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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.
b) Information on the methodologies used to
assess, measure and monitor the
environmental or social characteristics or
the impact of the sustainable investments
selected for the financial product, […]

The multi asset allocation of the Sub-fund will be obtained essentially through
investments in other UCITS and/or UCI, including exchange traded funds (“ETFs”)
and other index funds (together “Target Funds”). The Target Funds’ selection will
focus on other UCITS and/or UCIs which integrate Environmental, Social and
Governance (“ESG”) factors, as determined by the Investment Manager (more
information available at the below link).

b) […] including its data sources, […]

Internal and external data sources.

The Target Funds’ selection is based on the investment manager’s assessment of
the investment process applied therein with the aim to ensure the integration of
binding ESG criteria, and thus will focus on:
(i)
ETFs on major ESG and/or Sustainable and Responsible Investment
(“SRI”) indices, such as but not limited to the MSCI Europe SRI Select
Reduced Fossil Fuels Index and the Bloomberg Barclays MSCI Euro
Corporate Sustainable SRI Index , designed to ensure the binding
inclusion of the best-in-class companies from an ESG and SRI
perspective and/or to exclude the ones involved in sectors or whose
products or activities may have the potential for negative social or
environmental impact;
(ii)
UCITS and/or UCI which adhere to binding ESG criteria and incorporate
them in their investment decisions through a systematic process (based
on, but not limited to, ESG research, screening, ratings, provided by
external data providers and/or internal research, and/or on exclusion
policies) with the aim to select issuers with strong ESG practices and/or
b) […] screening criteria for the underlying
to exclude the ones potentially exposed to ESG controversies or
assets and the relevant sustainability
involved in specific activities (such as but not limited to Controversial
indicators
used
to
measure
the
Weapons, Nuclear Weapons, Tobacco, Thermal Coal, Oil Sands, UN
environmental or social characteristics or
Global Compact violators and Civilian Firearms);
the overall sustainable impact of the
(iii)
UCITS and/or UCI, including ETFs, whose investment strategies target
financial product;
specific themes related to ESG factors (such as but not limited to
climate change, green bonds, circular economy, sustainable energy,
future of mobility, healthy living and robotics) aiming to select the
issuers that most benefit from them.
The Investment Manager shall consider the development of the ESG characteristics
of existing investments in target funds 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 in the target fund, always acting in the best interests of the Sub-fund’s
final investors.
Other Target Funds, which do not explicitly integrate Environmental, Social and
Governance (“ESG”) factors, may be included in the Sub-Fund to a limited extent,
with the objective to cover specific asset classes such as government bonds and
commodities and to obtain long-term capital growth.
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
website
(mentioned
in
point
b)
https://www.blackrock.com/us/individual/literature/publication/blk-esg-investment-statement-web.pdf

above):

