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ANNEX IV 

Template periodic disclosure for the financial products referred to in Article 8, paragraphs L 2 and 2a. of 
Regulation (EU) 2019/2088 and Article 6, fim paragraph. ol Regulation (EU) 2020/852 

Product name: Lu myna - MW ESG (Market Neutral) TOPS UOTS Fund 
legal entity identifier: 549300721.NOYWGS1FJ62 

Sustainable 
invesunent means 
an irwe:stment in an 
economic activity 
that contributes to 
an emrironmental 0< 

social objective, 
provided that the 
investment ooesnot 
significantly harm 
any environmental or 
social objective and 
that the investee 
companies follow 
good govemance ·-
The EU Taxonomy is 
a dassification 
system laid down in 
Regulation (EU) 
2020/8S2, 
estabishi:ng a list of 
enwontnentalty 
sustainable 
economic activities. 
That Regulation 
U~•..,. l o:1y U-uwa1e 
list of socially 
sustainable 
economic activities. 
Sustainable 
investments with an 
enwonmental 
objecti\le might be 
aligned with the 
Taxonomy or not.. 

Sustanabiility 
indicators meas11e 
how the 
environmental or 
social 
characteristics 
Pforncit!'d by the 
financial produc.t 
are attained. 

Environmental and/or social characteristics 

Did this financial product have a sustainable investment objective? 

•• Yes • X No 

It made sustainable 
investments with an 

environmental objective: _ 96 

It promoted Environmental/Social (E/S) 
characteristics and 
while it did not have as its objective a 
sustainable investment_. it had a proportion of 
_ '6ofsustainable investments in economic ac:ti'Wities that 

qualify as environmentally 
sustainable under the EU 
Tamnomy 

in economic actMties that do 
not quarify as environmentally 
sustainable under the EU 
Tamnomy 

It made sustainable investments 
with a social objective: _ 96 

\Mth an emrironmental objective in economic 
activities that qualify as environmentally 
sustainable ooder the EU T axooorny 

with an enviroM'lental objective in 
economic: activities that do not quaify as 
enWOM"lef"lt.alty sustainable under the EU 
Taxonomy 

with a social ot>;ective 

x It promoted EfS characteristics, but did not 
make any sustainable invesbnents 

To what extent were the environmental and/or social characteristics 
promoted by this financial product met? 

The EnvirONnental and Social ( ... E/Sj characteristic have been promoted by the SUb-
Fund as part of its investment decision making process with the application of the ESG 
filter as further described in the Prospectus. The application of the ESG filter ind udes: 

• the application of exclusion criteria in order to exclude cenain investments 
from tile portfofio determined to cause negative environmental or social 
impact such as investments with direa exposure to cluster munitions,. land 
mines and nuclear weapons; 

• the review of greenhouse gas emissions across the investments in the 
pnnfnlin; 

• the maintenance of a positive aggregate exposure to the fSG.based score. 
where the aggregate exposure is calculated by swnming the product of the 
portfolio weights and the ESG-based score. 



"��+��,-���*����.��	�/��0�������� �'C�

�$$��� 9�����:������ ������0 ������" ���������;������ ���
4�0";7�4����� ���7�4����>7�
�

��������	
������
���
��	
���������������	�	����

� 3%4�� ���$������� ��( � ��� �� !��%��#��)%��5�

�
0*	�"��+���,�-.�:�@�1-��6	��J	�����4�0I)��/��0��E��
����	�����+��	��������+�����*	�
������ ��� ���	���	��� �
	��� ��
� ������$� ����� �*��
,
���+� ������������� ��
���*	�����6	��

���	�����������	�	��	
���
��	���	
��+�-���*����.��	���0��
	�I
�����	
�)����������+��	��
120I)�34� ���	���	���
���	������5	����������*	�����������*	� ���	���	���-���$	�����5��
���	���	����
	��!�0*	����	���	���
���	����	�
�������*�$*�
���������������	����*	�	���	�
�*����	
�����$�5�����	����	
���������
�*����������	
�	��	����������������*���5����$��	���
�	��	����
������������*	��	����	�������
	
�����*���
	���
���
��������	!�
�
����� ��� � ��� �� ������

29���� ����� ��� �� 0*	�	�5	�	����
��	���*��
��$����������	����������������
����	�����
����	���5	�
������	���*	��	�	�	��	�
	���
!�

�
����� ��� � ��� �� ������ "��$�


�����������
���	��$	�

"��$�

�����������
����	��

�*����

�����������
���	��$	�

�*����

�����������
����	�

3����
�����
����
�� �� ����
�

-�� ���
.���������
����
	�7R��1�	�����
0���4�

B?!?M�

7����C7�

((!'M�

77��''?�

-�� ���
'�	
���	���
���
	�7R��
���	����+�1�T/�A�
��������:���4�

(&!B&� 'C!7B�

2�3	������
������
�

.�������
�	���

CB!�M�

'!���

C&!'M�

&!C(�

*�
���� &!7'� ?!C?�

&��
����

� '!�B� &!C&�

�
�����	L�-���*����.��	�"")��-����
�
� � 6����!%�#������%�#��* %���#�� %��5��

J����

������	!�
�
�
�

� �
$���4�����$��%(7�!� *���%)��$������� ��(��� �*����������$���
�$�� ) ���! ��� #�%��!�� #��� ����� ����� ���� $%4� � �� �$��
����� ��(��� �*��������!%��� (�����%���!$�%(7�!� *��5�
0*	����,E��
�
�	��������6	�����������	����	���	���!�

�
� �

• 

• 
• 



�(�� "��+��,-���*����.��	�/��0��������

�$$��� 9�����:������ ������0 ������" ���������;������ ���
4�0";7�4����� ���7�4����>7�
�

��������	
������
���
��	
���������������	�	����

3%4� � �� �$�� ����� ��(���  �*��������� �$��� �$�� ) ���! ���
#�%��!�� #��� ����� ����� �%�� !����� � '� ) !���� $���� �%� ����
��* �%��������%���%! �������� ��(��� �*��������%(7�!� *�5��

�
J����

������	!�

�

�
H�.�� ���
 ��� ���� ���$����������� ����$� �� $�����'����� �$��������
����� ��� � ����������O��
0*	� ���	���	���-���$	�� 
�
� ���� �����
	�� 
�����
��� �
�	��	� ��
����� ��� �*	� �	�	�	��	�

	���
!�=�5	�	����*	����	���	���-���$	��5���������
	��
�����
����
�	��	���
�����
����$�
�*	��	#���	�	�	��	�
	���
����
	���*	��������	������
	�����*	�
�	,������������
��������	�

����	��!�

�
�
�

�
���.�����
����$� �'�������������
 ��� ���� ���$������O��
�
�
�

�������� �'��������� ������� @�������� ����B�
���� ��������
��":��!�!� -�J�J@��JA�Q/�  <�J@� ,�!(BM� �*���� % �

���+�@���
�
���
�������� -�J/E��0/ �J@� ,�!'(M� �*���� 8)�

J	���	��!�!� -�J/E��0/ �J@� ,�!&?M� �*���� �=�

A�JIJ:���� -�J/E��0/ �J@� �!�&M� "��$� E �

% �0��=��-: ���J�
0I%���I�)!"!�!� -�J/E��0/ �J@� ,�!��M� �*���� @%�

0� @:0��I )I �0�IJ�
.=I":��":��JA� :0��"�0 �A:U� :)�� �
IE�-I0I ��:=��":���JA�
-I0I �<�":��

,�!��M� �*���� /��

� �

�� �� $�����'�����
 �$�������	��*	�
�������$���������
�	$����	���
��������
���	���	���

	�����������
�������������+���������
�	�����$����
	�������	������
���������
�	�
��+		�
����	�����	�
	�������
*�������$*��������,�
�����
�������
�����,�
����	�+�����	��!�

/+
� .0� /�)������ �
	�� ��	� �� 1��� ��	� �������
��	� +���2� ����
���
�  �� 3+�
+�
/�)�����4�����
�� ���
�	�
�	�� �+����� ��	� �������
��	��� +���� .0� /�)������
� 5

	��
����������

������
�� ����

���
�0�����
��	
���#�

�
0*	� 2
�� ��� ��$��������� *���3� 
�����
�	� �

��	�� ���+� ��� �*��	� ���	���	����
��
	��+��$� �*	� ���������� 
��
���� �*��� ��6	� ����� �������� �*	� /����� ����	���� ����
	�������	�����+�����������	�	����������������	�!�0*	����	���	������
	��+��$��*	�
�	������$� 
���������� �*��� ���������� 
��
���� 
�� ���� ��6	� ����� �������� �*	�/�����
����	��������	�������	�����+�����������	�	����������������	�!�

�
���� �	+
�� ���	���� �
� ���
�	�
�	�� ���	� ����� ��	� �������
��	��� +���� ����

�������
�	��������
����� 5

	��
�#�

0*	�����������
	���*	�
���	���	����
�����������$��
��
���������$��$��� ���
��� �'������������
�*	�����������
��
����

����$��*	��	�	�	��	�

	���
�5*��*���L�0*���

����5���
��
��	
�
��������
�*���������
����	
�	��	������!�

• 



"��+��,-���*����.��	�/��0�������� �(7�

�$$��� 9�����:������ ������0 ������" ���������;������ ���
4�0";7�4����� ���7�4����>7�
�

��������	
������
���
��	
���������������	�	����

>: �J@����
.=I":��":��JA� :0��"�0 �A:U� :)�� �
IE�-I0I ��:=��":���JA�
-I0I �<�":��

,�!�BM� �*���� E �

=: -:��
�J0: J�0�IJ�"��!�!�!� -�J/E��0/ �J@� �!�'M� "��$� E �

��	��������J!�!� -�J/E��0/ �J@� �!�'M� "��$� J"�

E��0� :0��"�J@��I!��
"0A!�

.=I":��":��JA� :0��"�0 �A:U� :)�� �
IE�-I0I ��:=��":���JA�
-I0I �<�":��

�!��M� "��$� 8)�

"�I :�"���� -�J/E��0/ �J@� 7!CCM� "��$� E �

:A.� A��
"�E:���:J�:��
�I )I �0�IJ�

-�J/E��0/ �J@� 7!C�M� "��$� /��

�� %J%���J�!� �JEI -�0�IJ��JA��I--/J���0�IJ� 7!BBM� "��$� /��

��:�)"�� :":�0 ���0<��@�����0:�-��JA��� �
�IJA�0�IJ�J@��/))"<� 7!B&M� "��$� @%�

 :�>�00�%:J�>��: �
@ I/)�)"�� -�J/E��0/ �J@� ,7!B7M� �*���� @%�

�
�����	L�"��+������	���	����"����	
��-����
�
0*���
����5���
��
��	
���������
�*����������	
�	��	���������������$�$�����	#
����	�!�
�

�
�
���.����
��$��$��� ����������� ��� � ��	�������� �'��������O�

�
�

� � � 
$���4����$�����������%!�� %�5�

���	������������� )	��	���$	�
)	��	���$	�
	#���
��$� ���*�
*��
��$��

���	���	���� ��� ���
���	��
���$�	
� 5��*� �*	� :T��
�*�����	��������
�����	
�

(�!&M� BC!�M�

�
�����	L�"��+������	���	����"����	
��-����
�
0*���
����5���
��
��	
���������
�*����������	
�	��	������������+��	�	�	����$�
	��*�
����������	#
����	�5��*����*	����,E��
���
��������!�
� �

Asset allocation 
describes the 
share of 
investments in 
specific assets. 
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Did the financial product invest in fossil gas and/or nuclear energy 
related activities complying with the EU Taxonomy1? 

Yes : 

In fossil gas In nuclear energy 

x No 

The graphs below show in green the percentage of investments that were aligned with the EU Taxonomy. 
As there is no appropriate methodology to determine the taxonomy-alignment of sovereign bonds", the 
first graph shows the Taxonomy alignment in relation to all the investments of the finanda/ product 
induding sovereign bonds, while the second graph shows the Taxonomy alignment only in relation to the 
in vestments of the finandal product other than sovereign bonds. 

1. Taxonomy-alignmentofimiestments 
i lldl udi ng sovereign tlonds • 

Turnover 

CapEx 

OpEx 

0% 50% 
Ta,:ooorny-aligned: F=i gas 
Taimo'"l'-.ali8ru"I' ,..._., 
Ta,:ooomy-aligl>ed (no gasand nuclear) 
Noll TolODllOl1IV-aftmed 

100% 

2. Taxonomy-a I ignment of i miestments 
exOI uding sovereign oonds • 

Turnover 

CapE:x 

OpEx 

0% 50% 

Ta,:ooorny-af,gned: Fossil gas 
Taimo'"l'-all8ned! ,..._., 
Ta,:ooorny-af,gned (no gasand nuclear) 
Noll TalO>nomy-a ,gned 

100% 

This graph represents x% of the tota I investments. 

* For the purpose of these graphs, 'sovereign bonds' consist of oil sovereign exposures 
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