
	» Seeks to deliver stable long-term 
outperformance against its benchmark 

	» Sub-advised by Robeco, a world class ESG 
(environment, social and governance) and 
quantitative investment specialist 

A core global equity strategy that blends active management with passive-like pricing. 
Responsible investment is at the heart of this portfolio of high quality, attractively valued 
businesses.

Momentum GF
Global Sustainable Equity Fund

SUSTAINABILITY VALUE QUALITYMOMENTUM

Sustainability
The Momentum GF Global Sustainable Equity Fund seeks to achieve an improved environmental footprint 
and a better sustainability profile compared to the benchmark via:

	» Higher allocations than the benchmark to stocks with attractive ESG characteristics

	» Achieving a lower environmental footprint relative to the MSCI World index across the following 
metrics:

March 2024 Ӏ Share Class R USD

Revenue threshold for exclusion varies per activity but is 10% or less for all listed areas.

Controversial 
Military  Weapons

Global Compact 
BreachesPalm Oil Coal Tobacco

	» Excluding businesses deriving significant revenue from controversial areas

	» Actively managed using a systematic, multi-
factor and data driven approach to selecting 
stocks

	» Total expense ratio (TER) of 0.53% as at 28 
March 2024. 

	» Offers diversification and a balanced style exposure through its multi-factor exposure to:

Carbon 
emissions

Waste
Generation

Water
usage



Momentum GF
Global Sustainable Equity Fund

March 2024 
Share Class R USD

Portfolio Benchmark 

Price/Earnings 16.7x 18.8x

Price/Book 2.6x 3.0x

Dividend yield 2.0% 1.9%

Net buyback yield 1.5% 0.9%

Valuation
Cheaper than the index

Portfolio Benchmark 

Price momentum  
(12-1m) 37.1% 30.5%

Earnings revisions  
(3m, % net positive) 75.5% 57.3%

Momentum
Better momentum and revisions

Portfolio Benchmark 

>5 bln USD 96.3% 99.7%

>2-5 bln USD 2.9% 0.3%

<2 bln USD 0.8% 0.0%

Market Cap 
Increased opportunity set

Portfolio Benchmark 

Active share 50% -

Number of securities 501 1480

Off benchmark 5.2% -

Other Characteristics

Fund characteristics

1 mths 6 mths YTD 1yr 2yrs 3yrs 4yrs 5 yrs 10 yrs Since Inception

Fund 1.7% 6.2% 1.7% 17.1% 4.3% 8.7% 9.4% 10.5% 9.1% 14.7%
Benchmark 9.4% 5.3% 1.2% 17.0% 4.1% 8.1% 9.9% 11.4% 9.1% 14.4%

Performance (Net annualised returns as at 28 March 2024)

TRACKING  
ERROR

1.3%

NET
OUTPERFORMANCE

0.3%

Source: Bloomberg Finance L.P., Momentum Global Investment Management. The Momentum GF Global Sustainable Equity Fund Share 
Class R. Historical performance is composed of the following components: 1) Prior to 19 May 2020 (Nov 2004 to May 2020) is the live 
track record for the Robeco Global Developed Enhanced Indexing Equities composite; 2) 19 May 2020 to 06 June 2021 is that of the 
Momentum GF Global Sustainable Equity Fund Share Class I; 3) 7 June 2021 to present is that of the Fund Class R. Performance is net of 
management fees in USD terms and have been adjusted to incorporate the prevailing fees for Class R. Data to 28 March 2024. 

INFORMATION 
RATIO

0.2

Source: Robeco Institutional Asset Management B.V., benchmark is MSCI World Index as at 28 March 2024.
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With us, investing is personal

Do you need this in a different format?
Please get in touch if you would like this 
document in large font or as audio.

Investment Manager - Momentum Global Investment 
Management Limited. Management Company - 
FundRock Management Company S.A. 

Important Notes - This document is only intended 
for use by the original recipient, either a Momentum 
Global Investment Management Limited (MGIM)  
client or prospective client, and does not constitute 
investment advice or an offer or solicitation to buy 
or sell. This document is not intended for use or  
distribution by any person in any jurisdiction in which 
it is not authorised or permitted, or to anyone who 
would be an unlawful recipient. The original recipient is 
solely responsible for any actions in further distributing 
this document, and in doing so should be satisfied that 
there is no breach of local legislation or regulation. This 
document should not be reproduced or distributed 
except via original recipients acting as professional 
intermediaries. This document is not for distribution 
in the United States. Any opinions expressed herein 
are those at the date this document is issued. Data, 
models and other statistics are sourced from our own 
records, unless otherwise stated. We believe that 
the information contained is from reliable sources, 
but we do not guarantee the relevance, accuracy or 
completeness thereof. 

Unless otherwise provided under UK law, MGIM 
does not accept liability for irrelevant, inaccurate 
or incomplete information contained, or for the 
correctness of opinions expressed. The value of 
investments may fluctuate and it is possible that 
an investor may incur losses, including a loss of the 
principal invested. All fund performance figures quoted 
(table and charts where present) are as at 28 March 
2024, based on a lump sum investment, using NAV-
NAV. Investors whose reference currency differs from 
that in which the underlying assets are invested may 
be subject to exchange rate movements that alter the 
value of their investments. 

This document does not provide all the facts needed 
to make an informed investment decision. Prior to 
investing, investors should read the Key Investor 
Information Document (KIID) and seek professional 
investment advice where appropriate. KIIDs and the 
Prospectus are available in English at momentum.
co.uk. This Fund is a sub-fund of the Momentum 
Global Funds SICAV, which is domiciled in Luxembourg 
and regulated by the Commission de Surveillance 
du Secteur Financier. The Fund conforms to the 
requirements of the European UCITS Directive. MGIM 
(Company Registration No. 3733094) has its registered 
office at The Rex Building, 62 Queen Street, London 
EC4R 1EB. MGIM is authorised and regulated by the 
Financial Conduct Authority in the United Kingdom 
(registration no.232357), and is exempt from the 
requirements of section 7(1) of the Financial Advisory 

With us, investing is personal

+44 (0) 20 7618 1806

DistributionServices@momentum.co.uk


