrackers II Eurozone Government Bond UCITS ETF TR in GB		8/24/11		3038.3		7/30/21		0		0.01				IA EUR Government Bond		Exchange Traded Funds		Fixed Interest				IBOXX EURO SOVEREIGNS EUROZONE TR INDEX ETF						8/24/11		0.09

		Xtrackers II Eurozone Inflation-Linked Bond UCITS ETF in GB		6/8/07		754.6		7/30/21		0		0.1				IA EUR Government Bond		Exchange Traded Funds		Fixed Interest				Bloomberg Barclays Euro Government Inflation-Linked Bond Index						6/8/07		0.2

		Xtrackers II iBoxx Eurozone Government Bond Yield Plus 1-3 UCITS ETF TR in GB		10/28/13		463		7/30/21		0		0.05				IA EUR Government Bond		Exchange Traded Funds		Fixed Interest				Markit iBoxx EUR Sovereigns Eurozone Yield Plus 1-3 Index						10/28/13		0.15

		Xtrackers II iBoxx Eurozone Government Bond Yield Plus UCITS ETF TR in GB		10/28/13		1035.4		7/30/21		0		0.05				IA EUR Government Bond		Exchange Traded Funds		Fixed Interest				Markit iBoxx EUR Sovereigns Eurozone Yield Plus Index						10/28/13		0.15

		Xtrackers II USD Emerging Markets Bond UCITS ETF TR in GB		5/9/18		1036.2		7/30/21		0		0.15				IA Global EM Bonds - Hard Currency		Exchange Traded Funds		Fixed Interest				FTSE Emerging Markets USD Government and Government-Related Bond Select Index						5/9/18		0.25

		Xtrackers USEG USD Emerging Markets Bond Quality Weighted UCITS ETF TR in GB		4/6/16		133		7/30/21		0		0.35				IA Global EM Bonds - Hard Currency		Exchange Traded Funds		Fixed Interest				iBoxx MSCI ESG USD Emerging Markets Sovereigns Quality Weighted						4/6/16		0.45



		** The history of this unit/share class has been extended, at FE fundinfo's discretion, to give a sense of a longer track record of the fund as a whole.				9,438.00																										0.8432337549
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table 2 figure ESG Sector Sizes

		Row Labels		Sum of Fund Size(m)

		FO Equity - Ethical		£   818

		IA Asia Pacific Excluding Japan		£   1,236

		IA Asia Pacific Including Japan		£   484

		IA Europe Excluding UK		£   1,783

		IA Europe Including UK		£   1,566

		IA European Smaller Companies		£   672

		IA Flexible Investment		£   1,499

		IA Global		£   62,155

		IA Global Corporate Bond		£   1,469

		IA Global Emerging Markets		£   12,356

		IA Global Equity Income		£   383

		IA Global Government Bond		£   4,385

		IA Global Mixed Bond		£   3,084

		IA Japan		£   1,266

		IA Mixed Investment 0-35% Shares		£   1,203

		IA Mixed Investment 20-60% Shares		£   5,305

		IA Mixed Investment 40-85% Shares		£   7,493

		IA North America		£   3,862

		IA Property Other		£   87

		IA Short Term Money Market		£   3,125

		IA Specialist		£   14,056

		IA Specialist Bond		£   1,014

		IA Sterling Corporate Bond		£   7,242

		IA Sterling High Yield		£   1,445

		IA Sterling Strategic Bond		£   1,956

		IA Targeted Absolute Return		£   881

		IA UK All Companies		£   8,877

		IA UK Direct Property		£   129

		IA UK Equity Income		£   906

		IA UK Smaller Companies		£   28

		IA Unclassified		£   37,876

		IA Volatility Managed		£   738

		(blank)

		Grand Total ESG Sectors 		£   189,375



		Grand Total all Sectors 		£   3,482,468

		% of ESG AUM 		5.44%







Total	FO Equity - Ethical	IA Asia Pacific Excluding Japan	IA Asia Pacific Including Japan	IA Europe Excluding UK	IA Europe Including UK	IA European Smaller Companies	IA Flexible Investment	IA Global	IA Global Corporate Bond	IA Global Emerging Markets	IA Global Equity Income	IA Global Government Bond	IA Global Mixed Bond	IA Japan	IA Mixed Investment 0-35% Shares	IA Mixed Investment 20-60% Shares	IA Mixed Investment 40-85% Shares	IA North America	IA Property Other	IA Short Term Money Market	IA Specialist	IA Specialist Bond	IA Sterling Corporate Bond	IA Sterling High Yield	IA Sterling Strategic Bond	IA Targeted Absolute Return	IA UK All Companies	IA UK Direct Property	IA UK Equity Income	IA UK Smaller Companies	IA Unclassified	IA Volatility Managed	(blank)	818.4	1235.5999999999999	484.3	1782.9	1565.6999999999998	671.6	1498.5	62154.60000000002	1469.1	12355.5	383.3	4385.2	3084.1	1265.5999999999999	1202.5	5304.7	7493.2999999999993	3861.7	87.4	3124.9	14055.699999999999	1013.6999999999999	7241.6	1445.3000000000002	1955.6000000000001	880.69999999999993	8876.6999999999989	129.1	905.90000000000009	27.9	37876.399999999994	737.89999999999986	









table 3 esg sector aum sorted 

		Name of ESG Sector 		AUM in millions		% of ESG Sector of Total		Asset Class

		IA Global		62,155		32.82%		Equities 

		IA Unclassified		37,876		20.00%		Equities 

		IA Specialist		14,056		7.42%		Equities 

		IA Global Emerging Markets		12,356		6.52%		Equities 

		IA UK All Companies		8,877		4.69%		Equities 

		IA Mixed Investment 40-85% Shares		7,493		3.96%		multi-asset 

		IA Sterling Corporate Bond		7,242		3.82%		bonds

		IA Mixed Investment 20-60% Shares		5,305		2.80%		multi-asset 

		IA Global Government Bond		4,385		2.32%

		IA North America		3,862		2.04%

		IA Short Term Money Market		3,125		1.65%

		IA Global Mixed Bond		3,084		1.63%

		IA Sterling Strategic Bond		1,956		1.03%

		IA Europe Excluding UK		1,783		0.94%

		IA Europe Including UK		1,566		0.83%

		IA Flexible Investment		1,499		0.79%

		IA Global Corporate Bond		1,469		0.78%

		IA Sterling High Yield		1,445		0.76%

		IA Japan		1,266		0.67%

		IA Asia Pacific Excluding Japan		1,236		0.65%

		IA Mixed Investment 0-35% Shares		1,203		0.63%

		IA Specialist Bond		1,014		0.54%

		IA UK Equity Income		906		0.48%

		IA Targeted Absolute Return		881		0.47%

		FO Equity - Ethical		818		0.43%

		IA Volatility Managed		738		0.39%

		IA European Smaller Companies		672		0.35%

		IA Asia Pacific Including Japan		484		0.26%

		IA Global Equity Income		383		0.20%

		IA UK Direct Property		129		0.07%

		IA Property Other		87		0.05%

		IA UK Smaller Companies		28		0.01%



				189,375





sctor sizes draft 

		Row Labels		Sum of Fund Size(m)										cash 		3,124.90

		FO Equity - Ethical		818.40		equities

		IA Asia Pacific Excluding Japan		1,235.60		equities

		IA Asia Pacific Including Japan		484.30		equities

		IA Europe Excluding UK		1,782.90		equities

		IA Europe Including UK		1,565.70		equities

		IA European Smaller Companies		671.60		equities

		IA Flexible Investment		1,498.50		equities

		IA Global		62,154.60		equities

		IA Global Corporate Bond		1,469.10		bonds

		IA Global Emerging Markets		12,355.50		equities

		IA Global Equity Income		383.30		equities

		IA Global Government Bond		4,385.20		bonds

		IA Global Mixed Bond		3,084.10		bonds

		IA Japan		1,265.60		equities

		IA Mixed Investment 0-35% Shares		1,202.50		multi-asset 

		IA Mixed Investment 20-60% Shares		5,304.70		multi-asset 

		IA Mixed Investment 40-85% Shares		7,493.30		multi-asset 

		IA North America		3,861.70		equities

		IA Property Other		87.40		p								property 		216.50

		IA Short Term Money Market		3,124.90		cash

		IA Specialist		14,055.70		equities

		IA Specialist Bond		1,013.70		bonds

		IA Sterling Corporate Bond		7,241.60		bonds

		IA Sterling High Yield		1,445.30		bonds

		IA Sterling Strategic Bond		1,955.60		bonds

		IA Targeted Absolute Return		880.70		absolute return

		IA UK All Companies		8,876.70		equities

		IA UK Direct Property		129.10		p								bonds		20,594.60

		IA UK Equity Income		905.90		equities

		IA UK Smaller Companies		27.90		equities

		IA Unclassified		37,876.40		equities

		IA Volatility Managed		737.90		equities

		(blank)

		Grand Total		189,375.40

														equities		150,558.20

														absolute return 		880.7

														multi-asset		14000.5

						equities										189,375.40

		Row Labels		Sum of Fund Size(m)

		FO Equity - Ethical		818.4		equities

		IA Asia Pacific Excluding Japan		1235.6		equities

		IA Asia Pacific Including Japan		484.3		equities

		IA Europe Excluding UK		1782.9		equities

		IA Europe Including UK		1565.7		equities

		IA European Smaller Companies		671.6		equities

		IA Flexible Investment		1498.5		equities

		IA Global		62154.6		equities

		IA Global Emerging Markets		12355.5		equities

		IA Global Equity Income		383.3		equities

		IA Japan		1265.6		equities

		IA North America		3861.7		equities

		IA Specialist		14055.7		equities

		IA UK All Companies		8876.7		equities

		IA UK Equity Income		905.9		equities

		IA UK Smaller Companies		27.9		equities

		IA Unclassified		37876.4		equities

		IA Volatility Managed		737.9		equities

				150,558.20

		Row Labels		Sum of Fund Size(m)

		IA Global Corporate Bond		1469.1		bonds

		IA Global Government Bond		4385.2		bonds

		IA Global Mixed Bond		3084.1		bonds

		IA Specialist Bond		1013.7		bonds

		IA Sterling Corporate Bond		7241.6		bonds

		IA Sterling High Yield		1445.3		bonds

		IA Sterling Strategic Bond		1955.6		bonds

				20,594.60

		Row Labels		Sum of Fund Size(m)

		IA Targeted Absolute Return		880.7		absolute return

		Row Labels		Sum of Fund Size(m)

		IA Short Term Money Market		3,124.90		cash

		Row Labels		Sum of Fund Size(m)

		IA Mixed Investment 0-35% Shares		1202.5		multi-asset 

		IA Mixed Investment 20-60% Shares		5304.7		multi-asset 

		IA Mixed Investment 40-85% Shares		7493.3		multi-asset 

				14,000.50

		Row Labels		Sum of Fund Size(m)

		IA Property Other		87.4		property 

		IA UK Direct Property		129.1		property 

				216.50

		table 2

		absolute return 		880.70						do not 

		bonds		20,594.60

		cash 		3,124.90

		equities		150,558.20

		multi-asset		14,000.50

		property 		216.50



		total		189,375.40

				378,750.80





tables 

		table 1 																		table 2 / 3

		All IA Sector Funds 								ESG IA Sector Funds 

		Asset Classes 		AUM in £ m 		%				Asset Classes 		AUM in £ m 		%						ESG IA Sectors with AUM > £ 5 b 

		Cash		45,742.70		1%				Cash		3,124.90		1.65%						Name of ESG Sector 		AUM in millions		% of ESG Sector of Total		Asset Class

		Property 		£   32,356.40		1%				Property 		216.50		0.11%						IA Global		62,155		32.82%		Equities 

		Bonds		796,469.20		23%				Bonds		20,594.60		10.88%						IA Unclassified		37,876		20.00%		Equities 

		Equities		2,371,942.80		68%				Equities		150,558.20		79.50%						IA Specialist		14,056		7.42%		Equities 

		Absolute return 		64,794.80		2%				Absolute return 		880.70		0.47%						IA Global Emerging Markets		12,356		6.52%		Equities 

		Multi-asset		171,162.00		5%				Multi-asset		14,000.50		7.39%						IA UK All Companies		8,877		4.69%		Equities 

																				IA Mixed Investment 40-85% Shares		7,493		3.96%		Multi-asset

		Total - all 		3,482,467.90						Total - ESG only		189,375.40								IA Sterling Corporate Bond		7,242		3.82%		Bonds

																				IA Mixed Investment 20-60% Shares		5,305		2.80%		Multi-asset

		table 2 and figure 2 see tab





table 1 ESG asset classes aum

		Row Labels		Sum of Fund Size(m)

		IA Targeted Absolute Return		880.70		absolute return		880.70

		IA Global Corporate Bond		1,469.10		bonds

		IA Global Government Bond		4,385.20		bonds								asset classes 		AUM in £ m 		%

		IA Global Mixed Bond		3,084.10		bonds								absolute return		880.70		0.47%

		IA Specialist Bond		1,013.70		bonds								bonds		20,594.60		10.88%

		IA Sterling Corporate Bond		7,241.60		bonds								cash		3,124.90		1.65%

		IA Sterling High Yield		1,445.30		bonds								equities		150,558.20		79.50%

		IA Sterling Strategic Bond		1,955.60		bonds		20,594.60						multi-asset 		14,000.50		7.39%

		IA Short Term Money Market		3,124.90		cash		3,124.90						property 		216.50		0.11%

		FO Equity - Ethical		818.40		equities

		IA Asia Pacific Excluding Japan		1,235.60		equities								Total 		189,375.40		100.00%

		IA Asia Pacific Including Japan		484.30		equities

		IA Europe Excluding UK		1,782.90		equities

		IA Europe Including UK		1,565.70		equities

		IA European Smaller Companies		671.60		equities

		IA Flexible Investment		1,498.50		equities

		IA Global		62,154.60		equities

		IA Global Emerging Markets		12,355.50		equities

		IA Global Equity Income		383.30		equities

		IA Japan		1,265.60		equities

		IA North America		3,861.70		equities

		IA Specialist		14,055.70		equities

		IA UK All Companies		8,876.70		equities

		IA UK Equity Income		905.90		equities

		IA UK Smaller Companies		27.90		equities

		IA Unclassified		37,876.40		equities

		IA Volatility Managed		737.90		equities		150,558.20

		IA Mixed Investment 0-35% Shares		1,202.50		multi-asset 

		IA Mixed Investment 20-60% Shares		5,304.70		multi-asset 

		IA Mixed Investment 40-85% Shares		7,493.30		multi-asset 		14,000.50

		IA Property Other		87.40		property 

		IA UK Direct Property		129.10		property 		216.50



		Grand Total		189,375.40





IA Sector Sizes

		Row Labels		Sum of Fund Size(m)

		IA Asia Pacific Excluding Japan		£   74,251.50		equities		cash 

		IA Asia Pacific Including Japan		£   3,428.50		equities		property 

		IA China/Greater China		£   25,026.00		equities		bonds

		IA EUR Corporate Bond		£   51,003.20		bonds		equities

		IA EUR Government Bond		£   27,619.70		bonds		absolute return 

		IA EUR High Yield Bond		£   11,608.00		bonds		multi-asset

		IA EUR Mixed Bond		£   9,039.10		bonds

		IA Europe Excluding UK		£   107,594.20		equities

		IA Europe Including UK		£   77,198.50		equities

		IA European Smaller Companies		£   9,121.90		equities

		IA Flexible Investment		£   58,452.40		equities

		IA Global		£   515,819.60		equities

		IA Global Corporate Bond		£   45,960.00		bonds

		IA Global EM Bonds - Blended		£   10,245.80		bonds

		IA Global EM Bonds - Hard Currency		£   53,317.80		bonds

		IA Global EM Bonds - Local Currency		£   29,240.20		bonds

		IA Global Emerging Markets		£   137,884.80		equities

		IA Global Equity Income		£   20,719.40		equities

		IA Global Government Bond		£   16,609.80		bonds

		IA Global High Yield Bond		£   29,542.80		bonds

		IA Global Inflation Linked Bond		£   16,276.00		bonds

		IA Global Mixed Bond		£   164,401.50		bonds

		IA Japan		£   58,655.60		equities

		IA Japanese Smaller Companies		£   2,260.20		equities

		IA Mixed Investment 0-35% Shares		£   15,866.30		multi-asset

		IA Mixed Investment 20-60% Shares		£   64,731.40		multi-asset

		IA Mixed Investment 40-85% Shares		£   90,564.30		multi-asset

		IA North America		£   317,778.50		equities

		IA North American Smaller Companies		£   13,970.00		equities

		IA Not yet assigned		£   140.60		equities

		IA Property Other		£   22,434.10		property 

		IA Short Term Money Market		£   44,297.70		cash

		IA Specialist		£   174,894.50		equities

		IA Specialist Bond		£   64,881.40		bonds

		IA Standard Money Market		£   1,445.00		cash

		IA Sterling Corporate Bond		£   75,449.80		bonds

		IA Sterling High Yield		£   18,772.70		bonds

		IA Sterling Strategic Bond		£   52,972.00		bonds

		IA Targeted Absolute Return		£   64,794.80		absolute return 

		IA Technology & Telecommunications		£   44,057.50		equities

		IA UK All Companies		£   202,276.90		equities

		IA UK Direct Property		£   9,922.30		property 

		IA UK Equity Income		£   47,345.70		equities

		IA UK Gilts		£   26,033.00		bonds

		IA UK Index Linked Gilts		£   9,036.90		bonds

		IA UK Smaller Companies		£   20,752.60		equities

		IA Unclassified		£   400,410.40		equities

		IA USD Corporate Bond		£   18,756.70		bonds

		IA USD Government Bond		£   27,841.40		bonds

		IA USD High Yield Bond		£   21,573.50		bonds

		IA USD Mixed Bond		£   16,287.90		bonds

		IA Volatility Managed		£   59,903.50		equities

		(blank)

		Grand Total		£   3,482,467.90





table all asset class aum 

		Row Labels		Sum of Fund Size(m)

		IA Asia Pacific Excluding Japan		£   74,251.50		equities

		IA Asia Pacific Including Japan		£   3,428.50		equities

		IA China/Greater China		£   25,026.00		equities				cash 		45,742.70

		IA EUR Corporate Bond		£   51,003.20		bonds				property 		£   32,356.40

		IA EUR Government Bond		£   27,619.70		bonds				bonds		796,469.20

		IA EUR High Yield Bond		£   11,608.00		bonds				equities		2,371,942.80

		IA EUR Mixed Bond		£   9,039.10		bonds				absolute return 		64,794.80

		IA Europe Excluding UK		£   107,594.20		equities				multi-asset		171,162.00

		IA Europe Including UK		£   77,198.50		equities

		IA European Smaller Companies		£   9,121.90		equities						3,482,467.90

		IA Flexible Investment		£   58,452.40		equities

		IA Global		£   515,819.60		equities

		IA Global Corporate Bond		£   45,960.00		bonds

		IA Global EM Bonds - Blended		£   10,245.80		bonds

		IA Global EM Bonds - Hard Currency		£   53,317.80		bonds

		IA Global EM Bonds - Local Currency		£   29,240.20		bonds

		IA Global Emerging Markets		£   137,884.80		equities

		IA Global Equity Income		£   20,719.40		equities

		IA Global Government Bond		£   16,609.80		bonds

		IA Global High Yield Bond		£   29,542.80		bonds

		IA Global Inflation Linked Bond		£   16,276.00		bonds

		IA Global Mixed Bond		£   164,401.50		bonds

		IA Japan		£   58,655.60		equities

		IA Japanese Smaller Companies		£   2,260.20		equities

		IA Mixed Investment 0-35% Shares		£   15,866.30		multi-asset

		IA Mixed Investment 20-60% Shares		£   64,731.40		multi-asset

		IA Mixed Investment 40-85% Shares		£   90,564.30		multi-asset

		IA North America		£   317,778.50		equities

		IA North American Smaller Companies		£   13,970.00		equities

		IA Not yet assigned		£   140.60		equities

		IA Property Other		£   22,434.10		property 

		IA Short Term Money Market		£   44,297.70		cash

		IA Specialist		£   174,894.50		equities

		IA Specialist Bond		£   64,881.40		bonds

		IA Standard Money Market		£   1,445.00		cash

		IA Sterling Corporate Bond		£   75,449.80		bonds

		IA Sterling High Yield		£   18,772.70		bonds

		IA Sterling Strategic Bond		£   52,972.00		bonds

		IA Targeted Absolute Return		£   64,794.80		absolute return 

		IA Technology & Telecommunications		£   44,057.50		equities

		IA UK All Companies		£   202,276.90		equities

		IA UK Direct Property		£   9,922.30		property 

		IA UK Equity Income		£   47,345.70		equities

		IA UK Gilts		£   26,033.00		bonds

		IA UK Index Linked Gilts		£   9,036.90		bonds

		IA UK Smaller Companies		£   20,752.60		equities

		IA Unclassified		£   400,410.40		equities

		IA USD Corporate Bond		£   18,756.70		bonds

		IA USD Government Bond		£   27,841.40		bonds

		IA USD High Yield Bond		£   21,573.50		bonds

		IA USD Mixed Bond		£   16,287.90		bonds

		IA Volatility Managed		£   59,903.50		equities

		(blank)

		Grand Total		£   3,482,467.90

				£   3,319,858.40

		IA EUR Corporate Bond		£   51,003.20		bonds

		IA EUR Government Bond		£   27,619.70		bonds

		IA EUR High Yield Bond		£   11,608.00		bonds

		IA EUR Mixed Bond		£   9,039.10		bonds

		IA Global Corporate Bond		£   45,960.00		bonds

		IA Global EM Bonds - Blended		£   10,245.80		bonds

		IA Global EM Bonds - Hard Currency		£   53,317.80		bonds

		IA Global EM Bonds - Local Currency		£   29,240.20		bonds

		IA Global Government Bond		£   16,609.80		bonds

		IA Global High Yield Bond		£   29,542.80		bonds

		IA Global Inflation Linked Bond		£   16,276.00		bonds

		IA Global Mixed Bond		£   164,401.50		bonds

		IA Specialist Bond		£   64,881.40		bonds

		IA Sterling Corporate Bond		£   75,449.80		bonds

		IA Sterling High Yield		£   18,772.70		bonds

		IA Sterling Strategic Bond		£   52,972.00		bonds

		IA UK Gilts		£   26,033.00		bonds

		IA UK Index Linked Gilts		£   9,036.90		bonds

		IA USD Corporate Bond		£   18,756.70		bonds

		IA USD Government Bond		£   27,841.40		bonds

		IA USD High Yield Bond		£   21,573.50		bonds

		IA USD Mixed Bond		£   16,287.90		bonds

				£   796,469.20

		Row Labels		Sum of Fund Size(m)

		IA Asia Pacific Excluding Japan		£   74,251.50		equities

		IA Asia Pacific Including Japan		£   3,428.50		equities

		IA China/Greater China		£   25,026.00		equities

		IA Europe Excluding UK		£   107,594.20		equities

		IA Europe Including UK		£   77,198.50		equities

		IA European Smaller Companies		£   9,121.90		equities

		IA Flexible Investment		£   58,452.40		equities

		IA Global		£   515,819.60		equities

		IA Global Emerging Markets		£   137,884.80		equities

		IA Global Equity Income		£   20,719.40		equities

		IA Japan		£   58,655.60		equities

		IA Japanese Smaller Companies		£   2,260.20		equities

		IA North America		£   317,778.50		equities

		IA North American Smaller Companies		£   13,970.00		equities

		IA Not yet assigned		£   140.60		equities

		IA Specialist		£   174,894.50		equities

		IA Technology & Telecommunications		£   44,057.50		equities

		IA UK All Companies		£   202,276.90		equities

		IA UK Equity Income		£   47,345.70		equities

		IA UK Smaller Companies		£   20,752.60		equities

		IA Unclassified		£   400,410.40		equities

		IA Volatility Managed		£   59,903.50		equities

				£   2,371,942.80

		Row Labels		Sum of Fund Size(m)

		IA Short Term Money Market		£   44,297.70		cash

		IA Standard Money Market		£   1,445.00		cash

				£   45,742.70

		Row Labels		Sum of Fund Size(m)

		IA Mixed Investment 0-35% Shares		£   15,866.30		multi-asset

		IA Mixed Investment 20-60% Shares		£   64,731.40		multi-asset

		IA Mixed Investment 40-85% Shares		£   90,564.30		multi-asset

				£   171,162.00

		IA Property Other		£   22,434.10		property 

		IA UK Direct Property		£   9,922.30		property 

				£   32,356.40

		IA Targeted Absolute Return		£   64,794.80		absolute return 





figure 1 ESG Fund Launch Dates

		Row Labels		Count of Name		Cumulative 				Year 		Count of Name		Cumulative 

		1982		1		1				1982		1		1

		1986		1		2				1986		1		2

		1987		1		3				1987		1		3

		1988		1		4				1988		1		4

		1989		1		5				1989		1		5

		1994		2		7				1994		2		7

		1995		2		9				1995		2		9

		1996		1		10				1996		1		10

		1997		1		11				1997		1		11

		1999		4		15				1999		4		15

		2000		4		19				2000		4		19

		2001		9		28				2001		9		28

		2002		1		29				2002		1		29

		2003		6		35				2003		6		35

		2004		1		36				2004		1		36

		2005		3		39				2005		3		39

		2006		5		44				2006		5		44

		2007		3		47				2007		3		47

		2008		4		51				2008		4		51

		2009		8		59				2009		8		59

		2010		2		61				2010		2		61

		2011		7		68				2011		7		68

		2012		31		99				2012		31		99

		2013		14		113				2013		14		113

		2014		7		120				2014		7		120

		2015		5		125				2015		5		125

		2016		7		132				2016		7		132

		2017		17		149				2017		17		149

		2018		29		178				2018		29		178

		2019		32		210				2019		32		210

		2020		21		231				2020		21		231

		Grand Total		231						Grand Total		231



Number of ESG/Sustainable Funds 



Cumulative 	1982	1986	1987	1988	1989	1994	1995	1996	1997	1999	2000	2001	2002	2003	2004	2005	2006	2007	2008	2009	2010	2011	2012	2013	2014	2015	2016	2017	2018	2019	2020	1	2	3	4	5	7	9	10	11	15	19	28	29	35	36	39	44	47	51	59	61	68	99	113	120	125	132	149	178	210	231	
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