Sustainability-related disclosures for D-X Msci Emu Screened Ucits ETF
This document provides you with a summary of sustainability-related information available on our website about this
financial product. It is prepared in relation to Article 10 of the Sustainable Finance Disclosure Regulation (EU) 2019/2088.
The information disclosed is required by law to help you understand the sustainability characteristics and/or objectives and
risks of this financial product.

Date of Publication: 31 March 2025
Legal entity identifier 636700JONR8GY6NCNO86

Summary This Sub-Fund promotes environmental or social characteristics.
The Investment Manager identifies the sustainable investments according to SFDR on the basis of UN SDGs
as described in more detail below in the section “Methodologies”.
The Sub-Fund tracks the MSCI EMU ESG Screened Index (the “Index”) for the purpose of attaining the
environmental or social characteristics.
The Index promotes Environmental and Social characteristics as well as best practices of Corporate
Governance using MSCI ESG Business Involvement Screening Research to identify companies that are
involved in the following business activities: controversial weapons; nuclear weapons; civilian firearms; tobacco;
thermal coal; oil sands.
Companies that meet the business involvement criteria are excluded from the Index. In addition to the above,
companies that fail to comply with the United Nations Global Compact Principles are also excluded from the
Indexes.
The tracking error of the Sub-fund’s performance vis-a-vis the Index is the indicator used to measure the
attainment of the social and environmental characteristics promoted by the Sub-Fund.
The Investment Manager employs a binding ESG methodology which aims to build a portfolio where at least
90% of the Fund’s assets are invested in securities which are aligned with environmental and social
characteristics promoted by the Fund. The remaining portion (<10%) of the portfolio, consisting of cash as well
as cash equivalents in place held at the Investment Manager’s discretion, will not be aligned with the promoted
environmental and social characteristics. To the extent that the Fund may use financial derivative instruments,
these will not be used to attain the environmental or social characteristics promoted by the Fund.
The Fund does not commit to making sustainable investments within the meaning of the SFDR or the
Taxonomy Regulation.
The proportion of the Fund’s portfolio invested in securities included in the Index will constitute sustainability
indicator used to measure the attainment of each of the environmental or social characteristics promoted by the
Fund.
In terms of minimum environmental and social safeguards, the Index methodology excludes companies that fail
to comply with UN Global Compact Principles, in addition to companies that meet the controversial or high ESG
risk exclusion criteria.
The Fund has designated the Index for the purpose of attaining environmental and social characteristics
promoted by the Fund.
Please refer to MSCI EMU ESG Screened Index methodology:
https://www.msci.com/our-solutions/indexes/esg-screened-indexes

No sustainable This Sub-Fund promotes environmental or social characteristics but does not have as its objective sustainable

investment objective investments

Environmental or social The main environmental and social characteristics promoted by the Sub-Fund through the Investment

characteristics of the Manager's ESG methodology are the following:

financial product « Environmental: climate change prevention (in terms for example of reduction of carbon emission, carbon
footprint, climate change vulnerability), pollution & waste prevention (with reference to toxic emissions & waste,
packaging material & waste, electronic waste), environmental opportunities (in clean tech, in renewable
energy).
« Social: human capital (labor management, health & safety, human capital development, supply chain labor
standards), product liability (product safety & quality, chemical safety, consumer financial protection, privacy &
data security, responsible investment, health & demographic risk), social opportunities (access to
communications, access to finance, access to health care, opportunities in nutrition & health), stakeholder
opposition (controversial sourcing, community relations).
The Sub-fund tracks the MSCI EMU ESG Screened Index (the “Index”) for the purpose of attaining the
environmental or social characteristics.

Investment strategy The Sub-Fund is passively managed to track the performance of the Index, while minimising as far as possible
the tracking error between the Sub-Fund’s performance and that of the Index.
The Index promotes Environmental and Social characteristics as well as best practices of Corporate
Governance using MSCI ESG Business Involvement Screening Research.
The Sub-Fund'’s investment policy is set out in the Sub-Fund Appendix.

Proportion of The Sub-Fund is managed and in accordance with its investment policy 90% of the Sub-Fund’s portfolio

investments consists of investments aiming at tracking the Index. The remaining proportion (corresponding to box #2 Other)
of the investments should be limited to:
« direct investments, for cash purpose, including investment grade debt securities issued by governments,
corporations or institutions, money market instruments and deposits with credit institutions without limit of
duration or currency which will normally be limited to 10% of the Subfund net assets.
« financial derivative instruments for the purpose of risk hedging and investment.
In terms of minimum environmental and social safeguards, the Index methodology excludes companies that fail
to comply with UN Global Compact Principles, in addition to companies that meet the controversial or high ESG
risk exclusion criteria.
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Monitoring of The Sub-Fund is passively managed to track the performance of the Index, while minimising as far as possible

environmental or social the tracking error between the Sub-Fund’s performance and that of the Index.

characteristics The Index promotes Environmental and Social characteristics as well as best practices of Corporate
Governance using MSCI ESG Business Involvement Screening Research.

Methodologies The Fund has designated the Index for the purpose of attaining environmental and social characteristics
promoted by the Fund.
Please refer to MSCI EMU ESG Screened Index methodology:
https://www.msci.com/our-solutions/indexes/esg-screened-indexes.

Data sources and The data sources used to attain the relevant environmental or social characteristics are detailed in the Index
processing methodology.
Limitations to There is a risk that the index provider may make errors, such as incorrect assessment of the screen criteria

methodologies and data @ described in the Investment Policy and/or include incorrect/exclude correct constituents in the screening
process. ESG scoring and screening is subject to inherent methodological limits. Any assessment of ESG
criteria by an Index is based on the data provided by third parties. Such assessments are dependent upon
information and data that may be incomplete, inaccurate or unavailable, which could cause incorrect
assessment of an issuer’'s ESG performance. In particular there may be potential inconsistencies, inaccuracy or
a lack of availability of required ESG data, particularly where this is issued by external data providers. These
limitations may include but are not limited to issues relating to: - Missing or incomplete data from companies
(for example, relating to their capacity to manage their Sustainability Risks) which have been used as input for
any scoring model; - The quantity and quality of ESG data to be processed; and - The identification of relevant
factors for the ESG analysis.
ESG data may be based on certain assumptions, forecasts, projections, views and opinions which may be
based on current market trends or anticipated future events. To assess company involvement in different
activities and to estimate revenue shares as accurately as possible, data providers strive to obtain information
directly from companies and issuers. Sources of data include annual reports, regulatory filings, sustainability
reports, press releases, investor presentations, company websites, and other company disclosures. Given the
developing and innovative nature of data models, methodologies and assumptions and the inherent uncertainty
in predicting forward looking events, it cannot be guaranteed that the ESG data is always accurate or correct or
that the ESG data will satisfy the aims or requirements of any specific client or investor. Furthermore, there may
be data that cannot be sourced due to the lack of availability of data sources.

Due diligence The Investment Manager oversees external vendors, including index providers, in line with its third party risk
management program. The Investment Manager engages with index providers regularly for service level
reviews and also undertakes targeted reviews of index providers’ processes, systems & systems controls, data,
quality controls & IT security.

Engagement policies With the aim of preventing, containing and managing the main adverse impacts of investment decisions on
sustainability factors, the Management Company conducts engagement actions - both individual and collective
with other investors - and exercises its voting rights on the issuers in its portfolio, in order to create awareness
and orient the issuers’ behaviors towards specific sustainability issues, according to the times and methods
formalized in its “Engagement Policy” and in the “Strategy for the exercise of the attendance and voting rights
attached to the financial instruments held by the UCITS under management”.

In this case, the Company informs the issuer about the identified criticalities, directing its decisions towards
their immediate reduction. If these actions are not addressed in an effective and timely manner by the issuer,
the Company evaluates to initiate specific reduction or disposal initiatives, even of a progressive nature, of the
investment in these issuers.

The initiatives carried out and the decisions taken regarding these activities are reported and formalized in
order to guarantee a thorough traceability of the decision-making processes and outcomes.

Designated reference The Index has been designated as a reference benchmark for the purpose of attaining the Sub-fund’s

benchmark environmental and social characteristics. The Sub-fund tracks the performance of the index “MSCI EMU ESG
Screened Index", while minimising as far as possible the tracking error between the Sub-fund’s performance
and that of the Index. The Index, which constitutes the “Exposed Strategy”, is published by MSCI, (the
“Benchmark Administrator”) and it is an equity index designed to represent the performance of the European
large and mid-cap stocks. The Index is a net total return Index and measures the performance of a sub-set of
equity securities which are part of the MSCI EMU Index (the “Parent Index”) which excludes companies from
the Parent Index based on the Benchmark Administrator'seSG exclusionary criteria. The Index promotes
Environmental and Social characteristics as well as best practices of Corporate Governance using MSCI ESG
Business Involvement Screening Research to identify companies that are involved in the following business
activities:- Controversial Weapons;- Nuclear Weapons;- Civilian Firearms;- Tobacco;- Thermal Coal;- Oil
Sands.Companies that meet the business involvement criteria are excluded from the Index. In addition to the
above, companies that fail to comply with the United Nations Global Compact Principles are also excluded from
the Indexes. The Index is calculated and published by the Benchmark Administrator. The Index rebalances on
a quarterly basis without any additional costs for the sub-fund. The Benchmark Administrator’'s Index
methodology, composition, revision rules and additional information concerning the underlying components of
the Index are available on www.msci.com.
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