Actifs pour ECOFI EURO AGGREGATE 3-5 ANS - C
le futur Notation ESG du portefeuille au 31/12/2025

Méthodologie PRISME Indicateurs ESG du portefeuille

Pour les entreprises, la méthodologie propriétaire PRISME repose sur les 3 principes suivants.
* Notation propriétaire PRISME : L'évaluation de la performance ESG des émetteurs repose sur une
approche « best in universe » et se fonde sur la note PRISME des émetteurs (comprise entre 0 et 10). Cette
note inclut I'évaluation ESG des émetteurs fournie par MSCI ESG Research et donne la priorité a limpact réel
des politiques ESG des émetteurs en surpondérant 9 criteres a fort impact ESG (3 par domaine E, S et G). Les
émetteurs sont repartis en déciles selon leur nate PRISME.

« Stratégie d'exclusions : sont exclus du périmétre dinvestissement les Etats désignés comme des
paradis fiscaux, les émetteurs dont le siege social est enregistré dans un paradis fiscal et les entreprises
impliquées dans la production d'armes controversées, les jeux d'argent, le tabac, les pesticides, 'huile de
palme, le charbon, le pétrole, le gaz et les énergies fossiles non conventionnelles.

* Analyse des controverses : les sociétés impliquées dans des controverses ESG, incidents dont la gravité
est évaluée sur une échelle de 1(faible) & 5 (fort), ainsi que les Etats ne faisant pas preuve de la mise en
place du cadre législatif et social suffisant au développement de la démocratie sont exclus.

Les fonds ISR d'Ecofi integrent lintensité carbone (calculée avec les émissions scope 1, 2 et 3) dans leur
objectif de gestion en veillant a ce qu'elle soit systématiquement inférieure a celle de leur univers ESG.

Note PRISME globale 1.2110

Note PRISME corporate 1.2110

Note PRISME pays -/10

Intensité carbone 5475t C02eq/M€ CA
Empreinte carbone - 1C02eq

CAaligné avec la taxonomie verte UE 259%

Actif aligné avec le scénario SDS (15°)  83.38%

Actif investi en green/social/sust bonds  6.7%

Classement SFDR Article 8

CA aligné
) Emissions de gaz
i Niveau - avec la .
Emetteurs Code ISIN | Décile a effet de serre .| % Actif
PRISME | controverse taxonomie
(t.eq CO2)
verte UE
AROUNDTOWN SA XS3070545234 1 15 0 569869.6 355.6 Bonds - 29.1% 0,7%
AROUNDTOWN SA X$3196024296 1 75 0 569869.6 355.6 Bonds - 291% 14%
AUCHAN HOLDING SA FR0013510179 6 5.6 3 7808267.4 2315 Bonds - 0.3% 15%
AUST NZ BANKING GROUP X$2986720907 1 79 3 14256878.5 347 Bonds - - 12%
AXA XS2487052487 1 8.1 0 7579693.7 89.1 Bonds - - 15%
AYVENS FROO1400RGV6 2 11 1 1770013.2 623.3 Bonds - 3% 0.6%
AYVENS FROO1400XHX8 2 Al 1 11770013.2 623.3 Bonds - 3% 15%
BANCO SANTANDER X$2626699982 2 71 3 36818261.6 2914 Bonds - - 15%
BANCO SANTANDER XS2705604234 2 11 3 36818261.6 2914 Bonds - - 1,6%
BANKINTER ES02136790T5 2 6.9 0 2600930.2 57 Bonds - - 15%
BARCLAYS PLC X$3219356642 1 79 3 15586277.2 263.8 Bonds - - 23%
BFCM FROOT400LWN3 2 6.9 2 16291852.4 338.2 Bonds - - 15%
BK OF AMERICA XS3217583049 2 6.9 3 55483734.8 350.2 Bonds - - 2,.8%
BNP PARIBAS FR0014000ULY 1 8.3 3 81141360.7 737.2 Bonds - - 12%
BOOKING HOLDINGS INC X$3224498363 2 6.8 2 4160088.5 181.5 Bonds - - 14%
BPCE FRO014000671 2 7 2 25299267.2 365.7 Bonds - - 1,6%
BPCE FR0014012BD1 2 7 2 25299267.2 356.7 Bonds - - 0,6%
BRITISH TELECOM X$3227880021 1 79 3 4537260.7 186.4 Bonds - - 21%
BUREAU VERITAS FRO014013058 1 76 0 1162835.2 186.3 Bonds - 3.3% 14%
CAPGEMINI FR0014012SB9 2 6.8 0 3203866.1 145 Bonds - - 10%
CASA FROO1400PGCO 1 78 3 373716614 388.3 Bonds - - 15%
CASA FRCASAQ10316 1 78 3 37371661.4 388.3 Bonds - - 15%
CITIGROUP USA X$2577826386 2 73 3 35090788.8 249 Bonds - - 3.0%
COFINIMMO BE6325493268 3 6.7 0 93 211.9 Bonds - - 0.6%
COVIVIO HOTELS FRO0140007X2 1 14 0 426696.2 3219 Bonds oul 32.6% 15%
CREDIT LOGEMENT FRO014006161 5 5.7 0 48499.1 166.1 Bonds - - 2.0%
EDF FRO013534351 2 7 3 64156920.7 459.6 Bonds - 55% 2.3%
EDP SERVICIOS FIN ESP SA XS3171675393 1 8.4 3 11933045.7 736.5 Bonds oul 45.2% 14%
ENBW X$2381277008 2 71 0 81796366.4 1841 Bonds - 2.8% 19%
ENEL XS1713463559 1 76 3 67637783.9 915.1 Bonds - 35.9% 2.2%
EPARGNE ETHIQUE MONETAIRE | FRO0T1048537 1 72 3 - - Fund - - 2,6%
GOLDMAN SACHS X$2983840435 3 6.7 3 322508284 3286 Bonds - - 15%

Sources : MSCI ESG Research

Certain information contained herein (the “Information”) is sourced from/copyright of MSCI Inc., MSCI ESG Research LLC, or their affiliates (‘MSCI"), or information providers (together the “MSCI Parties”) and may have been
used to calculate scores, signals, or other indicators. The Information is for internal use only and may not be reproduced or disseminated in whole or part without prior written permission. The Information may not be used
for, nor does it constitute, an offer to buy or sell, or a promotion or recommendation of, any security, financial instrument or product, trading strategy, or index, nor should it be taken as an indication or guarantee of any
future performance. Some funds may be based on or linked to MSCI indexes, and MSCI may be compensated based on the fund's assets under management or other measures. MSCI has established an information barrier
between index research and certain Information. None of the Information in and of itself can be used to determine which securities to buy or sell or when to buy or sell them. The Information is provided “as is” and the user
assumes the entire risk of any use it may make or permit to be made of the Information. No MSCI Party warrants or guarantees the originality, accuracy and/or completeness of the Information and each expressly
disclaims all express or implied warranties. No MSCI Party shall have any liability for any errors or omissions in connection with any Information herein, or any liability for any direct, indirect, special, punitive, consequential
or any other damages (including lost profits) even if notified of the possibility of such damages.

* Notation ESG du pays , actionnaire majoritaire de I'émetteur
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objectif de gestion en veillant a ce qu'elle soit systématiquement inférieure a celle de leur univers ESG.
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HSBC HOLDINGS X$3069291782 2 72 3 44026485 3319 Bonds - - 22%
IBERDROLA INTL BV X$2244941063 1 75 3 48648677.6 986.1 Bonds - 55.8% 4h%
ING GROUP XS3074495444 1 8.2 2 26385091.8 787.8 Bonds oul - 15%
ING GROUP X$3153087559 1 8.2 2 26385091.8 781.8 Bonds - - 0.7%
INTESA X$2589361240 2 72 2 280277384 523.9 Bonds - - 24%
ITALGAS RETI SPA X$2631869232 1 8.2 0 7035046.8 2743.6 Bonds - 341% 15%
JP MORGAN CHASE XS$2791972248 4 6.3 3 53077805 248.1 Bonds - - 22%
NATWEST GROUP PLC X$2898838516 1 78 3 12321370.9 419.1 Bonds - - 2.2%
NERVAL SAS FRO01400BS43 2 7 0 2589349.7 102.5 Bonds oul - 15%
NYKREDIT REALKREDIT AS DK0030523113 2 72 0 3780291.4 4749 Bonds - - 22%
PROLOGIS EURO FINANCE XS2625194811 2 72 0 2446338.2 336.8 Bonds - - 16%
PROSEGUR CASH SA ES0305229008 2 72 0 471080.5 253.1 Bonds - 0.03% 21%
RCI BANQUE FR001400Y571 6 5.4 3 71296597.8 1361.3 Bonds - 131% 0.8%
RCI BANQUE FRO014014MS2 6 54 3 71296597.8 1361.3 Bonds - 131% 14%
RTE RESEAU DE TRANSPORT FROO1400PSS1 1 75 0 2605371.8 4253 Bonds - 94% 15%
SACYR SA XS3071337847 3 6.5 0 2297299.9 498.4 Bonds - 33.66% 0.8%
SES SA X$3100767915 2 71 0 329315.1 164.6 Bonds - - 15%
SOCIETE GENERALE FRO0140020E8 1 8.3 2 34706667.3 351.7 Bonds - - 28%
SOCIETE GENERALE FRO01400WL86 1 8.3 2 34708667.3 351.7 Bonds - - 0.7%
SOFINA BE0390265347 2 6.8 0 161608.4 128.6 Bonds - - 14%
TELEFONICA EUROPE XS1785406658 1 75 3 7412729.5 182.4 Bonds - 31% 2.2%
TEREGA SA FR00140086Z5 6 55 0 1126857.3 1410.1 Bonds - 2% 15%
THALES FR001400L263 5 59 4 31697939.4 1535.6 Bonds - 3% 15%
UNIBAIL RODAMCO WESTFIELD FRO01400Y8Z5 1 8.2 0 705733.8 2.3 Bonds - 50.3% 15%
UNICREDIT 170005631921 3 6.6 3 21821107.3 466.5 Bonds - - 15%
UNICREDIT 170005656282 3 6.6 3 21821107.3 466.5 Bonds - - 15%
VEOLIA ENVIRONNEMENT FRO014008G71 2 6.9 3 32163558.6 718.5 Bonds - 4% 14%
VGP NV BEB362152199 2 7 0 387401 340.7 Bonds oul 9.6% 0.8%
WENDEL FR0014012241 1 78 0 1153672.4 161.9 Bonds - 35% 14%

Sources : MSCI ESG Research

Certain information contained herein (the “Information”) is sourced from/copyright of MSCI Inc., MSCI ESG Research LLC, or their affiliates (‘MSCI"), or information providers (together the “MSCI Parties”) and may have been
used to calculate scores, signals, or other indicators. The Information is for internal use only and may not be reproduced or disseminated in whole or part without prior written permission. The Information may not be used
for, nor does it constitute, an offer to buy or sell, or a promotion or recommendation of, any security, financial instrument or product, trading strategy, or index, nor should it be taken as an indication or guarantee of any
future performance. Some funds may be based on or linked to MSCI indexes, and MSCI may be compensated based on the fund's assets under management or other measures. MSCI has established an information barrier
between index research and certain Information. None of the Information in and of itself can be used to determine which securities to buy or sell or when to buy or sell them. The Information is provided “as is” and the user
assumes the entire risk of any use it may make or permit to be made of the Information. No MSCI Party warrants or guarantees the originality, accuracy and/or completeness of the Information and each expressly
disclaims all express or implied warranties. No MSCI Party shall have any liability for any errors or omissions in connection with any Information herein, or any liability for any direct, indirect, special, punitive, consequential
or any other damages (including lost profits) even if notified of the possibility of such damages.

* Notation ESG du pays , actionnaire majoritaire de I'émetteur



