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https://www.cfauk.org/terms-and-conditions#gsc.tab=0
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Adds carbon capture 

Produced by steam methane 

reforming 

Uses zero carbon electricity 

Is the cheapest to produce 

Has significant exposure to 

transition risk 
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Engineered solutions Nature based 
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∑
𝑖𝑛𝑣𝑒𝑠𝑡𝑚𝑒𝑛𝑡 𝑖

𝑚𝑎𝑟𝑘𝑒𝑡 𝑐𝑎𝑝 𝑖
 𝑥 𝑒𝑚𝑖𝑠𝑠𝑖𝑜𝑛𝑠 𝑖 

∑
𝑖𝑛𝑣𝑒𝑠𝑡𝑚𝑒𝑛𝑡 𝑖

𝑚𝑎𝑟𝑘𝑒𝑡 𝑐𝑎𝑝 𝑖
 𝑥 𝑟𝑒𝑣𝑒𝑛𝑢𝑒 𝑖 

20

360
𝑥 3700+ 

25

420
𝑥 4100+ 

15

210
𝑥 4300

20

360
𝑥 30+ 

25

420
𝑥 15+ 

15

210
𝑥 25
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 Asset 1 Asset 2 Asset 1 Asset 2 

Value (millions of $) 500 2000   

Carbon intensity 

(tCO2e/revenue) 

 
140 

 
80 

  

     

 Fund equity (millions of 

$) 

Share of asset held 

A 500 500 100% 25% 

B 300 700 60% 35% 

C 150 850 30% 42.5% 

D 0 1000 0% 100% 

 

Portfolio 

1000 

 

 

 
WACI 

110 

98 

89 

80 
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