Japan Value Equity Sustainable

Overview

- Smart Beta strategy that tracks an active index (SNAM Sustainability Index), created using both ESG

evaluation and stock valuation

- Sophisticated proprietary evaluation system implemented in collaboration with Sompo Risk

Management, a leading company in Japan ESG research

- Diversified investment in stocks with high management quality

- Determination of stock weights via intrinsic values

- Long-term investment style (buy-and-hold), unsusceptible to short term market price fluctuations

- Investment management methodology embodying stewardship responsibilities, including nonfinancial
information, long-term investment, and dialogue with investees

Investment Process

ESG Research

Company research on
Environment (E), Society (S),

Governance (G)

Select approx. 300
companies that have high
ESG scores as constituents of
SNAM Sustainability Index

ESG Monitoring

index

A

Monitor corporate scandals. If
critical scandals come to light,
make ESG score deductions
or exclusions from the index




