
 

 

 

 

Disclosure pursuant to SFDR 

 

The Management Company identifies and analyses sustainability risks (i.e. an environmental, social, or 

governance event or condition that, if it occurs, could potentially or actually cause a material negative 

impact on the value of an investment) as part of its investment management process and risk 

management process.  

The Management Company uses specialised service providers and dedicated databases to identify, 

analyse and monitor sustainability and ESG criteria, has produced due-diligence and reporting 

questionnaires, and has implemented proprietary dedicated evaluation and rating methodologies to 

incorporate them into the investment process and the risk management process.  

Sustainability risk means an environmental, social, or governance event or condition that, if it occurs, 

could potentially or actually cause a material negative impact on the value of a sub-fund’s investment. 

Sustainability risks can either represent a risk of their own or have an impact on other risks and may 

contribute significantly to risks, such as market risks, operational risks, liquidity risks or counterparty 

risks. Sustainability risks may have an impact on long-term risk adjusted returns for investors. 

Assessment of sustainability risks is complex and may be based on environmental, social, or governance 

data which is difficult to obtain and incomplete, estimated, out of date or otherwise materially 

inaccurate. Even when identified, there can be no guarantee that this data will be correctly assessed.  

Consequent impacts to the occurrence of sustainability risk can be many and varied according to a 

specific risk, region or asset class. Generally, when sustainability risk occurs for an asset, there will be 

a negative impact and potentially a significant loss of its value and therefore an impact on the Net Asset 

Value of the concerned Sub-Fund.  

The Management Company believes that the integration of this risk analysis could help to enhance long-

term risk adjusted returns for investors, in accordance with the investment objectives and policies of the 

Funds under management.  

 


