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Active Management: Sun Life’s Multi-manager Approach
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Comparing to global equity, average upside &
downside capture of low-carbon strategy*
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*: "Low carbon strategy” refers to FTSE Developed ESG Low Carbon Index, relative to the performance of FTSE Developed Index between 2014 and 2023 in different
market cycles.
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A: "ESG strategy” refers to MSCI World ESG Leaders Index, relative to the performance of MSCI World Index between 2014 and 2023 in different market cycles.
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