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BlueBay 2020 PRI Assessment Results, August 2020: ESG Scores Maintained 
 
BlueBay Asset Management (“BlueBay”) became a signatory to the UN-supported Principles for 
Responsible Investment (“PRI”) in July 2013. With our focus on fixed income assets, the PRI 
Reporting Framework modules most applicable to BlueBay relate to corporate wide strategy and 
governance matters as well as the fixed income specific modules.  
 
For more information about the PRI, please visit: http://www.unpri.org 
 
BlueBay’s 2020 Assessment Results 
We participated in the latest 2020 annual PRI reporting and assessment process covering the 2019 
calendar year (read our 2020 Transparency Report here) and have received the PRI’s independent 
assessment of our performance in terms of Environmental, Social and Governance (ESG) integration 
within our investment process. 
 
Overall, the assessment from the PRI continues to acknowledge our continued efforts in ESG 
investment risk management. Some examples of our activities during 2019 include; majority 
coverage of held positions in corporate and sovereign issuers with our proprietary issuer ESG 
evaluation framework, embedding of ESG data and research within our investment data 
infrastructure making it accessible and visible for all investment professionals, as well as stepping up 
our industry ESG collaborations and engagement. For more information about our efforts in 2019, 
read our Annual ESG Investment Report here. 
 
In summary, the results of our PRI assessment are as follows: 
 

• In the Strategy and Governance module we maintained our A+ ranking, which was above 
the median score of A 

• In the three modules relating to specific fixed income sub-asset classes (Fixed Income – SSA; 
Fixed income – corporate financial; and fixed income – corporate non-financial) we 
maintained our A+ ranking in all, which was above the median score of B for these modules 

 
BlueBay’s PRI Assessment Results for the last three years 
 
Module / 
Assessment results 

Score (A+ being highest and E being lowest) 

2018 reporting cycle 
(2017 calendar year) 

2019 reporting cycle 
(2018 calendar year)1 

2020 reporting cycle 
(2019 calendar year) 

BlueBay Median BlueBay Median BlueBay Median 

Strategy & 
Governance 
 

A+ A A+ A A+ A 

Fixed income – SSA 
 

A+ B A+ B A+ B 

Fixed income – 
corporate 
financials 
 

A B A+ B A+ B 

Fixed income – 
corporate non-
financials 
 

A B A+ B A+ B 

1These are the revised results confirmed by the PRI, which differ to those in the Assessment Report which contain factual inaccuracies 
due to either selection input errors on the PRI reporting platform or inadvertent misinterpretation of the indicator in the completion of 
the Transparency Report by BlueBay.   

 
For more information about ESG integration at BlueBay, please visit our website or contact 
ESG@BlueBay.com 

http://www.unpri.org/
https://www.bluebay.com/globalassets/documents/pri-transparency-report-private-bluebay-asset-management-llp-2020.pdf
https://www.bluebay.com/globalassets/documents/bluebay-annual-esg-investment-report-2019-final.pdf
http://www.bluebay.com/esg
mailto:ESG@BlueBay.com
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This document was prepared by BlueBay Asset Management LLP (BlueBay), which is authorized and regulated by the UK 

Financial Conduct Authority (FCA) and is registered as an investment adviser with the US Securities and Exchange 

Commission (SEC), and as a commodity pool operator and commodity trading advisor with the National Futures 

Association (NFA) as authorized by the US Commodity Futures Trading Commission (CFTC). In the United States, this 

Document is issued by BlueBay Asset Management USA LLC, which is registered as an investment adviser with the SEC and 

as an introducing broker with the NFA.  

In the United States, this document may also be provided by RBC Global Asset Management (U.S.) Inc. ("RBC GAM-US"), a 

SEC registered investment adviser founded in 1983. RBC Global Asset Management (RBC GAM) is the asset management 

division of Royal Bank of Canada (RBC) which includes BlueBay, RBC GAM-US and RBC Global Asset Management Inc., 

which are separate, but affiliated corporate entities. Copyright 2020 © BlueBay, is a wholly-owned subsidiary of Royal Bank 

of Canada and BlueBay may be considered to be related and/or connected to Royal Bank of Canada and its other affiliates. 

RBC GAM-US is a registered trademark of Royal Bank of Canada. BlueBay, registered office 77 Grosvenor Street, London 

W1K 3JR, partnership registered in England and Wales number OC370085. The term partner refers to a member of the LLP 

or a BlueBay employee with equivalent standing. Details of members of the BlueBay Group and further important terms 

which this message is subject to can be obtained at www.bluebay.com. All rights reserved. The registrations and 

memberships noted should not be interpreted as an endorsement or approval of BlueBay by the respective licensing or 

registering authorities.     

With respect to the investment performance presented, past performance is not indicative of future performance. Actual 

account performance may or will vary from the performance shown because of differences in market conditions; client-

imposed investment restrictions; the time of client investments and withdrawals; tax considerations; economies of scale; 

portfolio turnover; the number, type, availability, and diversity of securities that can be purchased at a given time; 

differences in the underlying currency of the assets in the account, and other factors. Client assets managed using these 

strategies in separate accounts or different vehicles may be subject to restrictions, fees or expenses that are materially 

different than those found in the non-US funds. 

This document is confidential and, without BlueBay’s consent, may not be (i) copied, photocopied or duplicated in any 

form by any means or (ii) distributed to any person that is not an employee, officer, director or authorized agent of the 

recipient. 

Information herein is believed to be reliable but BlueBay does not warrant its completeness or accuracy. This document 

contains information collected from independent third party sources. For purposes of providing these materials to you, 

neither BlueBay nor any of its affiliates, subsidiaries, directors, officers, or employees, has independently verified the 

accuracy or completeness of the third-party information contained herein. 

The information contained herein does not constitute investment, tax, accounting or legal advice. Recipients are strongly 

advised to make an independent review with their own advisors and reach their own conclusions regarding the investment 

merits and risks, legal, credit, tax and accounting aspects of all transactions. Any risk management processes discussed 

refer to efforts to monitor and manage risk but should not be confused with and do not imply no or low risk. No chart, 

graph, or other figure provided should be used to determine which strategies to implement or which securities to buy or 

sell. 

 

http://www.bluebay.com/

