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Niveau de risques 5
Rating moyen 0 étoiles
Reference 9212b5ad-5489-4cb2-a1b9-e6daafcabb7d
https://lili.am/Portfolios/Details/9212b5ad-5489-4cb2-a1b9-e6daafcabb7d Ce modèle est composé uniquement d'ETF dotés d'un label ISR. 10 lignes équipondérées

(10% par ligne) représentant 10 classes d'actifs décorrélées émises par 7 émetteurs
majeurs différents (les principaux acteurs de ce marché). Nous ciblons un profil de
risques modéré (soit une volatilité comprise entre 5% et 10%) avec une exposition initiale
au marché actions de 80%.
Aucun arbitrage ne sera opéré (Buy and Hold) sauf en fin d'année civile, et en cas de
franchissement des seuils de volatilité, Dans les deux cas, on opère un rebalancement
des positions avec un ajustement de la stratégie 80/20



Positions de ISR Puissance 10 au 25/04/2024

Désignation
complète Stratégie Achat Marché Performance



Lyxor
MSCI
USA
ESG
Leaders
Extra
(DR)
UCITS
ETF -
Acc
LU179211769
6 Actions
Etats-Unis

Risk
level : 6
- Main
exchan
ge :
Deutch
e
Boerse
AG
The Lyxor
MSCI USA ESG
Trend Leaders
(DR) UCITS
ETF - Acc is a
UCITS
compliant

17 % 16,12€ 38,24€ 137,25 %



exchange
traded fund
that aims to
track the MSCI
USA Select
ESG Rating
and Trend
Leaders Net
Return USD
Index.



Amundi
PEA Eau
(MSCI
Water)
UCITS
ETF -
Capi
FR001188236
4 Actions
Sectorielles
Environneme
nt

Risk
level : 5
- Main
exchan
ge :
Eurone
xt Paris
The Lyxor PEA
Eau (World
Water) UCITS
ETF is a UCITS
compliant
exchange
traded fund
that aims to
track the
benchmark
index World
Water cw
Total Return

15 % 14,13€ 29,76€ 110,55 %



Index.The
World Water
cw Total
Return Index
is a market
cap weighted
index with a
cap of 10% (i.e
no stock can
weight more
than 10% in
the
benchmark)
reflecting the
20 largest
companies
operating in
the fields of
water utilities,
water
infrastructure
and water
treatment.
The index is
calculated by
Dow Jones
Indexes and
compiled by
SAM
(Sustainable
Asset
Management),
rebalanced
every quarter
with an index
review every
six months.
More
information
on
www.sgindex.
comLyxor
ETFs are



efficient
investment
vehicles listed
on exchange
that offer
transparent,
liquid and
low-cost
exposure to
the underlying
benchmark
index.



Amundi
Index
MSCI
Europe
SRI PAB
UCITS
ETF DR
(C)
LU186113748
4 Actions
Europe

Risk
level : 5
- Main
exchan
ge :
Eurone
xt Paris
To track the
performance
of MSCI
Europe SRI
5% Issuer
Capped (the
Index),and to
minimize the
tracking error
between the
net asset
value of the
sub-fundand
the

13 % 44,93€ 81,14€ 80,60 %



performance
of the Index.



Lyxor
Global
Gender
Equality
(DR)
UCITS
ETF -
Acc
LU169190950
8 Actions
Monde

Risk
level : 5
- Main
exchan
ge :
Eurone
xt Paris
The Lyxor
Global
Gender
Equality (DR)
UCITS ETF is a
UCITS
compliant
exchange
traded fund
that aims to
track the
Solactive
Equileap
Global

12 % 8,03€ 13,92€ 73,30 %



Gender
Equality Net
Total Return
Index. The
Solactive
Equileap
Global
Gender
Equality index
is an equally
weighted
benchmark of
150
companies
from around
the world that
score highly
for gender
equality
according to
the 19 criteria
defined by
Equileap, an
independent
gender
equality
research
organisation.
Companies
involved in
weapons,
gambling and
tobacco, and
those on the
Norwegian
Ethics Council
list, are
excluded.
Lyxor ETFs are
efficient
investment
vehicles listed
on exchange



that offer
transparent,
liquid and
low-cost
exposure to
the underlying
benchmark
index.



iShares
Global
Clean
Energy
UCITS
ETF
IE00B1XNHC3
4 Actions
Sectorielles
Nouvelles
Energies

Risk
level : 6
- Main
exchan
ge :
Borsa
Italiana
The fund is an
exchange
traded fund
(ETF) that
aims to track
the
performance
of the S&P
Global Clean
Energy Index
as closely as
possible. The
ETF invests in
physical index
securities. The

12 % 4,17€ 7,09€ 69,95 %



S&P Global
Clean Energy
Index offers
exposure to
the 30 largest
and most
liquid listed
companies
globally that
are involved in
clean energy
related
businesses.
The index is
weighted by
modified
market
capitalisation.
iShares ETFs
are funds
managed by
BlackRock.
They are
transparent,
cost-efficient,
liquid vehicles
that trade on
stock
exchanges
like normal
securities.
iShares ETFs
offer flexible
and easy
access to a
wide range of
markets and
asset classes.



Amundi
Index
US Corp
SRI
UCITS
ETF DR -
USD (C)
LU180649557
5 Obligations
USD secteur
privé

Risk
level : 4
- Main
exchan
ge :
Eurone
xt Paris
AMUNDI
INDEX US
CORP SRI
UCITS ETF DR
a pour objectif
de répliquer
le plus
fidèlement
possible la
performance
de l’indice
Bloomberg
Barclays MSCI
US Corporate

8 % 43,85€ 51,64€ 17,75 %



SRI (Total
return) à la
hausse
comme à la
baisse. Cet
ETF permet
une
exposition –
en une seule
transaction –
aux
obligations
d'entreprises
IG, libellées en
USD tout en
excluant les
émetteurs
impliqués
dans l'alcool,
le tabac, le
jeu, les armes
militaires,
l'énergie
nucléaire, le
divertissemen
t pour
adultes, les
armes à feu
civiles et les
organismes
génétiqueme
nt modifiés.
Pour les
critères de
sélection des
valeurs
composant
l’indice,
consultez le
prospectus du
fonds ou
www.bloombe
rgindices.com.



BNP
Paribas
Easy
MSCI
Japan
SRI
UCITS
ETF Dis
LU175304592
8 Actions
Japon

Risk
level : 6
- Main
exchan
ge :
Eurone
xt Paris
Replicate the
performance
of the MSCI
Japan SRI S-
Series 5%
Capped (NTR),
including
fluctuations,
and to
maintain the
Tracking Error
between the
sub-fund and
the index

8 % 18,39€ 20,96€ 13,98 %



below 1%



BNP
Paribas
Easy
MSCI
Em
Mkts
SRI ETF
EUR Dis
LU165968131
3 Actions Pays
Emergents
Monde

Risk
level : 6
- Main
exchan
ge :
Eurone
xt Paris
Replicate the
performance
of the MSCI
Emerging SRI
S-Series 5%
Capped
(NTR)* index
(Bloomberg:
M7CXESC
Index),
including
fluctuations,
and to

7 % 92,95€ 95,71€ 2,97 %



maintain the
Tracking Error
between the
sub-fund and
the index
below 1%. For
that purpose,
the manager
of the sub-
fund"s
portfolio will
use the index
replication
method
described
below, to
ensure
optimum
management
of the sub-
fund. At least,
75% of the
assets will be
invested at all
times in
equities
issued by
companies
that have
their
registered
office in a
member
country of the
European
Economic
Area, other
than non-
cooperative
countries in
the fight
against fraud
and tax



evasion. The
sub-fund will
not invest
more than
10% of its net
assets in
shares or
units issued
by UCITS or
other UCIs.



IndexIQ
Factors
Sustain
able
Corpora
te Euro
Bond
UCITS
ETF Dis
LU160379073
1 Obligations
Euro secteur
privé

Risk
level : 3
- Main
exchan
ge :
Eurone
xt Paris
The objective
of the Sub-
Fund is to
track, before
the Sub-Fund
fees and
expenses, the
performance
of Solactive
Candriam
Factors

7 % 24,94€ 23,72€ -4,91 %



Sustainable
Corporate
Euro Bond
Index. There
can be no
assurance
that the Sub-
Fund will
achieve its
investment
objective.



Dernières Operations de ISR Puissance 10 au 25/04/2024

Effet Titre Prix Poids

19/04/2024 BNP Paribas Easy MSCI Em Mkts SRI ETF EUR Dis
LU1659681313 Actions Pays Emergents Monde

92,99€ 0 %

19/04/2024 BNP Paribas Easy MSCI Japan SRI UCITS ETF Dis
LU1753045928 Actions Japon

20,74€ 0 %

12/03/2024 Xtrackers ESG MSCI World UCITS ETF 1C
IE00BZ02LR44 Actions Monde

0,00€ 0 %

11/03/2024 Xtrackers ESG MSCI World UCITS ETF 1C
IE00BZ02LR44 Actions Monde

0,00€ 0 %

12/12/2023 Amundi PEA Eau (MSCI Water) UCITS ETF - Capi
FR0011882364 Actions Sectorielles Environnement

26,87€ 0 %

19/04/2023 Xtrackers ESG MSCI World UCITS ETF 1C
IE00BZ02LR44 Actions Monde

0,00€ 0 %

28/12/2018 BNP Paribas Easy MSCI Em Mkts SRI ETF EUR Dis
LU1659681313 Actions Pays Emergents Monde

92,86€ 10 %

28/12/2018 Amundi PEA Eau (MSCI Water) UCITS ETF - Capi
FR0011882364 Actions Sectorielles Environnement

13,94€ 10 %

28/12/2018 Amundi Index MSCI Europe SRI PAB UCITS ETF DR (C)
LU1861137484 Actions Europe

44,89€ 10 %

28/12/2018 Amundi Index US Corp SRI UCITS ETF DR - USD (C)
LU1806495575 Obligations USD secteur privé

43,81€ 10 %



Indicateurs annuels de ISR Puissance 10 au 25/04/2024

Année Performance Volatilité SRRI Perte maximale Ratio de Sharpe Valar

2024 1,57 % 6,98 % 4 -7,28 % -1,77 % 0,23

2023 -5,43 % 14,49 % 5 -20,06 % -2,54 % -0,38

2022 -12,50 % 16,75 % 6 -15,47 % -4,37 % -0,75

2021 15,22 % 12,11 % 5 -9,40 % -2,63 % 1,26

2020 16,96 % 26,69 % 7 -29,81 % -3,23 % 0,64

2019 25,37 % 9,17 % 4 -4,79 % -2,13 % 2,77

2018 0,08 % 0,41 % 1 -0,09 % 0,00 % 0,20


