Sustainalytics ESG Risk Rating
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Sustainalytics Risk Score

Danske Bank leverages ESG research & analytics from multiple data vendors. In this report, we use Sustainalytics 'ESG
Risk Rating' framework which measures the degree to which a company's economic value is at risk driven by ESG
factors, or rather, the magnitude of a company's unmanaged ESG risks.
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Sustainalytics risk levels
Basic information

- Measures company exposure to
industry-specific material risks and how
well the company is managing those risks.
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- The level of exposure is based on factors
such as the business model, financial
strength, geography and controversies.

>40

High

30-40

Medium

20-30

Low

10-20

ISIN code
Benchmark

LU1349493418
MSCI World Index (net dividends reinvested) converted
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- Corporate governance ratings are fully
integrated into the ESG risk ratings as the
baseline for all companies.
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- Nearly 40 industry-specific indicators
available to assess company performance.
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Holdings

ESG risk

Vicinity Centres

6

Tokyo Electric Power Comp

67

Investor AB

7

Jardine Matheson Holdings

55

City Developments Limited

7

Jardine Strategic Holding

55

Jones Lang LaSalle Incorp

7

Seibu Holdings Inc

55

Pearson PLC

8

Keihan Holdings Co., Ltd.

50

The fund seeks to track a global equity index while
excluding companies in the weapon sector or whose
turnover totally or partially originates from sectors like
alcohol, tobacco or pornography. Specifically, the fund
invests in equities and equity-related securities that are
traded on a regulated market. In addition to the SICAV's
sustainable investment policy, the fund applies an ethical
screening that excludes companies as described above. In
passively managing the fund's portfolio, the portfolio
management team invests directly in a selection of equities
included in the benchmark, using a multi-factor model
designed to reduce trading costs and minimise tracking
error. Tracking error is a measure of the difference of
returns between the fund and its benchmark. The fund
may use derivatives for hedging and efficient portfolio
management, as well as for investment purposes.

The information in this presentation is based upon data received from a 3rd party. Danske Bank A/S accepts no responsibility for errors in the data received from 3rd party providers.
Document as of 24.11.2020. Sustainalytics data as of 21.10.2019. (ID 4480-81)

Disclaimer & contact information
This publication has been prepared by Danske Bank Asset Management - a division of Danske Bank A/S ('Danske Bank'). Danske Bank is under supervision by the Danish Financial Supervisory Authority (Finanstilsynet).
This publication has been prepared for information purposes only and it is not to be relied upon as investment, legal, tax, or financial advice. The reader must consult with his or her professional advisors as to the legal,
tax, financial or other matters relevant to the suitability and appropriateness of an investment. It is not an offer or solicitation of any offer to purchase or sell any financial instrument. Whilst reasonable care has been
taken to ensure that its contents are fair and true, and not misleading, no representation is made as to its accuracy or completeness and no liability is accepted for any loss arising from reliance on it. We accept no
responsibility for the accuracy and/or completeness of any third party information obtained from sources we believe to be reliable but which have not been independently verified.
Danske Bank encourage potential investors to seek investment advice prior to deciding to invest. Danske Bank also encourage potential investors to read the prospectus and key investor information document where
the potential investors can find more information regarding the risk of the potential investment. Historical performance is not a guarantee for future performance.
Danske Bank (acting on its own behalf or on behalf of other clients), its affiliates or staff, may perform services for, solicit business from, hold long or short positions in, or otherwise be interested in the investments
(including derivatives), of any issuer mentioned herein.
Neither this document nor any copy of it may be taken or transmitted into the United States of America, its territories or possessions (the "United States") or distributed directly or indirectly in the United States or to
any U.S. person (as defined in the United States Securities Act of 1933, as amended, and the United States Securities Exchange Act of 1934, as amended), including any national or resident of the United States, or any
corporation, partnership or other entity organised under the laws of the United States. Similarly, the document may not be distributed directly or indirectly in any jurisdiction where the funds are not intended for
marketing.
Copyright © Danske Bank A/S. All rights reserved. This publication is protected by copyright and may not be reproduced in whole or in part without permission.
Danske Bank Asset Management - a division of Danske Bank A/S
Holmens Kanal 2-12
DK-1092 Copenhagen, Denmark
Company reg. no.: 61 12 62 28
Tel. +45 45 13 96 00
Fax +45 45 14 98 03
https://danskebank.dk/asset-management

