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Portfolio mismatch risk
(compared to liabilities)
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Example portfolio:
LHP 50% & ROP 50% 







IPD UK Shopping Centres
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Pension liabilities Nominal return

IPD UK Shopping Centres (50,001 + sqm)

IPD Shopping Centres (25,000 - 50,000 sqm)

100% hedged

IPD UK Shopping Centres - Liabilities
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IPD UK Shopping Centres (50,001 + sqm) – Pension Liabilities

IPD Shopping Centres (25,000 - 50,000 sqm) – Pension Liabilities






