LUX IM| ESG GENERALI INVESTMENTS DIVERSIFIED STRATEGY
Sustainability-related product disclosure
(as per Article 10 (1) of the Regulation (EU) 2019/2088 of the European Parliament and of the Council of 27
November 2019 on sustainability-related disclosure requirements in the financial services sector ("SFDR"), financial
market participants shall publish and maintain on their websites the following information)

Disclosure Requirement
SFDR Article 10 (1)

Disclosure

This Sub-fund promotes, among other characteristics, environmental and social
a) A description of the environmental or
characteristics, provided that the target investments’ issuers follow good governance
social characteristics or the sustainable
practices and qualifies under Article 8(1) of Regulation (EU) 2019/2088 on
investment objective;
sustainability-related disclosure requirements in the financial services sector.
The selection of the extra-financial criteria to be considered for each target
investment is based on the issuer’s type (Governmental or corporate) and on the
b) Information on the methodologies used to
ESG risks and opportunities associated to the relevant issuer’s sector of activity. As
assess, measure and monitor the
an example, for a Governmental issuer, the ESG risks and opportunities identified
environmental or social characteristics or
would include, among else, the labor standards and labor rights. Such ESG risks and
the impact of the sustainable investments
opportunities for each target issuer are then measured through an ESG risk rating
selected for the financial product, […]
system based on a proprietary methodology and ranging from 100 (the worst rating)
to 0 (the best rating).
b) […] including its data sources, […]

The ESG analysis of the target issuers relies on internal research activity
complemented with external research and data from specialised external providers.

b) […] screening criteria for the underlying
assets and the relevant sustainability
indicators
used
to
measure
the
environmental or social characteristics or
the overall sustainable impact of the
financial product;

The results of the ESG analysis are incorporated within the investment process in
order to invest a major part of the Sub-fund’s net assets in companies that meet
minimum standards in terms of ESG characteristics according to the following
approach: (i) exclusion of the target issuers involved in severe controversies (being
the involvement in: controversies which potentially infringe one or more of the ten
principles of the United Nations Global Compact, serious or systematic human/labor
rights violations, severe environmental damages, gross corruption and bribery)
and/or in specific activities (being at least nuclear weapons, cluster munitions,
biological and chemical weapons, antipersonnel landmines, coal and tar sands), in
compliance with the exclusion policy adopted by the investment manager; (ii)
selection of the most sustainable companies from an ESG perspective effected
through the evaluation of the most relevant ESG criteria for each issuer’s type and
sector of activity and by following a “Best-In-Class” approach, which excludes the
20% poorly-rated issuers in the investment universe, and consequently retains the
ones showing the lowest ESG level of risk rating and thus proving to be the most
engaged to meet the above mentioned ESG criteria deemed relevant for each sector
of activity.
The investment manager shall consider the development of the ESG ratings of
existing investments on an ongoing basis. Further to deterioration in such ESG
ratings the Investment Manager may, depending on the change in the ESG rating,
decide to partially or totally divest the concerned investment, always acting in the best
interests of the Sub-fund’s final investors.
The Sub-Fund has not designated a reference benchmark for the purpose of the
Regulation (EU) 2019/2088.

c) The information referred to in Articles 8
See above.
and 9; (i.e. pre-contractual disclosure)

Source of information: Prospectus LUX IM – Appendix C, Investment policy of the Sub-fund

