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Portfolio's carbon footprint

Carbon footprint: carbon emissions per euro million invested Carbon intensity : carbon emissions per euro million of sales

  Portfolio Benchmark
Total carbon portfolio footprint
(tCO2e/M€ invested) : 153.02 120.22

  Portfolio Benchmark
Total carbon intensity iCO2 / M€: 257.68 356.58

36.09

40.90

27.41

27.57

194.18

288.11

Portfolio Benchmark
0

100

200

300

400
Scope 3*
Scope 2
Scope 1

23.86

26.59
14.37

13.10

114.79

80.53

Portfolio Benchmark
0

50

100

150

200
Scope 3*
Scope 2
Scope 1

Benchmark : 100% BLOOMBERG US UNIVERSAL
Benchmark : 100% BLOOMBERG US UNIVERSAL

This indicator measures the portfolio's carbon emissions in metric tonnes of carbon equivalent (tCO2e) per euro
million invested. This is an indicator of the emissions generated by investment in this portfolio.


* first-tier suppliers only

This indicator measures the average emissions in metric tonnes of carbon equivalent per company's revenue.
This is an indicator of the carbon intensity of the value chain of the companies in the portfolio..


Geographical contribution to carbon emission

This chart compares the weight of each country relative to its contribution to the portfolio's carbon emissions.
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Sectoral contribution to carbon emission

This chart compares the weight of each sector relative to its contribution to the portfolio's carbon emissions.
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Fund statistics

  Portfolio Benchmark
Issuers number 399 4725
Green bonds issuers number 7 292
(weight) of green bonds 0.73% 0.92%

Coverage of carbon analysis ¹

  Portfolio Benchmark
Total amount of outstanding positions 2,194,763,678 -
% Rated / Total 37.87% 29.29%
Outstanding Amount (Euro) 1,083,038,221 -
Coverage rate 80.93% 93.17%
¹ This measurement corresponds to the portion of private issuers for which we have carbon data as a percentage
of all private issuers.

This material is solely for the attention of “professional” investors.

■ www.amundi.com
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Sources and definitions

The carbon emissions data is supplied by Trucost. It corresponds to companies' annual emissions expressed in tCO2e, which covers the six greenhouse gases defined in the Kyoto protocol
whose emissions are converted into global warming potential (GWP) in CO2 equivalent 

Definition of scopes: 

-	Scope 1 : all emissions that arise directly from sources that are owned or controlled by the company.

-	Scope 2 : all indirect emissions generated by the purchase or production of electricity, steam or heat.

-	Scope 3 :All other indirect emissions, upstream and downstream of the value chain. For reasons of data robustness, Amundi has chosen to use emissions from activities upstream of Scope
3 - Source: Trucost EEI-O model (input/output model extended to the Trucost environment). 


Coverage of carbone reserves

  Portfolio Benchmark
% CO2 reserves Rated / Total 1.60% 1.13%
% CO2 reserves Rated / Rateable 3.25% 3.58%

¹ This measurement corresponds to the portion of private issuers for which we have carbon reserve data as a
percentage of all private issuers.

Sources and definitions

The carbon emissions data is supplied by Trucost.


Carbon reserves are expressed in potential carbon emissions calculated using the methodology of the Potsdam Institute for Climate Impact Research The various fossil fuel reserves are
converted into potential emissions based on the energy value and carbon content of the different reserves. This data concerns businesses that hold this type of reserves, belonging to the
materials, energy and utilities sectors.

This material is solely for the attention of “professional” investors.

■ www.amundi.com
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Important information

This document is provided for information purposes only and does not constitute a recommendation, a solicitation, an offer, advice or an invitation to purchase or sell any units or shares of
the fund (FCP), collective employee fund (FCPE), SICAV, SICAV sub-fund or SICAV investing primarily in real estate (SPPICAV) (collectively, “the Funds”) described herein and should in no
case be interpreted as such.
This document is not a contract or commitment of any form. Information contained in this document may be altered without notice. The management company
accepts no liability whatsoever, whether direct or indirect, that may arise from the use of information contained in this document. The management company can in no way be held
responsible for any decision or investment made on the basis of information contained in this document.
The information contained in this document is disclosed to you on a confidential
basis and shall not be copied, reproduced, modified, translated or distributed without the prior written approval of the management company, to any third person or entity in any country or
jurisdiction which would subject the management company or any of the funds, to any registration requirements within these jurisdictions or where it might be considered as unlawful.
Not
all of the funds are systematically registered in all jurisdictions of all investors.
Investment involves risk. The past performances shown in this document, and simulations based on these, do
not guarantee future results, nor are they reliable indicators of future performance.
The value of an investment in units or shares of the funds may fluctuate according to market conditions
and cause the value of an investment to go up or down. As a result, fund investors may lose all or part of the capital originally invested.
All potential investors in the funds are advised to
ascertain whether such an investment is compatible with the laws to which they are subject and the tax implications of such an investment prior to investing, and to familiarise themselves
with the legal documents in force for each fund.
Concerning mandates, this document is a part of the periodic statement of the management activities of your portfolio and must be read in
conjunction with any other periodic statement or notice of confirmation provided by your custodian and related to the transactions of your portfolio.
 Unless stated otherwise, the
management company is the source of the data in this document. The date of the data in this document is that indicated at the top of the document, unless otherwise stated.

This document is designed exclusively for institutional, professional, qualified or sophisticated investors and distributors. It is not meant for the general public or private clients of any
jurisdiction or those qualified as 'US Persons'. Approved investors in regard to the European Union are those which are defined as "Professional" investors in Directive 2004/39/EC of 21
April 2004 "MiFID" or, as the case may be, as defined under each local legislation and, insofar as the offer in Switzerland is concerned, "qualified investors" as set forth in the federal Law on
Collective Investments (LPCC), the Ordinance on collective investments of 22 November 2006 (OPCC) and the FINMA 08/8 Circular regarding the legislation on collective investments of 20
November 2008. This document shall not, under any circumstance, be sent within the European Union to non "Professional" investors as defined by the MFI or under each local legislation,
or in Switzerland to those investors which are not defined as "qualified investors" in the applicable law and regulations.

This material is solely for the attention of “professional” investors.

■ www.amundi.com


