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OO 01 Mandatory Gateway/Peering General

OO 01.1 Select the services and funds you offer

 Fund management

% of assets under management (AUM) in ranges

 <10%

 10-50%

 >50%

 Fund of funds, manager of managers, sub-advised products

 Other, specify

OO 02 Mandatory Peering General

OO 02.1 Select the location of your organisation’s headquarters.

France

OO 02.2 Indicate the number of countries in which you have offices (including your headquarters).

 1

 2-5

 6-10

 >10

OO 02.3 Indicate the approximate number of staff in your organisation in full-time equivalents (FTE).

6

OO 03 Mandatory Descriptive General

OO 03.1 Indicate whether you have subsidiaries within your organisation that are also PRI signatories in their own right.

 Yes

 No

OO 04 Mandatory Gateway/Peering General

OO 04.1 Indicate the year end date for your reporting year.

31/12/2017

OO 04.2 Indicate your total AUM at the end of your reporting year, Exclude subsidiaries you have chosen not to report on and any
advisory/execution only assets.

Total AUM

12,500,000 EUR

14,831,210 USD

OO 05 Mandatory to Report, Voluntary to Disclose Gateway General

OO 05.1 Provide an approximate percentage breakdown of your AUM at the end of your reporting year using the following asset classes:

Internally managed (%)
Externally managed (%)
 

Listed equity 0 0

Fixed income >50% 0

Private equity 0 0

Property 0 0

Infrastructure 0 0

Commodities 0 0

Hedge funds 0 0

Forestry 0 0

Farmland 0 0

Inclusive finance 0 0
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Cash 0 0

Other (1), specify 0 0

Other (2), specify 0 0

OO 05.2 Indicate whether your organisation uses fiduciary managers.

 Yes, we use a fiduciary manager and our response to OO 5.1 is reflective of their management of our assets.

 No, we do not use fiduciary managers.

OO 06 Mandatory Descriptive General

OO 06.1 Select how you would like to disclose your asset class mix.

 as percentage breakdown

 as broad ranges

OO 07 Mandatory to Report, Voluntary to Disclose Gateway General

OO 07.1 Provide to the nearest 5% the percentage breakdown of your Fixed Income AUM at the end of your reporting year, using the following
categories.

Private

OO 09 Mandatory to Report, Voluntary to Disclose Peering General

OO 09.1 Indicate the breakdown of your organisation’s AUM by market.

Private

OO 09.2 Additional information. [Optional]

Private

OO 10 Mandatory Gateway General

OO 10.1 Select the active ownership activities your organisation implemented in the reporting year.

Fixed income Corporate (securitised) – engagement

 We engage with companies on ESG factors via our staff, collaborations or service providers.

 We do not engage directly and do not require external managers to engage with companies on ESG factors. Please explain why you do not.

OO 11 Mandatory Gateway General

OO 11.1 Select the internally managed asset classes in which you addressed ESG incorporation into your investment decisions and/or your active
ownership practices (during the reporting year).

Fixed income - securitised

 We address ESG incorporation.

 We do not do ESG incorporation.

OO 12 Mandatory Gateway General

OO 12.1 Below are all applicable modules or sections you may report on. Those which are mandatory to report (asset classes representing 10% or
more of your AUM) are already ticked and read-only. Those which are voluntary to report on can be opted into by ticking the box.

Core modules

 Organisational Overview

 Strategy and Governance

RI implementation directly or via service providers

Direct - Fixed Income

 Fixed income - Securitised

Closing module

 Closing module

OO FI 01 Mandatory to Report, Voluntary to Disclose Gateway General

OO FI 01.1 Provide a breakdown of your internally managed fixed income securities by active and passive strategies

Private

OO FI 01.2 Additional information. [Optional]

Private
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SG 01 Mandatory Core Assessed General

SG 01.1 Indicate if you have an investment policy that covers your responsible investment approach.

 Yes

 No

SG 03 Mandatory Core Assessed General

SG 03.1 Indicate if your organisation has a policy on managing potential conflicts of interest in the investment process.

 Yes

SG 03.2 Describe your policy on managing potential conflicts of interest in the investment process.

Solutions Fiducie has an exhaustive policy on managing potential conflicts of interests, as required by the rules and regulations of the Autorité des
marchés financiers (AMF). This policy is based on its own analysis and on the advice of its external compliance adviser, Agama Conseil.

This 17-pages policy is written in French. It covers all the activities of Solutions Fiducie, with special emphasis on the links between its activities as
trustee and its activities as asset manager. It deals with all aspects of the firm operations and addresses its relationships with suppliers, advisers,
distributors and clients.

All employees of Solutions Fiducie have to abide to this policy as condition for continuing employment.

Solutions Fiducie has chosen to make its policy public. It can be requested or accessed here :

https://drive.google.com/file/d/11hGq2bJtQ77ORlj4qEJfqr1O_gdNfL5o/view?usp=sharing

 

 No

SG 04 Voluntary Descriptive General

SG 04.1 Indicate if your organisation has a process for identifying and managing incidents that occur within portfolio companies.

Private

SG 04.2 Describe your process on managing incidents

Private

SG 05 Mandatory Gateway/Core Assessed General

SG 05.1 Indicate if and how frequently your organisation sets and reviews objectives for its responsible investment activities.

 Quarterly or more frequently

 Biannually

 Annually

 Less frequently than annually

 Ad-hoc basis

 It is not set/reviewed

SG 05.2 Additional information. [Optional]

Solutions Fiducie is a recently-created asset manager.

The first fund, Solutions Fiducie Entreprise 2017, was raised on october 26, 2017. Only 3 investments have been done so far.

Solutions Fiducie's objectives for its responsible investment activities is still in development. The frequence of reviews is set to increase in the future, on par with
the growth of asset under management.

SG 06 Voluntary Descriptive General

SG 06.1 List the main responsible investment objectives that your organisation set for the reporting year.

Private

SG 06.2 Additional information.

Private

SG 07 Mandatory Core Assessed General

SG 07.1 Indicate the roles present in your organisation and for each, indicate whether they have oversight and/or implementation responsibilities
for responsible investment.

Roles present in your organisation

 Board members or trustees

 Chief Executive Officer (CEO), Chief Investment Officer (CIO), Investment Committee

 Oversight/accountability for responsible investment

 Implementation of responsible investment

 No oversight/accountability or implementation responsibility for responsible investment

 Other Chief-level staff or head of department, specify

 Portfolio managers
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 Oversight/accountability for responsible investment

 Implementation of responsible investment

 No oversight/accountability or implementation responsibility for responsible investment

 ESG portfolio manager

 Investment analysts

 Oversight/accountability for responsible investment

 Implementation of responsible investment

 No oversight/accountability or implementation responsibility for responsible investment

 Dedicated responsible investment staff

 External managers or service providers

 Investor relations

 Other role, specify (1)

 Other role, specify (2)

SG 07.2 For the roles for which you have RI oversight/accountability or implementation responsibilities, indicate how you execute these
responsibilities.

The president of Solutions Fiducie and the three other partners of the firm together decide and implement the policies of the firm, including those dealing with
responsible investing.

All four partners are part of the investment committe, which is in charge, amongs others, of incorporating ESG analysis into the investment process. Three of
the partners are portofio managers and one holds a controling role.

One investment analyst has the role, amongs others, of researching, analysing an presenting the ESG characteristics of potential investments to the
investment committe.

 

SG 07.3 Indicate the number of dedicated responsible investment staff your organisation has.

0

SG 08 Voluntary Additional Assessed General

SG 08.1 Indicate if your organisation’s performance management, reward and/or personal development processes have a responsible investment
element.

Private

SG 08.3 Provide any additional information on your organisation’s performance management, reward and/or personal development processes in
relation to responsible investment.

Private

SG 09 Mandatory Core Assessed PRI 4,5

SG 09.1 Select the collaborative organisation and/or initiatives of which your organisation is a member or in which it participated during the
reporting year, and the role you played.

 Principles for Responsible Investment

Your organisation’s role in the initiative during the reporting period (see definitions)

Basic

Provide a brief commentary on the level of your organisation’s involvement in the initiative. [Optional]

We are developing our internal rules and processes, gradualling incorporating ESG elements according to the PRI guidelines. We haven't be involved
in specific events or activites.

 Asian Corporate Governance Association

 Australian Council of Superannuation Investors

 AFIC – La Commission ESG

 BVCA – Responsible Investment Advisory Board

 CDP Climate Change

 CDP Forests

 CDP Water

 CFA Institute Centre for Financial Market Integrity

 Code for Responsible Investment in SA (CRISA)

 Code for Responsible Finance in the 21st Century

 Council of Institutional Investors (CII)

 Eumedion

 Extractive Industries Transparency Initiative (EITI)

 ESG Research Australia

 EVCA – Responsible Investment Roundtable
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 Global Investors Governance Network (GIGN)

 Global Impact Investing Network (GIIN)

 Global Real Estate Sustainability Benchmark (GRESB)

 Green Bond Principles

 Institutional Investors Group on Climate Change (IIGCC)

 Interfaith Center on Corporate Responsibility (ICCR)

 International Corporate Governance Network (ICGN)

 Investor Group on Climate Change, Australia/New Zealand (IGCC)

 International Integrated Reporting Council (IIRC)

 Investor Network on Climate Risk (INCR)/CERES

 Local Authority Pension Fund Forum

 Principles for Sustainable Insurance

 Regional or National Social Investment Forums (e.g. UKSIF, Eurosif, ASRIA, RIAA), specify

 Responsible Finance Principles in Inclusive Finance

 Shareholder Association for Research and Education (Share)

 United Nations Environmental Program Finance Initiative (UNEP FI)

 United Nations Global Compact

 Other collaborative organisation/initiative, specify

 Other collaborative organisation/initiative, specify

 Other collaborative organisation/initiative, specify

 Other collaborative organisation/initiative, specify

SG 10 Mandatory Core Assessed PRI 4

SG 10.1 Indicate if your organisation promotes responsible investment, independently of collaborative initiatives.

 Yes

 No

SG 11 Voluntary Additional Assessed PRI 4,5,6

SG 11.1 Indicate if your organisation - individually or in collaboration with others - conducted dialogue with public policy makers or regulators in
support of responsible investment in the reporting year.

Private

SG 11.4 Provide a brief description of the main topics your organisation has engaged with public policy-makers or regulators on.

Private

SG 12 Mandatory Core Assessed PRI 4

SG 12.1 Indicate whether your organisation uses investment consultants.

 Yes, we use investment consultants

 No, we do not use investment consultants.

SG 13 Mandatory Descriptive PRI 1

SG 13.1 Indicate if your organisation executes scenario analysis and/or modelling in which the risk profile of future ESG trends at portfolio level is
calculated.

 We execute scenario analysis which includes factors representing the investment impacts of future environmental trends

 We execute scenario analysis which includes factors representing the investment impacts of future social trends

 We execute scenario analysis which includes factors representing the investment impacts of future governance trends

 We consider scenario analysis that includes factors representing the investment impacts of future climate-related risks and opportunities

 We execute other scenario analysis, specify

 We do not execute such scenario analysis and/or modelling

SG 13.3 Additional information. [OPTIONAL]

Scenario analysis and modeling is not relevant to and doesn't fit with our investment and risk-management approach.

SG 14 Mandatory to Report, Voluntary to Disclose Additional Assessed PRI 1

SG 14.1 Describe the process used to identify short, medium and long-term risks and opportunities that could have a material impact on your
organisation and its activities.

Private

SG 14.2 Some investment risks and opportunities arise as a result of long term trends. Indicate which of the following you act on.

Private

SG 14.6 Additional information [Optional]

Private
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SG 15 Mandatory to Report, Voluntary to Disclose Descriptive PRI 1

SG 15.1 Indicate if your organisation allocates assets to, or manages, funds based on specific environmental and social themed areas.

Private

SG 18 Voluntary Descriptive General

SG 18.1 Indicate whether any specific features of your approach to responsible investment are particularly innovative.

Private

SG 18.3 Additional information.

Private

SG 19 Mandatory Core Assessed PRI 6

SG 19.1 Indicate whether your organisation proactively discloses asset class specific information. Select the frequency of the disclosure to
clients/beneficiaries and the public, and provide a URL to the public information.

Fixed income

Do you disclose?

 We do not disclose to either clients/beneficiaries or the public.

 We disclose to clients/beneficiaries only.

 We disclose to the public

Disclosure to clients/beneficiaries

Disclosure to clients/beneficiaries

 Broad approach to RI incorporation

 Detailed explanation of RI incorporation strategy used

Quarterly
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FI 01 Mandatory Gateway PRI 1

FI 01.1 Indicate 1) Which ESG incorporation strategy and/or combination of strategies you apply to your actively managed fixed income
investments; and 2) The proportion (+/- 5%) of your total actively managed fixed income investments each strategy applies to.

Securitised

Screening alone

0

Thematic alone

0

Integration alone

0

Screening + integration strategies

0

Thematic + integration strategies

100

Screening + thematic strategies

0

All three strategies combined

0

No incorporation strategies applied

0

FI 01.2 Describe your reasons for choosing a particular ESG incorporation strategy and how combinations of strategies are used.

Thematic strategy : SME financing, in accordance with the PRI reporting framework definitions.

Integration strategy : Our investment analysis include the appraisal of ESG characterisitics of our borrowers and of the impact of our intervention.

FI 02 Mandatory to Report, Voluntary to Disclose Core Assessed PRI 1

FI 02.1 Indicate which ESG factors you systematically research as part of your analysis on issuers.

Private

FI 02.2 Indicate what format your ESG information comes in and where you typically source it

Private

FI 02.3 Provide a brief description of the ESG information used, highlighting any differences in sources of information across your ESG
incorporation strategies.

Private

FI 02.4 Additional information. [Optional]

Private

FI 03 Mandatory Additional Assessed PRI 1

FI 03.1 Indicate how you ensure that your ESG research process is robust:

 Issuers are given the opportunity by you or your research provider to review ESG research on them and correct inaccuracies

 Issuer information and/or ESG ratings are updated regularly to ensure ESG research is accurate

 Internal audits of ESG research are undertaken in a systematic way

 ESG analysis is benchmarked for quality against other providers

 Other, specify

 None of the above

FI 03.2 Describe how your ESG information or analysis is shared among your investment team.

 ESG information is held within a centralised database and is accessible to all investment staff

 ESG information is a standard item on all individual issuer summaries, ‘tear sheets’, ‘dashboards’ or similar documents

 Investment staff are required to discuss ESG information on issuers as a standard item during investment committee meetings

 Records capture how ESG information and research was incorporated into investment decisions

 Other, specify

 None of the above

FI 08 Mandatory to Report, Voluntary to Disclose Descriptive PRI 1

FI 08.1 Indicate what proportion of your thematic investments are:

Private

FI 08.2 Describe your organisation’s approach to thematic fixed income investing

Private
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FI 08.3 Additional information [OPTIONAL]

Private

FI 09 Mandatory Core Assessed PRI 1

FI 09.1 Indicate whether you encourage transparency and disclosure relating to the issuance of themed bonds as per the Green Bonds Principles,
Social Bond Principles, or Sustainability Bond Guidelines..

 We require that themed bond proceeds are only allocated to environmentally or socially beneficial projects

 We require the issuer (or 3rd party assurer) to demonstrate a process which determines the eligibility of projects to which themed bond proceeds are
allocated

 We require issuers to demonstrate a systematic and transparent process of disbursing themed bond proceeds to eligible projects until all funds are
allocated

 We require issuers to report at least once per year on the projects to which proceeds have been allocated including a description of those projects

 Other, specify

 None of the above

FI 09.2 Describe the actions you take when issuers do not disburse bond proceeds as described in the offering documents.

Our approch does not involved themed bonds. We do not structure themed bonds and do not control the allocation of the proceeds as a themed bond issue
would require.

FI 10 Mandatory Additional Assessed PRI 1

FI 10.1 Indicate how you assess the environmental or social impact of your thematic investments

 We require issuers to report at least once per year on specific environmental or social impacts resulting from our themed investments

 We ensure independent audits are conducted on the environmental or social impact of our investments

 We have a proprietary system to measure environmental and social impact

 We measure the impact of our themed bond investments on specific ESG factors such as carbon emissions or human rights

 Other, specify

 None of the above

FI 11 Mandatory Descriptive PRI 1

FI 11.1 Describe your approach to integrating ESG into traditional financial analysis.

We do not amalgamate ESG analysis with financial analysis. Both are kept separate but are adressed in the same report that forms the basis for our
investment decisions. That reports has several building blocks :

1. Borrower's characteristics (financials, operations, competitive position, management...)
2. Quality and liquidity of the asset to be transfered into "fiducie".
3. Quality of projet to be financed.
4. ESG characteristics of the borrower and the likely mpact of our intervention.

FI 11.2 Describe how your ESG integration approach is adapted to each of the different types of fixed income you invest in.

Securitised

We have only one type of fixed income product in our portfolio : secured loands backed by assets held in fiducies.  ESG integration in our investment
decision has been designed to apply to that product.

FI 12 Mandatory Core Assessed PRI 1

FI 12.1 Indicate how ESG information is typically used as part of your investment process.

Securitised

ESG analysis is integrated into fundamental analysis 

ESG analysis is integrated into security weighting decisions 

ESG analysis is integrated into portfolio construction decisions 

ESG analysis is a standard part of internal credit ratings or assessment 

ESG analysis for issuers is a standard agenda item at investment committee meetings 

ESG analysis is regularly featured in internal research notes or similar 

ESG analysis is a standard feature of ongoing portfolio monitoring 

ESG analysis features in all internal issuer summaries or similar documents 

Other, specify 

FI 13 Mandatory Additional Assessed PRI 1

FI 13.1 Indicate the extent to which ESG issues are reviewed in your integration process.
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Environment Social Governance

Securitised

Environmental

 Systematically

 Occasionally

 Not at all

Social

 Systematically

 Occasionally

 Not at all

Governance

 Systematically

 Occasionally

 Not at all

FI 13.2 Please provide more detail on how you review E, S and G factors in your integration process.

Securitised

As far as investments are concerned, Solutions Fiducie has no specialization in terms of industry or business activity, which implies that the ESG
characteristics of our borrowers can be very different from each other. Our template is therefore a wide and generic contruct, wich will be filled very
differently form one borrower to the next, with weighting and focus between E, S and G specific to the case in question. Depending on the borrower, some
of the ESG review will give rise to minor descriptive issues and some will lead to meaningful enquiries, potentially entrusted to external experts if the case is
warranted.

FI 15 Mandatory to Report, Voluntary to Disclose Core Assessed PRI 2

FI 15.1 Indicate the proportion of your fixed income assets on which you engage. Please exclude any engagements carried out solely in your
capacity as a shareholder.

Private

FI 15.3 Additional information.[OPTIONAL]

Private

FI 16 Mandatory to Report, Voluntary to Disclose Additional Assessed PRI 1,2

FI 16.1 Indicate how you typically engage with issuers as a fixed income investor, or as both a fixed income and listed equity investor. (Please do
not include engagements where you are both a bondholder and shareholder but engage as a listed equity investor only.)

Private

FI 16.2 Indicate how your organisation prioritises engagements with issuers

Private

FI 16.3 Indicate when your organisation conducts engagements with issuers.

Private

FI 16.4 Indicate how your organisation conducts engagements with issuers.

Private

FI 16.5 Indicate what your organisation conducts engagements with issuers on.

Private

FI 16.6 Indicate how your organisation shares the outcomes of the engagements internally.

Private

FI 16.7 Additional information.[OPTIONAL]

Private

FI 17 Mandatory to Report, Voluntary to Disclose Additional Assessed PRI 1,2

FI 17.1 Indicate if your publicly available policy documents explicitly refer to fixed income engagement separately from engagements in relation to
other asset classes.

Private

FI 17.3 Additional information [OPTIONAL]

Private

FI 18 Mandatory to Report, Voluntary to Disclose Additional Assessed General

FI 18.1 Indicate whether your organisation measures how your incorporation of ESG analysis in fixed income has affected investment outcomes
and/or ESG performance.

Private

FI 18.2 Describe how your organisation measures how your incorporation of ESG analysis in fixed income has affected investment outcomes
and/or ESG performance. [OPTIONAL]

Private

FI 18.3 Additional information.[OPTIONAL]

Private

FI 19 Voluntary Descriptive PRI 1,2

FI 19.1 Provide examples of how your incorporation of ESG analysis and/or your engagement of issuers has affected your fixed income
investment outcomes during the reporting year.

Private

FI 19.2 Additional information.
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Private
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CM1 01.1 Mandatory Core Assessed General

CM1 01.1 Indicate whether the reported information you have provided for your PRI Transparency Report this year has undergone:

 Third party assurance over selected responses from this year’s PRI Transparency Report

 Third party assurance over data points from other sources that have subsequently been used in your PRI responses this year

 Third party assurance or audit of the implementation of RI processes (that have been reported to the PRI this year)

 Internal audit conducted by internal auditors of the implementation of RI processes and/or RI data that have been reported to the PRI this year)

 Internal verification of responses before submission to the PRI (e.g. by the CEO or the board)

 Other, specify

 None of the above

CM1 01.2 & 01.8 Mandatory Descriptive Planned
assurance
of this
year's PRI
Transparency
Report

CM1 01.2 Do you plan to conduct third party assurance of this year's PRI Transparency report?

 Whole PRI Transparency Report will be assured

 Selected data will be assured

 We do not plan to assure this year's PRI Transparency report

CM1 01.3 & 01.9 Mandatory Descriptive General

CM1 01.3 We undertook third party assurance on last year’s PRI Transparency Report

 Whole PRI Transparency Report was assured last year

 Selected data was assured in last year’s PRI Transparency Report

 We did not assure last year's PRI Transparency report, or we did not have such a report last year.

CM1 01.4, 10-12 Mandatory Descriptive General

CM1 01.4 We undertake confidence building measures that are unspecific to the data contained in our PRI Transparency Report:

 We adhere to an RI certification or labelling scheme

 We carry out independent/third party assurance over a whole public report (such as a sustainability report) extracts of which are included in this year’s PRI
Transparency Report

 ESG audit of holdings

 Other, specify

 None of the above
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