
Our motivation
We are confident that the integration of environmental, social 
and governance (ESG) criteria in our investment process 
will have a positive effect on the return risk and will reduce 
the downside risk in our investments and in the investments 
we make using the assets entrusted to us. As a result, we 
consider this integration to be an additional risk management 
tool. Investing responsibly also allows us to create positive 
added value for the environment and society.

Within the UN Sustainable Development Goals, Baloise Asset 
Management primarily focuses on climate action and thus 
on Sustainable Development Goal No. 13 (combating climate 
change) when it comes to responsible investment. A dedi
cated climate strategy has been developed for this purpose.

Implementation at Baloise
Our responsible investment policy consists of three 
 strategic pillars. 

1. ESG integration
Securities with an ESG rating lower than B (according to 
MSCI data) are not part of the investment universe. We also 
provide our portfolio managers with dedicated ESG infor
mation so that they can take it into account in their invest
ment decisions.

Baloise Asset Management applies the philosophy and 
 policy of the Baloise Group when it comes to sustainability. 
As an insurance company, thinking long term when investing 
comes naturally to the Baloise Group. Our primary aim is to 
obtain an investment result that is as high and as sustainable 
as possible. We believe that the integration of sustainabil-
ity criteria in our investment process has a  positive impact 
on the risk/return profile.

What does Baloise mean by responsible investment?
At Baloise, responsible investment (RI) means incorporating 
factors associated with the environment, social responsibility 
and corporate governance (ESG factors) in the investment 
process.
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2. Exclusion
We exclude manufacturers of controversial weapons. We also 
exclude companies involved in the coal industry (at least 
ten per cent of their total turnover) and unconventional oil 
and gas producers (at least ten per cent of their total turn
over) as part of our climate strategy and, as a result, as part 
of our efforts to achieve Sustainable Development Goal 
No. 13 (combating climate change).

Companies with a high volume of stranded assets, i.e. assets 
which pose a financial risk in light of the revolution in the 
way energy is produced, alongside insufficient  management 
of the risks arising from this development (e.g. charges for 
CO2 emissions), will be excluded too.

3. Active ownership
The Baloise Active Ownership strategy distinguishes between 
three different types:
–  Collaborative corporate dialogue: cooperation with other 

(institutional) investors in order to talk to companies 
about ESG risks and opportunities

–  Public policy engagement: political engagement through 
memberships at the sector level

–  Proxy voting: exercise of voting rights for Swiss large caps 
in insurance portfolio

With particular emphasis on the climate:  
the Baloise Asset Management Climate Strategy
We see climate change and the resulting effects, such as 
an increased likelihood of natural disasters along with the 
damage these cause, as key factors in longterm invest
ments. It is in our interest to keep environmental risks as low 
as possible while also achieving a positive impact on the 
environment in order to sustain it for us all in the long term. 
Baloise Asset Management’s climate strategy forms an inte
gral part of the Baloise responsible investment strategy.

We take responsibility seriously
We wish to take our responsibility in the Swiss market for 
responsible investments seriously and actively contribute 
towards further developments. We have been a member 
of the Principles for Responsible Investments (PRI)-Initia-
tive since 2018, and of Swiss Sustainable Finance (SSF) 
since 2019.

You can find more information on the subject of sustainability 
at: www.baloiseassetmanagement.com/sustainability
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Changes to the Responsible Investment Policy 

ESG integration
–  Security with minimum B rating
–  Provision of dedicated ESG data  

for portfolio management

Exclusion
–  Manufacturers of controversial weapons 

(including SVVKASIR list) 
–  Coal producers, at least 10% of revenue
–  Producers of unconventional oil and gas,  

at least 10% of revenue
–  Producers with a high volume of stranded assets  

combined with insufficient management

Active ownership
–  Exercise of voting rights for Swiss large caps  

in insurance portfolio
–  Collaborative dialogues with companies on  

specific or general issues such as climate change 
and human rights

http://www.baloise-asset-management.com/nachhaltigkeit

