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"Sustainability-related disclosures" 

 

 

Background 

This publication was established to provide the reader with relevant sustainability-related 

disclosures regarding the AQUIS SLP - IMPACTIS FUND (“Fund”) with reference to Article 10 

Sustainable Finance Disclosure Regulation (SFDR) and the RTS.  

 

a) Summary 

The investment strategy aims to ensure a high degree of compatibility with sustainable economic 

growth and sustainability-related long term trends in order to achieve the financial objective of 

capital appreciation. The Fund promotes environmental and social characteristics by applying an 

ESG-centered, multilayered and structured fund selection process.  

 

b) Investment strategy 

The Fund offers investors access to specialist funds that are able to identify structural winners and 

losers that emerge as the world shifts to a more sustainable, lower carbon and diverse economy. 

The fund invests in various investment approaches and risk exposures to avoid multiple overlaps. 

Although the Fund is expected to be rather concentrated, the core of the underlying strategies 

provides a high level of diversification in terms of ESG management strategies. 

Based on ESG ratings the fund obtains a systematic and quantitative view on the governance 

practice of a company. This include the following aspects amongst others, tax management, 

employee satisfaction and board performance.  

 

c) Proportion of investments 

The fund invests only in target funds that meet the minimum criteria. No other investments are 

allowed. The promoted characteristics will be met through indirect investments (100%) in other 

funds who are able to identify structural winners and losers that emerge as the world shifts to a 

more sustainable, lower carbon and diverse economy.  

The remaining proportion of the fund (#2 other) consists of cash.  

The fund does not intend to make sustainable investments within the meaning of the EU 

Taxonomy. 



 
 

 

 

 

d) Methodologies for environmental and social characteristics 

The fund systematically integrates ESG and sustainability aspects throughout the investment 

process to create a unique exposure to leading ESG hedge funds.  

The methodology emphasizes on obtaining relevant ESG information in its structured due diligence 

process. The benchmarked ESG due diligence process aims to assess the ESG management and 

governance practices of the fund management team - and as well - the applicability of the 

portfolio/investment strategy in relation to the Fund’s targets. Thanks to the structured due 

diligence approach, a particular view on a Target Fund’s ESG profile and ESG management practices 

is possible. Only Target Funds are eligible, that meet a threshold of B or A score, according to the 

internal methodology. The ESG due diligence process is conducted bi-annually to monitor the ESG 

performance of the Target Funds on a regular basis. The Investment Manager appointed an 

external party to support the continuous ESG management process. Furthermore, the Fund 

engages in ongoing discussion with the Target Funds in order to drive developments with regards 

to transparency.  

In investee funds must demonstrate a strong ESG focus, must integrate ESG criteria in their 

investment decisions and must demonstrate a particular exposure to social or environmental topics 

such as for example Health Care, Human Health & Wellbeing, Education, Clean Energy, Sustainable 

Mobility or other related topics which align with the investment strategy of the fund. There are 

expectations regarding the ESG strategy and process documentations as well as transparency. The 

Fund seeks to invest in a large proportion of EU SFDR Article 8 compliant target funds. 

 

e) Data sources and processing 

Relevant information is gathered through a benchmarked and structured ESG Due Diligence 

Process which is conducted bi-annually. The systematic information obtained is fed into a 

proprietary ESG framework which assesses the answers in a structured manner. Only the best 

performing funds are eventually investable. The structured approach supports also the ongoing 

monitoring of ESG risks and opportunities.  

Information obtained in the Due Diligence Phase include among others: 

• In depth strategy and focus description 

• Detailed information about the process and the team 

• Applied exclusion criteria 

• Minimum criteria 

• Regulatory data 

• Holding level data  

For the ESG analysis of investee companies a wide range of data sources is considered. These 
include qualitative and quantitative data as well as ESG ratings.  

The fund collaborates with a third-party for the due diligence assessment and the investee 
company assessments.  

 

 



 
 

 

 

 

f) Limitations to methodologies and data 

 

As the Fund invests in target funds only, the level of ESG information that can be obtained 
through the due diligence process, depends on the Target Funds willingness to disclose relevant 
data.  

However, there is a certain minimum transparency level in order for funds to be able to become 
eligible for the universe. 

g) Due diligence 

The ESG Due Diligence is a vital part of the investment process. The systematic process is 
benchmarked annually and conducted by a third-party. Please also refer to the “methodology” 
section for more information.  

h) Engagement policies 

For this strategy no engagement policy applies.  

 

Article 8 specific disclosures 

 

i) No sustainable investment objective  

This financial product promotes environmental or social characteristics, but does not have as 

its objective sustainable investment. 

j) Environmental or social characteristics of the financial product 

The investment strategy aims to ensure a high degree of compatibility with sustainable economic 

growth and sustainability-related long term trends in order to achieve the financial objective of 

capital appreciation. The Fund promotes environmental and social characteristics by applying an 

ESG-centered, multi-layered and structured fund selection process. 

k) Monitoring of environmental and social characteristics 

 

The fund systematically integrates ESG and sustainability aspects throughout the investment 

process to create a unique exposure to leading ESG hedge funds.  

 

ESG Fund Rating (> score of 60) 

 

The main assessment indicator is the proprietary ESG Fund Rating Score. The final score is obtained 

at the end of a encompassing assessment period, based on a systematic approach. The 

methodology emphasizes on obtaining relevant ESG information in its structured due diligence 

process. The benchmarked ESG due diligence process aims to assess the ESG management and 

governance practices of the fund management team - and as well - the applicability of the 

portfolio/investment strategy in relation to the Fund’s targets. Thanks to the structured due 

diligence approach, a particular view on a Target Fund’s ESG profile and ESG management practices 

is possible. Only Target Funds are eligible, that meet a threshold of 60 points or a B respective A 



 
 

 

Rating, according to the proprietary methodology. The ESG due diligence process is conducted bi-

annually to monitor the ESG performance of the Target Funds on a regular basis. The Investment 

Manager appointed an external party to support the continuous ESG management process. 

Furthermore, the Fund engages in ongoing discussion with the Target Funds in order to drive 

developments with regards to transparency.  

 

Key Performance Indicators  

 

The fund monitors key performance indicators and adverse impact indicators to measure the 

attainment of its overarching goal of good alignment with sustainable growth. This include in 

particular the economic activity on the basis of the EU Taxonomy framework and an ESG Company 

Score which aggregates numerous, material ESG indicators on company level. For monitoring 

purposes the fund also observes adverse sustainability metrics such as GHG emissions, energy and 

waste intensity amongst others. 

 

l) Designated reference benchmark 

The fund does not have a designated reference benchmark 

Regular reporting 

The results of the monitoring process, including aggregated ESG scores and environmental impact 

data is shown to investors on regular basis and updated bi-annually along with the due diligence 

process.  


