
 

Sustainability-related information – Jyske Sicav High Yield Corporate Bonds (SRI)  

Extract  

This material describes the sustainability-related information applying to Jyske Sicav High Yield Corporate Bonds 

(SRI). 

The fund promotes environmental and social characteristics. The environmental and social characteristics are met to 

the effect that the fund excludes companies which do not meet specific criteria with respect to sustainability and 

responsible investment. The exclusions are based on norm- and activity-based screening reports from external 

service providers.  

The fund’s objective is not sustainable investment as described in article 9 in Regulation 2019/2088 on 

sustainability-related information.  

 

No sustainable investment objectives 
This financial product promotes environmental and social characteristics but its objective is not sustainable 

investments. 

 

Environmental and social characteristics of the product  
The fund’s assets are invested with due regard to specific principles for sustainability and responsible investment. 

In consequence of the responsible investment policy, some companies are excluded, such as companies  

- that operate in a way violating generally recognised international conventions and norms relating to the 

environment, human rights and business ethics; 

- that produce or distribute weapons, alcohol, tobacco, fossil fuels, gambling and adult entertainment.  

Specific tolerance thresholds apply to the various areas as described in further detail in the information below.  

The fund promotes environmental and social characteristics. Through the exclusion of companies and sectors which 

are considered norm-breaking and highly controversial, including fossil fuels, the fund’s investments seek to target 

companies that are better at handling sustainability risks. 

In addition, the fund supports environmental targets by building a portfolio composition which presumably has a 

lower carbon footprint than the benchmark of the fund. This portfolio profile is partly assessed to be resilient to 

environmental risks and at the same time supports climate mitigation. 

Through exclusion of companies which engage in norm-breaking behaviour with respect to human and labour rights 

the social characteristics of the investments are also supported. 

 

Investment strategy  

Below is a description of the binding sustainability restrictions of the fund’s investment strategy.   

The fund may not invest its assets in: 

• Companies producing and selling weapons  

• Companies producing tobacco  

• Companies generating more than 5% of its revenue from the sale of tobacco. 



 

• Companies generating more than 5% of its revenue from the production or sale of alcohol.   

• Companies generating more than 5% of its revenue from the production or sale of adult entertainment. 

• Companies generating more than 5% of its revenue from the production or sale of oil, gas and coal.  

• Companies breaking international norms or conventions within areas such as environmental protection, 

labour rights and human rights. 

Reservations are made for lack of identification of minor violations on the part of a few companies.  

The fund complies with the portfolio manager’s policy of responsible and sustainable investments which set the 

framework for the work with environmental, social and corporate governance (ESG) issues. The policy is available 

here Investment Information (jyskebank.dk).  

 

Control of environmental and social characteristics  
The fund’s portfolio manager Jyske Bank A/S arranges ongoing monitoring of the fund with a view to ensuring that 

the fund meets the above screening criteria. 

Norm-based screening reports for breaches of international norms and conventions are received on an ongoing basis. 

The international norms and conventions that are subject to screenings to disclose any breaches hereof are for 

instance the UN’s Global Compact, the OECD’s guidelines for multinational companies, the UN’s human rights 

declaration and ILO labour market conventions about dignified conditions for employees. If the reports disclose that 

companies are breaking these international norms, they will be excluded from the fund’s portfolio. 

In addition, activity-based screening reports for breaches of the activity-based restrictions laid down are received on 

an ongoing basis. If the reports show that the companies are not up to our investment restrictions, the companies 

will be excluded.  

The contents of the reports are registered in a compliance system which block future purchases of the relevant 

assets.  

 

Methods 
Jyske Bank A/S receives ongoing information about the total ESC rating of the portfolio. The ESG rating is based on 

data from MSCI and measures the resilience of the fund against sustainability risk. Apart from the norm- and 

activity-based data, also the total CO2 emission relative to benchmark is measured.   

 

Methods, data sources and processes  
Jyske Bank A/S uses data sources from external service providers.  

Jyske Bank A/S is cooperating with an external service provider, Sustainalytics, who implements the norm-based 

screening.  

The activity-based screening is based on data from the international data provider MSCI.  

In addition, MSCI delivers company analyses describing material sustainability risks of the underlying companies. 

The analyses result in an ESG rating for each company which can be summed up in a total ESG rating for portfolio and 

benchmark. In the investment analysis the responsible portfolio manager considers the assessment from MSCI, but 

the portfolio manager is not bound by the companies’ ESG ratings.  

https://www.jyskebank.dk/produkter/investering/investmentinformation


 

We estimate that with the selection of recognised data and analysis providers the necessary measures have been 

taken to ensure the fund’s sustainability characteristics.  

Active ownership  
The fund’s approach to active ownership appears from the portfolio manager’s policy on responsible and sustainable 

investments, which is available here: Investment Information (jyskebank.dk) 
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