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Overview

1．Overview of Nissay Asset Management
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Source: Nissay Asset Management, as of 31 March 2023, for illustration purposes only



History (by month)

２．History of Climate initiatives
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Source: Nissay Asset Management , for information purposes only
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Launched the 
climate 
transition 
strategy fund

Fund launch



Target

3．Setting the target (1)
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Resolved by the Board of Directors

All of Equity and Credit investment

Source: Nissay Asset Management, Sustainability report 2023 , for information purposes only



Distribution of financed  emission

3．Setting the target (2)
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App. 70 names account for 70% of 
financed emission

We manage financed emission by 
individual company basis

Source: Nissay Asset Management, Sustainability report 2022 , for information purposes only



PDCA Process

4．The process of “Plan ⇒ Do ⇒ Check ⇒ Action” (PDCA）
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6 project teams 
to enhance 
sustainability

FD & Sustainability Committee

Source: Nissay Asset Management, Sustainability report 2023 , for information purposes only



Overview of Climate project team

4．The process of “Plan ⇒ Do ⇒ Check ⇒ Action” (PDCA）
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In-house 
Investment  Division

Insurance Asset 
Investment  Division

Global Product Division
(3rd Party products)

Institutional  Marketing 
Division

Investment Trust 
Marketing Division

Team members from…

Organizing the project team
GHG monitoring / Strategy / Engagement / Status check / Disclose 

Role of each persons in charge

In-house : GHG monitoring / Engagement
3rd Party  : Share our view / Engagement 

Share our view and engage with 3rd Party manager 

Explain our thoughts on Climate to clients
Education (holding Seminar and webinar, reports)

Explain our thoughts on Climate to sales agencies
Reports on theme

Source: Nissay Asset Management , for information purposes only



Changes in the carbon footprint

5．GHG Monitoring
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Source: Nissay Asset Management, Sustainability report 2023 , for information purposes only



6. Engagement
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Source: Nissay Asset Management, Sustainability report 2023 , for information purposes only



7. Sovereign GHG
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Distribution of GHG from sovereign

Source: Nissay Asset Management, Sustainability report 2023 , for information purposes only



Monthly Risk monitoring for each fund

8．Risk monitoring 
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Portfolio A Universe or Benchmark

# of companies with CDP A 
grade in the portfolio

24/57（42％） 902/8969 (10%)

# of companies with SBT 23/57（40％） -

Carbon footprint (t/$M) 56.6 77.6

Weighted ave. Carbon intensity 
(t/$M)

70.4 94.6

CVaR 1.5℃（％） -10.1 -11.6

CVaR 2℃（％） -10.1 -13

CVaR 3℃（％） -13.5 -16.6

These data are on the monthly fund reporting material for each fund, reported to 
Investment Committee. 

Source: Nissay Asset Management , for information purposes only
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This document is not directed to, or intended for distribution to or use by, any person or entity who is a citizen or resident of or located in any

locality, state, country or other jurisdiction where such distribution, publication, availability or use would be contrary to law or regulation or which

would subject Nissay Asset Management Corporation ("NAM") to any registration or licensing requirement within such jurisdiction. This is not

for distribution to retail or individual investors.

The information, tools and material presented in this document are for informational purposes only and should not be construed as a solicitation

to buy or an offer to sell nor as investment advice or recommendations for any specific products and services.

All material presented in this document, unless specifically indicated otherwise, is under copyright to NAM. None of the material, nor its content,

nor any copy of it, may be altered in any way, transmitted to, copied or distributed to any other party, without the prior express written

permission of NAM.

Information, opinions and estimates presented in this document have been compiled, or derived from, based on information obtained from

sources believed to be reliable as of the date of publication of this document, but no guarantee will be made by NAM on their accuracy or

completeness. This document may contain views and opinions that are not of NAM as a whole, but the personal views and opinions of the

contributor/s, and such views and opinions will be subject to change without notice.

NAM may have issued, and may in the future issue, other documents that are inconsistent with, and reach different conclusions from, the

information presented in this document. Such other documents reflect the different views and assumptions of the contributor/s to those

documents, and NAM is under no obligation to ensure that such other documents are brought to the attention of any recipient of this document.

Past performance should not be taken as an indication or guarantee of future performance, and no representation or warranty, express or

implied, is made regarding future performance.

This document does not replace portfolio and fund-specific materials. Nothing in this document should be relied upon as the basis for

investment decisions. Before purchasing any investment fund or product, recipients of this document should read prospectus and fund

documentation to form their own judgment and assessment.

Potential for profit is accompanied by possibility of loss. The value of investments and the income from them may go down as well as up, and

investors may not get back the original amount invested.

Products and services mentioned in this document may incur commissions, management fees and/or other fees and/or costs. As those fees

and/or costs vary depending on status of specific agreements and investments, it is not possible to specify the details of the fees and/or costs

in this document.

Copyright © 2024 Nissay Asset Management Corporation. All rights reserved.
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