LUX IM | ESG AMUNDI SUSTAINABLE ALPHA
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 Investment Manager has developed its own in-house ESG rating approach (the
“Amundi ESG rating”) aiming to measure the ESG performance of an issuer, i.e. its
ability to anticipate and manage sustainability risks and opportunities inherent to its
industry and individual circumstances. The Amundi ESG rating is a ESG quantitative
score translated into seven grades, ranging from A (the best scores universe) to G
b) Information on the methodologies used to (the worst). In the Amundi ESG rating scale, the securities belonging to the exclusion
assess, measure and monitor the list described below correspond to a G. The methodology applied by Amundi ESG
environmental or social characteristics or rating encompasses the three dimensions of environment, social and governance
the impact of the sustainable investments and uses 37 criteria that are either generic (common to all companies regardless of
their activity, such as but not limited to greenhouse gas emissions, pollution, labour
selected for the financial product, […]
conditions and non-discrimination etc…) or sector specific (e.g. green vehicles for the
automotive industry, bioethics for the pharmaceutical industry, health products for the
food industry, etc…) which are weighted according to sector and considered in terms
of their impact on reputation, operational efficiency and regulations in respect of an
issuer.
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 Investment Manager integrates the Responsible Investment Policy, available at
the below mentioned link, within the investment process, as follows: (i) the Investment
Manager applies strict exclusion rules to certain industries, sectors (being at least
those involved with anti-personnel mines, cluster bombs, biological and depleted
uranium weapons, coal and tobacco), in compliance with the adopted exclusion
policy, and companies which do not comply with the Responsible Investment Policy,
internationally recognized frameworks, and national regulations (as per the
Responsible Investment Policy available at the above mentioned link and being the
companies that violate, repeatedly and seriously, one or more of the ten principles of
the United Nations Global Compact, without credible corrective action); (ii) the
Investment Manager identifies attractive investment cases on the basis of high
conviction choices of fundamentals from both a financial and an ESG perspective
using in-depth analysis of internal and external ESG data, and materiality
assessments based on the above mentioned Amundi ESG Rating aiming to detect
those securities presenting best in class or strongly improving ESG dimensions within
their sector of activity. The Sub-fund is managed in order to pursue an average
Amundi ESG Rating above D.
The Investment Manager shall consider the development of the ESG characteristics
of existing investments on an ongoing basis. Further to negative changes in such
ESG characteristics the Investment Manager may, depending on the change in the
ESG characteristics, 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
Link to the Investment Manager’s
player/Developing-responsible-finance

website

(mentioned

above):

http://about.amundi.com/A-committed-

