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https://registers.esma.europa.eu/
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b) 

(iii) securities whose performances are 

swapped via TRS over a period exceeding one month
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𝑤𝑒𝑖𝑔ℎ𝑡𝑒𝑑 𝑎𝑣𝑒𝑟𝑎𝑔𝑒 𝑖𝑛𝑡𝑒𝑛𝑠𝑖𝑡𝑦 𝑝𝑜𝑟𝑡𝑓𝑜𝑙𝑖𝑜

= ∑ 𝑃𝑜𝑖𝑑𝑠 𝑖𝑛𝑣.𝑝𝑜𝑟𝑡𝑖𝑜𝑛 "𝑐𝑜𝑚𝑝𝑎𝑛𝑖𝑒𝑠" 𝑝𝑜𝑟𝑡𝑓𝑜𝑙𝑖𝑜𝑥
×

𝑐𝑜𝑚𝑝𝑎𝑛𝑦 𝑔𝑙𝑜𝑏𝑎𝑙 𝑒𝑚𝑖𝑠𝑠𝑖𝑜𝑛𝑖𝑛𝑣

𝑐𝑜𝑚𝑝𝑎𝑛𝑦 𝑡𝑜𝑡𝑎𝑙 𝑡𝑢𝑟𝑛𝑜𝑣𝑒𝑟𝑖𝑛𝑣

𝑛𝑖𝑛𝑣𝑒𝑠𝑡𝑚𝑒𝑛𝑡𝑠

𝑖𝑛𝑣=1
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(i) 

(ii) 
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https://www.tikehaucapital.com/
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ISS ESG for the carbon assessment

http://tikehaucapital.com/
http://www.tikehaucapital.com/
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http://www.tikehauim.com/
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