
https://www.assetmanagement.hsbc.com/about-us/net-zero




https://www.reuters.com/sustainability/climate-energy/world-needs-27-trillion-annually-net-zero-emissions-by-2050-wood-mackenzie-2023-09-14/#:~:text=LONDON%2C%20Sept%2014%20(Reuters),Wood%20Mackenzie%20said%20on%20Thursday.
https://www.reuters.com/sustainability/climate-energy/world-needs-27-trillion-annually-net-zero-emissions-by-2050-wood-mackenzie-2023-09-14/#:~:text=LONDON%2C%20Sept%2014%20(Reuters),Wood%20Mackenzie%20said%20on%20Thursday.
https://www.google.com/url?sa=t&rct=j&q=&esrc=s&source=web&cd=&cad=rja&uact=8&ved=2ahUKEwj9zIWO97WCAxWXYfUHHSYaBKAQFnoECA4QAw&url=https%3A%2F%2Fwww.assetmanagement.hsbc.com.hk%2F-%2Fmedia%2Ffiles%2Fattachments%2Fhongkong%2Fincome-funds%2Fsecurities-credit-brochure-en.pdf&usg=AOvVaw0n3QYWcyVLW9Ye6HPK9Dfi&opi=89978449
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https://www.iea.org/energy-system/buildings
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Property Name
Year 

Ending
Address 1 City

Postal 

Code

Primary Property Type - 

Self Selected

Total GHG 

Emissions 

(Metric Tons 

CO2e)

Total GHG 

Emissions 

Intensity 

(kgCO2e/ft²)

280 Park Avenue 31/12/2021 280 Park Avenue New York 10017 Financial Office 10,546 8.4



tCO2e

year

tCO2e

household

year

tCO2e

year

tCO2e

m2

year

tCO2e

year
∑(LTVorigination ∗ armortized factor 

tCO2e

year

tCO2e

year

Outstanding amount [mUSD]*
tCO2e

year



∑ 𝐹𝑖𝑛𝑎𝑛𝑐𝑒𝑑 𝑒𝑚𝑖𝑠𝑠𝑖𝑜𝑛𝑠 𝑖𝑛𝑡𝑒𝑛𝑠𝑖𝑡𝑦 𝑠𝑒𝑐𝑡𝑜𝑟 ∗  i 𝐶𝐿𝑂 % 𝑜𝑢𝑡𝑠𝑡𝑎𝑛𝑑𝑖𝑛𝑔 𝐵𝑎𝑙𝑎𝑛𝑐𝑒
𝐹𝑖𝑛𝑎𝑛𝑐𝑒𝑑 𝑒𝑚𝑖𝑠𝑠𝑖𝑜𝑛𝑠 𝑖𝑛𝑡𝑒𝑛𝑠𝑖𝑡𝑦 𝑠𝑒𝑐𝑡𝑜𝑟 is the tCO2e per $m EVIC of the mapped CLO sector



∑ Financed emissions  (i) i

∑ Market value (i)i  ∗ 𝑐𝑜𝑣𝑒𝑟𝑎𝑔𝑒 𝑟𝑎𝑡𝑖𝑜
𝑐𝑜𝑣𝑒𝑟𝑎𝑔𝑒 𝑟𝑎𝑡𝑖𝑜 = (1 − 𝑤𝑒𝑖𝑔ℎ𝑡 𝑜𝑓 𝑐𝑎𝑠ℎ 𝑜𝑟 𝑜𝑡ℎ𝑒𝑟𝑠)%
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