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DAREMEOIZ)\ 151,

8,409 8,014 0.953

#i¥D (B) 4,731 126 0.027
EEX() 18,834 940 0.050
1-71)74 (D) 1,967 1,146 0.583
KIEEZE (E) 879 517 0.588
2 (F) 2,831 116 0.041
DTV (G) 25,137 240 0.010
1B (H) 14,350 2,727 0.190
IREE (1) 1,465 73 0.050
IEEE (3) 2,893 6 0.002
BT —ER (N) 5,916 140 0.024
BlZE#RAlT (M) 1,882 11 0.006
E& (Q) 4,132 336 0.081
B (P) 202 23 0.114
ZOMOT—ER (S) 266 15 0.056
LOUI—->3> (R) 1,099 46 0.042
=ril 94,993 14,474 0.152

7E1 : PCAFD73E w2 ER.
72 1 NACEJ—ROEETEETLTHED, AGICO—-RICLZBEHLIR—MD

EEFLEENTER,

73 1 PCAFOITEROA—REBBNACEI— RADIE I HERRT 4

SFERVSD. BER—NIAVAREZTHELZED TIERL,

HPr : ABN AMRO Group N.V. "Sustainability facts and figures & Engagement 2018"

A-4


https://assets.ctfassets.net/1u811bvgvthc/4RrgjODd1KgFjykvf9fncW/b4f039e5e96d511566f4912c34b10911/ABN_AMRO_Sustainability_Facts_and_Figures_and_Engagement-2018.pdf
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” - Transportation 125
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BER-NIAAZDHIRELTHED, NTFI>TT Power generation: conventional/mixed? BB 75
O—F. Automotive 71
> DITIROZEIF—(E. B D FECLD Material Oil & gas: upstream-related? 62
HE DS footprint level Il Slight footprint level Il Very Construction 36
limited footprint level Il Non-material Chemicals 22 | 34
footprint level l(C4453 48, Metalﬁ"ﬂcmu'l:l:':g 22:
B SEIJTARN-Sv—LUT. RBLEBRER - N —FT1>7) Oil&gags: other 20
Eﬁﬁ:’iiﬁ%‘é([?ﬁﬂuo Textiles 14
B EERDEELNIORIET, CI-CEDBIHENER Cement [ 3
4% S
B )9 -CLORBUBRER - N —T 1> I EBmEIERIC ERIIAR—Sr—DIESE
BEHE%ZE0H ontE
B BHROBEEOYRATFEUT DETT ) 2EH. 2T OBRER- - N —T1>JEm
FIUE IRD2ZTYTTHHT, T
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> BEERDBITERR (D, BEEFLIERUICESTFDHE 3) RS LU SHEY—-EZ. AT337,
HHIKICRE I 218 AFoIgERMEE(C(EIFROBE 4) k. TRLRE . IER . \ESBLUEOM,
HHLRETEICRE T 2IBERZINEL. [#FHcalgel[/(U
BELEES |17 I [ENERMZAL | [ IRARHER | D5
FEcoiE CF)

¥ ZO7TO-F TR EUIIYIZ— JNURTE. EU- ZEIORFICAZS 7T I THRESNIESR. BE. BITEEEHA, COTTIVE. 300EHED T
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HPR : SEB “Annual and Sustainability Report” P54-57

https://webapp.sebgroup.com/mb/mblib.nsf/alldocsbyunid/BA2ES5E1963C4203DC125869C0054821A/$FILE/annual report 2020.pdf
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https://webapp.sebgroup.com/mb/mblib.nsf/alldocsbyunid/BA2E5E1963C4203DC125869C0054821A/$FILE/annual_report_2020.pdf

SEB (ADYIFERD-IVINPRT) : AVI—-FT> (2/2)

299-TEDH—RYTY TV MERIUE
SEBDR%, FEIESER— NIAUADHR

Break-down of SEB's corporate and real estate credit portfolio reflecting the sector's carbon footprint
SEK 1,713bn, representing 66 per cent of the total credit portfolio, as per 31 Dec. 2020

Material footprint level

Transportation

Food and beverages B

Power generation: conventional/mixed?
Automotive

Oil & gas: upstream-related® [
Construction

Chemicals

Metal and mining

Agriculture

Oil & gas: other®

Textiles @

Cement

Slight footprint level
‘o5

Real estate

Capital goods

Wholesale & Retail

Pulp and paper

Consumer durables EJis | 23

Power transmission 20
Forestry 14

Very limited footprint level Credit exposure type

Power generation: renewables 0| 31 ® Lending
Wind turbines 11 O Contingent liabilities and trading products

MNon-material footprint level
Finance and insurance

SEK bn

Services 1) Production and wholesale & retail.
Pharmaceuticals and healthcare 2) Companies with a power generation mix that is non-
IT and media renewable or a mix of non-renewable and renewable.
Telecommunications 3) Exploration and production, oilfield services and offshore.
Other
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m EHUII—TL. REOEHOLERNOER (21— A2y
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B 59— (JGURARFI—IDEETE.

B UIA-CtDOHEEEZATEL. COHERENREZEERLE
DEIICRAEL TLVBHZIRTE,

B HERERER— NIAUABMOIBECERN,

B R— NIAUABRIOIBIBENR S FI—IE LU, F51X—
Ny 2R — RTRER.

B J7A(FOARIZYS 3 %EHAIL. NUBREDBZECEBSL
TR=RITAVALARI T RSYF I RMBE DS AR CHd
BlueTrackzRi%E,

B PEOBEEE0HEET (. IEA WEO. Asset Resolution
DF—H%5ERA,

HFfr : Barclays PLC "Environmental Social Governance Report 2020"
https://home.barclays/content/dam/home-barclays/documents/investor-relations/reports-and-events/annual-reports/2020/Barclays-PLC-2020-ESG-Report-2020.pdf
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https://home.barclays/content/dam/home-barclays/documents/investor-relations/reports-and-events/annual-reports/2020/Barclays-PLC-2020-ESG-Report-2020.pdf

Barclays : &RE (2/2)

Our clients’ activity

Financed emissions —Energy
Absolute emissions MtCO, (Indexed 2020 = 100}
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Fuel mix — Energy
%

1
21
a1
39 Coal
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Barclays Dec 2020 2020 Benchmark OECD

Financed emissions — Power
Emissions intensity KgCO,/MWh

350
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200
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100
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2020 2025 2030 2035 2040
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Fuel mix — Power
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19 21

33 29

. Nuclear

. Renewable
linc. Hydro)

Barclays Dec 2020 2020 Benchmark OECD
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Power Generation ING vs. pathway
Global and OECD Decarbonisation Pathways -29.6%
= 600 ——5DS Global
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£ 500 %x . — DS OECD
% £00 .. T i —NZE2050 Global
S so0 Nl T
£ 200 e S —s—Market (Global)
100 T T —s—ING Portfolio
B 1
0 @ [NG Target
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[(BEER—RIAVADT P4 F > ARIZYS 3]

Financed emissions by Wholesale banking financed
business line emissions by area

m'Whaolesale banking m Transpartation and warehousing
m5mall and mid-corporates Utilities
mMortgoges B Manufacturing

m Other

HAT 1 ING “2021 Climate Report” P24-30. 49-122 https://www.ing.com/MediabditPage/2021-Climate-Report.htm
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https://www.ing.com/MediaEditPage/2021-Climate-Report.htm
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ING : A5>4% (3/3)

Asset Resolution : PACTA for Banks®3 AT —7ty Mzt
GlobalData : RF -4, AP T4 T4t

CEF Green Buildings : BH A7 FEUT(BESHT

Global Cement : TX> hERDIEIHRIZH

Steel Institute VDEh : JREKSHZEFR ORI FHAME 2RO TA—3 A
AutoForecastSolutions : 70-/VLOBEBET —IN—X LEFRREETRM
CIRIUM (3U94) Japan : MiZEEROT —FEDH(TEH

meARVIRA) (The Poseidon Principles) : EFBH#E (IMO) (CLBHRINBRGHGHEL BB RDEMZYR— N BIzsbCHK
OERIBEBIN TR LERDERIIUIIL— LT -7

IR RERES (Marine Environment Protection Committee: MEPC) 63/23 Annex 8
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https://www.transitionmonitor.com/pacta-for-banks-2020/data/
https://www.globaldata.com/
https://cfp.nl/en/
https://www.globalcement.com/
https://www.vdeh.de/en/
https://www.autoforecastsolutions.com/
https://www.cirium.com/jp/
https://www.poseidonprinciples.org/
https://www.guardiacostiera.gov.it/normativa-e-documentazione/PublishingImages/Pages/tutela-dell'ambiente-costiero/Annex%20VI%20MEPC%20212%20(63).pdf
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P : JP Morgan Chase & Co “Environmental Social &
Governance Report” P49-51
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https://www.jpmorganchase.com/about/governance/esg

NatWest Group plc : &EE (1/2)
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5¥1 : Committee on Climate Change(CCC)(d. TEEDIHRIZT R)I\A1H—,
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HPr : NatWest Group plc “Climate-related disclosures report 2020” P53-61
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https://investors.natwestgroup.com/~/media/Files/R/RBS-IR-V2/results-center/19022021/2020-climate-related-disclosure-report.pdf
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Trucost®F Al

FHIDEE
HH

IRITEVI—(CLBIEFRN>H— (S&P Trucost) OFIF
T—RELTEHEARRTT,

S&P Trucoste#EEL. Y2 TILE12004L DI RILF—BE
ERFEDODAI-T1, 2820 HEERED,

BEOHHEET —INAREINTVBIHEICFBRT 4
ZRRAL. ART-INFIATERVGECEHETEERE
Ho

PCAFRY> A — ROFE%RERHICEAFTE.

Partnership for Carbon Accounting Financials

The Partnership for Carbon Accounting Financials (PCAF) is an open collaboration of banks working to
develop a Global Carbon Accounting Standard for how financial institutions measure and disclose Scope 3
“financed emissions,” or the underlying GHG emissions generated by the operations and entities in which a
financial institution invests or to which it lends money. The standard is aimed at reducing inconsistencies in
carbon accounting methods, fairly allocating the emissions of companies to financial institutions based on
their share of the financing, and helping the financial sector facilitate a transition to decarbonization in line
with a 1.5°C increase in global mean temperature from pre-industrial levels.

PCAF's standard provides methodological guidance for different asset classes. For example, for business
loans, emissions are allocated to a financial institution based on the outstanding loans it provides to a
company as a percentage of the company's enterprise value including cash. A company's emissions can
be derived from public reporting or estimated based on physical or economic activity data, in line with the
principles of the GHG Protocol.

Outstanding Amount

X Company's Emissions = Bank's Emission Share
Company Value

As announced in July 2020, Citi has joined PCAF and will collaborate with peers and contribute to the
development of PCAF's standard for various financial asset classes. We plan to pilot the standard on our
loan portfolios to measure our Scope 3 financed emissions.

We are currently evaluating data sources for key sectors under PCAF. As a first step in gathering emissions
data, we are working with S&P Trucost to analyze the Scope 1and Scope 2 emissions of a sample of
approximately 200 public, private, and government-owned energy companies. The analysis will leverage
publicly reported emissions data where available, and estimations when reported data is unavailable.

We will be relying on S&P Trucost's environmental register, which covers 15,000+ listed companies,
environmentally-extended input output models, and financial data from S&P's Capital |Q database.

HiPf @ Citi “Finance for a Climate-Resilient Future II Citi’'s 2020 TCFD Report” P45
https://www.citigroup.com/citi/sustainability/data/finance-for-a-climate-resilient-future-2.pdf
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Appendix

Appendix2. Portfolio Alignment Teamicd 3
ERER— N IAUADBIREEEICRD
RETLR— MEBEER

HiFfr : Portfolio Alignment Team, “Measuring Portfolio Alignment: Technical Considerations”, Oct. 2021 Z&E(Ch—YW{RER
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HiFR : IIGCC, CA100+, “Global Sector Strategies: Investor Interventions to Accelerate Net Zero Electric Utilities”, Oct. 2021.
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HiFf : IIGCC, CA100+, “Investor Interventions to Accelerate Net Zero Steel”, Aug. 2021.
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HiFR : PRI, CA100+, “Aviation — Recommended Investor Expectations”, Jan. 2021.
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HiFf : Ceres, PRI, CA100+, "Recommended Investor Expectations for Food and Beverage”, Aug. 2021.
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https://www.climateaction100.org/wp-content/uploads/2021/08/Global-Sector-Strategies-Food-and-Beverage-Ceres-PRI-August-2021.pdf
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