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ESG Equity Benchmark Regulation Disclosure Report

GHG

Index

Effective Index Name M eﬁnobfe rs GES;E,Z\::Z:%ZS1 Emissions |-\|l$Ie|Sg ehitg/:z Scope E/OWeight
Date Reported %
2022-09-15 Bloomberg PAB APAC DM ex-Japan Large & Mid Cap Index 86 16.28 83.72 47.41 416
2022-09-15 Bloomberg PAB Canada Large & Mid Cap Index 49 36.36 63.64 52.83 10.00
2022-09-15 Bloomberg PAB Developed Markets Large & Mid Cap Index 1255 56.65 43.35 62.26 0.84
2022-09-15 Bloomberg PAB Europe DM ex-Eurozone Large & Mid Cap Index 150 15.33 84.67 ERE S 3.01
2022-09-15 Bloomberg PAB Europe DM Large & Mid Cap Index 318 22.96 77.04 71.59 1.53
2022-09-15 Bloomberg PAB Eurozone DM Large & Mid Cap Index 164 27.44 72.56 69.69 0.00
2022-09-15 Bloomberg PAB Japan Large & Mid Cap Index 179 89.94 10.06 76.25 0.33
2022-09-15 Bloomberg PAB US Large & Mid Cap Index 615 71.54 28.46 60.02 0.17
2022-09-15 Bloomberg PAB Eurozone 50 Index 42 19.05 80.95 72.15 0.00
2022-09-15 Bloomberg CTB Developed Markets Industry Select Index 349 58.23 41.77 82.80 11.02

Bloomberg Global Equity Paris-Aligned & Climate Transition Index Methodology available
'Index level carbon emissions measures are calculated using Scope 1 and Scope 2 emissions. For more information on the emissions models click
2HCI Sector is the degree of exposure of the sectors listed in Sections A to H and Section L of Annex | to Regulation (EC) No 1893/2006

3Scope 3 is the degree of exposure of the benchmark portfolio to companies the activities of which fall under Divisions 05 to 09, 19 and 20 of Annex | to Regulation (EC) No 1893/2006

bloomberg.com/esgindices


https://assets.bbhub.io/professional/sites/10/Bloomberg-Global-Equity-Paris-Aligned-Climate-Transition-Methodology.pdf
https://www.bloomberg.com/professional/blog/greenhouse-gas-emissions-data-help-speed-the-race-to-net-zero/
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Index Biodiversity gi;nnatz- g::;nnat: Pollution Waste Sus’xs\vii;egilit

Effective Index Name Protection %2 Adaptatlgn 04,2 Mltlgatlogn 02 Prevention %? | Prevention %?2 0,2 y
2022-09-15 Bloomberg PAB APAC DM ex-Japan Large & Mid Cap Index 58.47 58.64 52.09 52.09 6222 6313 57.99 6139 64.04 6774 5448 54.48
2022-09-15 Bloomberg PAB Canada Large & Mid Cap Index 55.08 55.00 5844 60.00 5945 6214 5531 60.00 5349 5339 4177 39.60
2022-09-15 Bloomberg PAB Developed Markets Large & Mid Cap Index 53.11 5320 4611 46.18 50.36 50.99 56347 5476 51.04 5214 4477 44.84
2022-09-15 Bloomberg PAB Europe DM ex-Eurozone Large & Mid Cap Index 7511  75.62 59.10 5910 67.14 67.80 68.78 69.53 70.07 70.08 6293 62.93
2022-09-15 Bloomberg PAB Europe DM Large & Mid Cap Index 756.84 7584 59.29 5930 67.03 67.04 6927 7042 71.03 7175 63.37 63.38
2022-09-15 Bloomberg PAB Eurozone DM Large & Mid Cap Index 76.61 76.62 5950 59.51 66.92 66.92 6979 71.81 72.05 73.91 63.84 6414
2022-09-15 Bloomberg PAB Japan Large & Mid Cap Index 23.51 2375 27.87 27.87 19.58 20.94 23.65 23.65 21.94 2268 19.29 20.18
2022-09-15 Bloomberg PAB US Large & Mid Cap Index 50.00 50.00 43.75 4424 4814 4891 51.99 53.61 4812 4913 4232 42.53
2022-09-15 Bloomberg PAB Eurozone 50 Index 79.34 79.38 61.88 61.88 67.62 67.62 7096 7439 7420 7747 65.08 66.88
2022-09-15 Bloomberg CTB Developed Markets Industry Select Index 52.67 52.67 63.35 63.51 5749 5942 6318 6349 60.24 6024 5643 56.43

Bloomberg Global Equity Paris-Aligned & Climate Transition Index Methodology available
'Read the primer on what it means to “Do No Significant Harm" available
2 Article 17 defines what constitutes ‘significant harm’ for the six environmental objectives covered by the Taxonomy Regulation. Figures above are percentage scores ranging from 0-100%.

Source: Bloomberg & EU Commission

bloomberg.com/esgindices


https://assets.bbhub.io/professional/sites/10/Bloomberg-Global-Equity-Paris-Aligned-Climate-Transition-Methodology.pdf
https://www.bloomberg.com/professional/blog/what-does-it-mean-to-do-no-significant-harm/
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Index Controversial

Effective Index Name " # of Weapons’ Tobaccoo UNGC/OE("I)D2 UNGC/OECD
Date embers Exposure % Exposure % Exposure % Total
2022-09-15 Bloomberg PAB APAC DM ex-Japan Large & Mid Cap Index 86 0.00 0.00 0.00 0
2022-09-15 Bloomberg PAB Canada Large & Mid Cap Index 49 0.00 0.00 0.00 0
2022-09-15 Bloomberg PAB Developed Markets Large & Mid Cap Index 1255 0.00 0.00 0.00 0
2022-09-15 Bloomberg PAB Europe DM ex-Eurozone Large & Mid Cap Index 150 0.00 0.00 0.00 0
2022-09-15 Bloomberg PAB Europe DM Large & Mid Cap Index 318 0.00 0.00 0.00 0
2022-09-15 Bloomberg PAB Eurozone DM Large & Mid Cap Index 164 0.00 0.00 0.00 0
2022-09-15 Bloomberg PAB Japan Large & Mid Cap Index 179 0.00 0.00 0.00 0
2022-09-15 Bloomberg PAB US Large & Mid Cap Index 615 0.00 0.00 0.00 0
2022-09-15 Bloomberg PAB Eurozone 50 Index 42 0.00 0.00 0.00 0
2022-09-15 Bloomberg CTB Developed Markets Industry Select Index 349 0.00 0.00 0.00 0

Bloomberg Global Equity Paris-Aligned & Climate Transition Index Methodology available

'Represents the weighted average percentage of index constituent companies involved in any activities related to controversial weapons. Includes any kind of involvement in the following weapons categories: anti
personnel mines, biological & chemical weapons, cluster weapons, depleted uranium, nuclear weapons, and white phosphorus. International treaties and conventions used to define Controversial Weapons include
Non-proliferation Treaty (1968), Biological and Toxin Weapons Convention (1972), Chemical Weapons Convention (1997), Anti-Personnel Mine Ban Convention (1999), Convention on Cluster Munitions (2008), United
Nations Convention on Certain Conventional Weapons (1980), and Convention on the Physical Protection of Nuclear Material (1980).

2Weighting of benchmark constituents subject to social violations (absolute number and relative divided by all index constituents), as referred to in international treaties and conventions, United Nations principles and,
where applicable, national law.

Source: Bloomberg & Sustainalytics

bloomberg.com/esgindices


https://assets.bbhub.io/professional/sites/10/Bloomberg-Global-Equity-Paris-Aligned-Climate-Transition-Methodology.pdf
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ESG Factor Benchmark Disclosure’

Exposure of the benchmark portfolio to activities included in the environmental goods and services sector, as defined in Article 2, point (5) of Regulation (EU) No
691/2011.

Exposure of the benchmark portfolio to companies without due diligence policies on issues addressed by the fundamental International Labor Organisation

Environmental

SCAL Conventions 1to 8.

Social Weighted average gender pay gap.

Social Weighted average ratio of female to male board members.

Social Weighted average ratio of accidents, injuries, fatalities.

Social Numbers of convictions and amount of fines for violations of anti-corruption and anti-bribery laws.

Governance Weighted average percentage of board members who are independent.

Governance Weighted average percentage of female board members.

Bloomberg Global Equity Paris-Aligned & Climate Transition Index Methodology available
'The ESG Factor Benchmark Disclosure data fields are not yet readily available

Source: Bloomberg & EU Commission

bloomberg.com/esgindices


https://assets.bbhub.io/professional/sites/10/Bloomberg-Global-Equity-Paris-Aligned-Climate-Transition-Methodology.pdf
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Base Index Bloomberg APAC DM ex-Japan Large & Mid Cap Index
PAB Index Bloomberg PAB APAC DM ex-Japan Large & Mid Cap Index

. . EVIC Inflation .
. GHG Intensity GHG Inte:\n5|.ty Average Adjusted GHG | GHG Intensity | GHG Intensity | GHG Intensity | GHG Realized GHG Realized .
Effective Parent Decarbonisation Enterprise EVIC . Versus Target Active
. . S Decarbonisation Parent PAB Target PAB Actual Versus Target . o
Date Base Date Trajectory Value Including Inflation % Traiecto tCO2e/USDm | tCO2e/USDm | tCO2e/USDm | tCO2e/USDm Cumulative Share %
tCO2e/USDm | t€CO2e/USDm Cash USDm ) "y tCO2e/USDm
tCO2e/USDm
2020-04-06 466.99 233.50 29,329 0.00 233.50 466.99 233.50 169.24 64.26 64.26 25.25
2020-10-05 225.18 28,869 -1.57 228.76 576.65 228.76 188.00 40.77 105.02 23.71
2021-04-06 217.15 28,828 -1.71 220.92 600.51 220.92 209.65 1.27 116.30 25.25
2021-09-09 209.41 29,342 0.04 209.32 575.93 209.32 209.32 0.00 116.30 26.39
2022-03-10 201.95 38,603 31.62 163.44 589.18 163.44 163.44 0.00 116.30 29.83
2022-09-15 194.75 40,817 39.17 139.94 620.27 139.94 139.94 0.00 116.30 25.60
2023-03-09* 187.81 134.95 134.95
2023-09-14* 181.12 130.14 130.14
2024-03-14* 174.67 125.51 125.51
2024-09-12* 168.44 121.03 121.03
2025-03-19* 162.44 116.72 116.72
APXPABP Price Return USD Blogmberg Global Equity Paris-Aligned & Climate Transition Index Methodology
available
APXPABT Total Return usb
'Index level carbon intensity measures are calculated using Scope 1, 2 and 3 (where
APXPABN Net Total Return Usb applicable) emissions. Measured in metric tonnes of carbon dioxide equivalent (tCO2e)
APXPABPE Sies Rea EUR per million of enterprise value (USDm) using data provided by Bloomberg. For more
information on the emissions models click
APXPABTE Total Return EUR
APXPABNE Net Total Return EUR * Estimated effective dates in the future subject to change

bloomberg.com/esgindices


https://assets.bbhub.io/professional/sites/10/Bloomberg-Global-Equity-Paris-Aligned-Climate-Transition-Methodology.pdf
https://www.bloomberg.com/professional/blog/greenhouse-gas-emissions-data-help-speed-the-race-to-net-zero/
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Base Index Bloomberg Canada Large & Mid Cap Index
PAB Index Bloomberg PAB Canada Large & Mid Cap Index

. . EVIC Inflation .
. GHG Intensity GHG Intgn5|.ty Ave.rage Adjusted GHG | GHG Intensity | GHG Intensity | GHG Intensity | GHG Realized GHG Realized .
Effective Parent Decarbonisation | Enterprise Value EVIC R Versus Target Active
. . S Decarbonisation Parent PAB Target PAB Actual Versus Target . o
Date Base Date Trajectory Including Inflation % Traiecto tCO2e/USDm | tCO2e/USDm | tCO2e/USDm | tCO2e/USDm Cumulative Share %
tCO2e/USDm | tCO2e/USDm Cash USDm ) "y tCO2e/USDm
tCO2e/USDm
2020-04-06 291.90 145.95 45,544 0.00 145.95 291.90 145.95 145.95 0.00 0.00 34.07
2020-10-05 140.75 47,618 4.55 134.62 335.36 134.62 134.62 0.00 0.00 34.42
2021-04-06 135.74 45,437 -0.24 136.06 441.38 136.06 136.06 0.00 0.00 30.81
2021-09-09 130.90 44,705 -1.84 133.36 393.02 133.36 133.36 0.00 0.00 32.46
2022-03-10 126.23 48,685 6.90 118.09 618.02 118.09 118.09 0.00 0.00 39.65
2022-09-15 121.74 58,977 29.50 94.01 531.25 94.01 59.73 34.28 34.28 75.15
2023-03-09* 17.40 90.66 90.66
2023-09-14* 113.21 87.43 87.43
2024-03-14* 109.18 84.31 84.31
2024-09-12* 105.29 81.31 81.31
2025-03-19* 101.54 78.41 78.41
CAPABPRL Price Return CAPABPE Price Return aB\I/c;ﬁ;Totl)eerg Global Equity Paris-Aligned & Climate Transition Index Methodology
CAPABTL Total Return CAD CAPABTE Total Return EUR
'Index level carbon intensity measures are calculated using Scope 1, 2 and 3 (where
CAPABNL Net Total Return CAD CAPABNE Net Total Return EUR applicable) emissions. Measured in metric tonnes of carbon dioxide equivalent (tCO2e)
CAPABP Ses R USD per million of enterprise value (USDm) using data provided by Bloomberg. For more
information on the emissions models click
CAPABT Total Return usb
CAPABN Net Total Return USD * Estimated effective dates in the future subject to change

bloomberg.com/esgindices


https://assets.bbhub.io/professional/sites/10/Bloomberg-Global-Equity-Paris-Aligned-Climate-Transition-Methodology.pdf
https://www.bloomberg.com/professional/blog/greenhouse-gas-emissions-data-help-speed-the-race-to-net-zero/
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Base Index Bloomberg Developed Markets Large & Mid Cap Index
PAB Index Bloomberg PAB Developed Markets Large & Mid Cap Index

. . EVIC Inflation .
. GHG Intensity GHG Inte:\n5|.ty Average Adjusted GHG | GHG Intensity | GHG Intensity | GHG Intensity | GHG Realized GHG Realized .
Effective Parent Decarbonisation Enterprise EVIC . Versus Target Active
. . S Decarbonisation Parent PAB Target PAB Actual Versus Target . o
Date Base Date Trajectory Value Including Inflation % Traiecto tCO2e/USDm | tCO2e/USDm | tCO2e/USDm | tCO2e/USDm Cumulative Share %
tCO2e/USDm | t€CO2e/USDm Cash USDm ) "y tCO2e/USDm
tCO2e/USDm
2020-04-06 193.81 96.90 48,136 0.00 96.90 193.81 96.90 53.40 43.50 43.50 20.19
2020-10-05 93.45 49,583 3.01 90.72 180.91 90.46 54.11 36.34 79.85 18.69
2021-04-06 90.12 51,775 7.56 83.79 209.93 83.79 52.61 31.17 m.02 19.41
2021-09-09 86.91 53,658 .47 77.96 183.59 77.96 50.37 27.59 138.61 20.15
2022-03-10 83.81 59,864 24.36 67.39 237.18 67.39 44.17 23.23 161.84 20.32
2022-09-15 80.83 69,222 43.81 56.20 250.80 56.20 46.52 9.68 171.52 21.07
2023-03-09* 77.95 54.20 54.20
2023-09-14* 75.17 52.27 52.27
2024-03-14* 72.49 50.40 50.40
2024-09-12* 69.91 48.61 48.61
2025-03-19* 67.41 46.88 46.88
DMPABP Price Return USD Blogmberg Global Equity Paris-Aligned & Climate Transition Index Methodology
available
DMPABT Total Return usb
'Index level carbon intensity measures are calculated using Scope 1, 2 and 3 (where
DMPABN Net Total Return Usb applicable) emissions. Measured in metric tonnes of carbon dioxide equivalent (tCO2e)
DMPABPE Sies ReaT EUR per million of enterprise value (USDm) using data provided by Bloomberg. For more
information on the emissions models click
DMPABTE Total Return EUR
DMPABNE Net Total Return EUR * Estimated effective dates in the future subject to change

bloomberg.com/esgindices


https://assets.bbhub.io/professional/sites/10/Bloomberg-Global-Equity-Paris-Aligned-Climate-Transition-Methodology.pdf
https://www.bloomberg.com/professional/blog/greenhouse-gas-emissions-data-help-speed-the-race-to-net-zero/
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Base Index Bloomberg Europe DM ex-Eurozone Large & Mid Cap Index
PAB Index Bloomberg PAB Europe DM ex-Eurozone Large & Mid Cap Index

. . EVIC Inflation .
. GHG Intensity GHG Inte:\n5|.ty Average Adjusted GHG | GHG Intensity | GHG Intensity | GHG Intensity | GHG Realized GHG Realized .
Effective Parent Decarbonisation Enterprise EVIC . Versus Target Active
. . S Decarbonisation Parent PAB Target PAB Actual Versus Target . o
Date Base Date Trajectory Value Including Inflation % Traiecto tCO2e/USDm | tCO2e/USDm | tCO2e/USDm | tCO2e/USDm Cumulative Share %
tCO2e/USDm | t€CO2e/USDm Cash USDm ) "y tCO2e/USDm
tCO2e/USDm
2020-04-06 421.88 210.94 49,476 0.00 210.94 421.88 210.94 121.72 89.22 89.22 16.95
2020-10-05 203.42 50,484 2.04 199.36 438.70 199.36 130.59 68.77 157.98 15.71
2021-04-06 196.17 49,556 0.16 195.86 493.00 195.86 131.43 64.43 222.41 17.71
2021-09-09 189.18 50,514 210 185.29 453.32 185.29 107.52 77.77 300.18 19.09
2022-03-10 182.44 51,205 3.49 176.28 514.6] 176.28 127.44 48.84 349.03 20.68
2022-09-15 175.94 59,809 20.89 145.54 495.73 145.54 145.56 -0.02 349.01 22.86
2023-03-09* 169.67 140.36 140.36
2023-09-14* 163.62 135.35 135.35
2024-03-14* 157.79 130.53 130.53
2024-09-12* 152.17 125.88 125.88
2025-03-19* 146.75 121.39 121.39
EUXPABP Price Return USD Blogmberg Global Equity Paris-Aligned & Climate Transition Index Methodology
available
EUXPABT Total Return usb
'Index level carbon intensity measures are calculated using Scope 1, 2 and 3 (where
EUXPABN Net Total Return Usb applicable) emissions. Measured in metric tonnes of carbon dioxide equivalent (tCO2e)
EUXPABPL Sies Rea EUR per million of enterprise value (USDm) using data provided by Bloomberg. For more
information on the emissions models click
EUXPABTL Total Return EUR
EUXPABNL Net Total Return EUR * Estimated effective dates in the future subject to change

bloomberg.com/esgindices


https://assets.bbhub.io/professional/sites/10/Bloomberg-Global-Equity-Paris-Aligned-Climate-Transition-Methodology.pdf
https://www.bloomberg.com/professional/blog/greenhouse-gas-emissions-data-help-speed-the-race-to-net-zero/
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Base Index

PAB Index

Bloomberg Europe DM Large & Mid Cap Index
Bloomberg PAB Europe DM Large & Mid Cap Index

. . EVIC Inflation .
. GHG Intensity GHG Inte:\n5|.ty Average Adjusted GHG | GHG Intensity | GHG Intensity | GHG Intensity | GHG Realized GHG Realized .
Effective Parent Decarbonisation Enterprise EVIC . Versus Target Active
. . S Decarbonisation Parent PAB Target PAB Actual Versus Target . o
Date Base Date Trajectory Value Including Inflation % Traiecto tCO2e/USDm | tCO2e/USDm | tCO2e/USDm | tCO2e/USDm Cumulative Share %
tCO2e/USDm | t€CO2e/USDm Cash USDm ) "y tCO2e/USDm
tCO2e/USDm
2020-04-06 354.05 177.02 53,666 0.00 177.02 354.05 177.02 95.53 81.50 81.50 20.18
2020-10-05 170.71 54,697 1.92 167.50 350.76 167.50 96.83 70.67 1562.16 18.94
2021-04-06 164.63 56,756 5.76 165.67 374.66 165.67 95.75 59.92 212.08 20.1
2021-09-09 1568.76 57,929 7.94 147.08 328.11 147.08 80.57 66.51 278.60 21.13
2022-03-10 153.11 59,916 11.65 137.14 376.96 137.14 85.80 51.34 329.93 21.27
2022-09-15 147.65 69,855 30.17 113.43 400.59 113.43 99.51 13.92 343.85 22.50
2023-03-09* 142.39 109.39 109.39
2023-09-14* 137.32 105.49 105.49
2024-03-14* 132.42 101.74 101.74
2024-09-12* 127.70 98.11 98.11
2025-03-19* 123.15 94.6] 94.6]
ERPPAR Price Return USD Blogmberg Global Equity Paris-Aligned & Climate Transition Index Methodology
available
ERPPABT Total Return usb
'Index level carbon intensity measures are calculated using Scope 1, 2 and 3 (where
ERPPABN Net Total Return Usb applicable) emissions. Measured in metric tonnes of carbon dioxide equivalent (tCO2e)
ERPPABE Ses R EUR per million of enterprise value (USDm) using data provided by Bloomberg. For more
information on the emissions models click
ERPPABTE Total Return EUR
ERPPABNE Net Total Return EUR * Estimated effective dates in the future subject to change

bloomberg.com/esgindices


https://assets.bbhub.io/professional/sites/10/Bloomberg-Global-Equity-Paris-Aligned-Climate-Transition-Methodology.pdf
https://www.bloomberg.com/professional/blog/greenhouse-gas-emissions-data-help-speed-the-race-to-net-zero/
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Base Index Bloomberg Eurozone Large & Mid Cap Index
PAB Index Bloomberg PAB Eurozone DM Large & Mid Cap Index

.1 . EVIC Inflation .
. GHG Intensity GHG Inte:\n5|.ty Average Adjusted GHG | GHG Intensity | GHG Intensity | GHG Intensity | GHG Realized GHG Realized .
Effective Parent Decarbonisation Enterprise EVIC . Versus Target Active
. . .o Decarbonisation Parent PAB Target PAB Actual Versus Target . o
Date Base Date Trajectory Value Including Inflation % Traiecto tCO2e/USDm | tCO2e/USDm | tCO2e/USDm | tCO2e/USDm Cumulative Share %
tCO2e/USDm | t€CO2e/USDm Cash USDm ) "y tCO2e/USDm
tCO2e/USDm

2020-04-06 283.73 141.86 57,418 0.00 141.86 283.73 141.86 65.46 76.40 76.40 23.53
2020-10-05 136.81 58,438 1.78 134.42 267.45 133.72 59.75 73.97 150.37 22.00
2021-04-06 131.93 63,563 10.70 119.18 263.12 119.18 61.79 57.39 207.77 22.61
2021-09-09 127.23 65,033 13.26 12.33 208.78 104.39 52.41 51.98 259.74 23.06
2022-03-10 122.70 68,322 18.99 103.12 241.96 103.12 45.76 57.35 317.10 21.99
2022-09-15 118.33 79,407 38.30 85.60 298.36 85.60 43.92 41.64 358.74 22.84
2023-03-09* 14.11 82.51 82.51
2023-09-14* 110.04 79.57 79.57
2024-03-14* 106.12 76.73 76.73
2024-09-12* 102.34 74.00 74.00
2025-03-19* 98.69 71.36 71.36

EURPABP Price Return USD Blogmberg Global Equity Paris-Aligned & Climate Transition Index Methodology

available
EURPABT Total Return usb

'Index level carbon intensity measures are calculated using Scope 1, 2 and 3 (where
EURPABN Net Total Return Usb applicable) emissions. Measured in metric tonnes of carbon dioxide equivalent (tCO2e)
EURPABPL Zies e EUR per million of enterprise value (USDm) using data provided by Bloomberg. For more

information on the emissions models click
EURPABTL Total Return EUR

I . . .
EURPABNL Net Total Return EUR Estimated effective dates in the future subject to change

bloomberg.com/esgindices


https://assets.bbhub.io/professional/sites/10/Bloomberg-Global-Equity-Paris-Aligned-Climate-Transition-Methodology.pdf
https://www.bloomberg.com/professional/blog/greenhouse-gas-emissions-data-help-speed-the-race-to-net-zero/
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Base Index

PAB Index

Bloomberg Japan Large & Mid Cap Index
Bloomberg PAB Japan Large & Mid Cap Index

. . EVIC Inflation .
. GHG Intensity GHG Intgn5|.ty Average Adjusted GHG | GHG Intensity | GHG Intensity | GHG Intensity [ GHG Realized GHG Realized .
Effective Parent Decarbonisation Enterprise EVIC . Versus Target Active
. . S Decarbonisation Parent PAB Target PAB Actual Versus Target . o
Date Base Date Trajectory Value Including Inflation % Traiecto tCO2e/USDm | tCO2e/USDm | tCO2e/USDm | tCO2e/USDm Cumulative Share %
tCO2e/USDm | tCO2e/USDm Cash USDm ) 4 tCO2e/USDm
tCO2e/USDm
2020-04-06 267.88 133.94 28,366 0.00 133.94 267.88 133.94 57.22 76.72 76.72 11.08
2020-10-05 129.17 30,078 6.03 121.82 204.76 102.38 61.22 4116 117.88 9.97
2021-04-06 124.56 29,864 5.28 118.32 214.49 107.24 66.71 40.53 158.41 10.42
2021-09-09 120.13 36,032 27.02 94.57 204.84 94.57 47.96 46.61 205.01 10.80
2022-03-10 115.84 44,104 55.48 74.5] 222.55 74.5] 49.12 25.39 230.40 11.67
2022-09-15 m.72 45,489 60.40 69.67 301.66 69.67 66.06 3.61 234.00 12.64
2023-03-09* 107.74 67.18 67.18
2023-09-14* 103.90 64.79 64.79
2024-03-14* 100.19 62.48 62.48
2024-09-12* 96.62 60.25 60.25
2025-03-19* 93.18 58.11 58.11
JPPABPL Price Return JPPABPE Price Return aB\I/c;ﬁ;Totl)eerg Global Equity Paris-Aligned & Climate Transition Index Methodology
JPPABTL Total Return JPY JPPABTE Total Return EUR
'Index level carbon intensity measures are calculated using Scope 1, 2 and 3 (where
JPPABNL Net Total Return JPY JPPABNE Net Total Return EUR applicable) emissions. Measured in metric tonnes of carbon dioxide equivalent (tCO2e)
JPPABP Bies R USD per million of enterprise value (USDm) using data provided by Bloomberg. For more
information on the emissions models click
JPPABT Total Return usb
JPPABN Net Total Return USD * Estimated effective dates in the future subject to change

bloomberg.com/esgindices


https://assets.bbhub.io/professional/sites/10/Bloomberg-Global-Equity-Paris-Aligned-Climate-Transition-Methodology.pdf
https://www.bloomberg.com/professional/blog/greenhouse-gas-emissions-data-help-speed-the-race-to-net-zero/
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Base Index Bloomberg US Large & Mid Cap Index
PAB Index Bloomberg PAB US Large & Mid Cap Index

o . EVIC Inflation .
. GHG Intensity GHG Intgn5|.ty Average Adjusted GHG | GHG Intensity | GHG Intensity | GHG Intensity | GHG Realized GHG Realized .
Effective Parent Decarbonisation Enterprise EVIC o Versus Target Active
. . S Decarbonisation Parent PAB Target PAB Actual Versus Target . o
Date Base Date Trajectory Value Including Inflation % Traiecto tCO2e/USDm | tCO2e/USDm | tCO2e/USDm | tCO2e/USDm Cumulative Share %
tCO2e/USDm | tCO2e/USDm Cash USDm ) "y tCO2e/USDm
tCO2e/USDm
2020-04-06 113.85 56.93 58,307 0.00 56.93 113.85 56.93 22.47 34.45 34.45 20.45
2020-10-05 54.90 60,995 4.61 52.48 99.07 49.53 21.73 27.80 62.25 18.73
2021-04-06 52.94 64,677 10.93 47.73 130.32 47.73 18.18 29.54 91.80 19.42
2021-09-09 51.06 65,888 13.00 45.18 11.89 45.18 20.69 24.49 116.29 19.66
2022-03-10 49.24 69,491 19.18 41.31 166.57 41.31 19.88 21.43 137.71 19.88
2022-09-15 47.48 81,363 39.54 34.03 182.10 34.03 21.58 12.45 150.16 20.83
2023-03-09* 45.79 32.81 32.81
2023-09-14* 4416 31.64 31.64
2024-03-14* 42.58 30.52 30.52
2024-09-12* 41.07 29.43 29.43
2025-03-19* 39.60 28.38 28.38
USPARP Price Return USD Blogmberg Global Equity Paris-Aligned & Climate Transition Index Methodology
available
USPABT Total Return usb
'Index level carbon intensity measures are calculated using Scope 1, 2 and 3 (where
USPABN Net Total Return usb

applicable) emissions. Measured in metric tonnes of carbon dioxide equivalent (tCO2e)

USPABPE Ses R EUR per million of enterprise value (USDm) using data provided by Bloomberg. For more
information on the emissions models click

USPABTE Total Return EUR

. s : . :
USPABNE Net Total Return EUR Estimated effective dates in the future subject to change

bloomberg.com/esgindices
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Base Index Bloomberg Eurozone 50 Index

PAB Index Bloomberg PAB Eurozone 50 Index

o . EVIC Inflation .
. GHG Intensity GHG Intgn5|.ty Average Adjusted GHG | GHG Intensity | GHG Intensity | GHG Intensity | GHG Realized GHG Realized .
Effective Parent Decarbonisation Enterprise EVIC o Versus Target Active
. . S Decarbonisation Parent PAB Target PAB Actual Versus Target . o
Date Base Date Trajectory Value Including Inflation % Traiecto tCO2e/USDm | tCO2e/USDm | tCO2e/USDm | tCO2e/USDm Cumulative Share %
tCO2e/USDm | tCO2e/USDm Cash USDm ) "y tCO2e/USDm
tCO2e/USDm

2020-04-06 267.32 133.66 131,445 0.00 133.66 267.32 133.66 34.21 99.45 99.45 28.06
2020-10-05 128.90 128,464 -2.27 131.89 187.34 93.67 36.14 57.53 156.98 26.16
2021-04-06 124.30 145,313 10.55 112.44 260.01 112.44 39.08 73.36 230.34 28.33
2021-09-09 119.87 148,897 13.28 105.82 143.72 71.86 40.85 31.01 261.35 25.95
2022-03-10 115.60 157,925 20.15 96.22 230.48 96.22 35.84 60.38 321.73 23.91
2022-09-15 11.48 160,519 22.12 91.29 302.12 91.29 32.58 58.71 380.44 26.33
2023-03-09* 107.51 88.04 88.04
2023-09-14* 103.68 84.90 84.90
2024-03-14* 99.98 81.87 81.87
2024-09-12* 96.42 78.96 78.96
2025-03-19* 92.99 76.14 76.14

EU50PARP Price Return EUR Blogmberg Global Equity Paris-Aligned & Climate Transition Index Methodology

available
EUS0OPABT Total Return EUR
'Index level carbon intensity measures are calculated using Scope 1, 2 and 3 (where
EUS0PABN Net Total Return EUR

applicable) emissions. Measured in metric tonnes of carbon dioxide equivalent (tCO2e)
per million of enterprise value (USDm) using data provided by Bloomberg. For more
information on the emissions models click

* Estimated effective dates in the future subject to change

bloomberg.com/esgindices


https://assets.bbhub.io/professional/sites/10/Bloomberg-Global-Equity-Paris-Aligned-Climate-Transition-Methodology.pdf
https://www.bloomberg.com/professional/blog/greenhouse-gas-emissions-data-help-speed-the-race-to-net-zero/
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Base Index Bloomberg Developed Markets Industry Select Index

CTB Index Bloomberg CTB Developed Markets Industry Select Index

.1 . EVIC Inflation .
. GHG Intensity GHG Intgn5|.ty Average Adjusted GHG | GHG Intensity | GHG Intensity | GHG Intensity | GHG Realized GHG Realized .
Effective Parent Decarbonisation Enterprise EVIC o Versus Target Active
. . S Decarbonisation Parent PAB Target PAB Actual Versus Target . o
Date Base Date Trajectory Value Including Inflation % Traiecto tCO2e/USDm | tCO2e/USDm | tCO2e/USDm | tCO2e/USDm Cumulative Share %
tCO2e/USDm | tCO2e/USDm Cash USDm ) "y tCO2e/USDm
tCO2e/USDm

2020-04-06 665.45 465.82 38,198 0.00 465.82 665.45 465.82 465.16 0.65 0.65 34.32
2020-10-05 449.22 39,791 417 431.23 577.45 404.21 403.97 0.25 0.90 34.49
2021-04-06 433.21 41,091 7.57 402.71 657.08 402.71 402.13 0.58 1.48 33.68
2021-09-09 47.77 43,173 13.02 369.63 569.54 369.63 369.44 0.19 1.66 40.17
2022-03-10 402.88 47,688 24.84 322.71 722.41 322.71 322.35 0.36 2.03 38.1
2022-09-15 388.53 55,922 46.40 265.39 752.24 265.39 264.72 0.67 2.70 44.67
2023-03-09* 374.68 255.93 255.93
2023-09-14* 361.33 246.81 246.81
2024-03-14* 348.45 238.02 238.02
2024-09-12* 336.04 229.53 229.53
2025-03-19* 324.06 221.36 221.36

DMISCTBP Price Return USD aB\I/c;ﬁ;T;)kieerg Global Equity Paris-Aligned & Climate Transition Index Methodology

DMISCTBT Total Return usb

'Index level carbon intensity measures are calculated using Scope 1, 2 and 3 (where
applicable) emissions. Measured in metric tonnes of carbon dioxide equivalent (tCO2e)
per million of enterprise value (USDm) using data provided by Bloomberg. For more
information on the emissions models click

DMISCTBP Net Total Return usD

* Estimated effective dates in the future subject to change

bloomberg.com/esgindices
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PAB Index Bloomberg PAB APAC DM ex-Japan Large & Mid Cap Index

Security Ticker Weight %' BICS Sector
Commonwealth Bank of Australia CBA 6.80% Financials
AlA Group Ltd 1299 6.56% Financials
CSL Ltd CSL 6.08% Health Care
National Australia Bank Ltd NAB 4.32% Financials
Australia & New Zealand Banking Group Ltd ANZ 3.01% Financials
DBS Group Holdings Ltd DBS 2.92% Financials
Hong Kong Exchanges & Clearing Ltd 388 2.83% Financials
Wesfarmers Ltd WES 2.65% Consumer Discretionary
Macquarie Group Ltd MQG 2.63% Financials
Woolworths Group Ltd WOow 2.33% Consumer Staples

APXPABP Price Return usb

APXPABT Total Return usD Bloomberg Global Equity Paris-Aligned & Climate Transition Index Methodology
APXPABN Net Total Return usb available

APXPABPE B [Resui EUR ! Weight % Data as of 2022-09-30

APXPABTE Total Return EUR Source: Bloomberg

APXPABNE Net Total Return EUR

bloomberg.com/esgindices
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PAB Index Bloomberg PAB Canada Markets Large & Mid Cap Index

Toronto-Dominion Bank/The
Waste Connections Inc

Bank of Nova Scotia/The
Agnico Eagle Mines Ltd

Wheaton Precious Metals Corp

CAPABPRL
CAPABTL
CAPABNL
CAPABP
CAPABT
CAPABN

Security

Royal Bank of Canada

Nutrien Ltd

Bank of Montreal

Loblaw Cos Ltd

Dollarama Inc

Price Return
Total Return
Net Total Return
Price Return
Total Return

Net Total Return

CAD
CAD
usb
usb
usb

CAPABPE
CAPABTE
CAPABNE

Ticker

RY
D
NTR
WCN
BMO
BNS
AEM

WPM
DOL

Price Return
Total Return

Net Total Return

EUR
EUR

Weight %'

8.22%
7.08%
4.45%
3.93%
3.80%
3.60%
2.88%
2.80%
2.70%
2.66%

BICS Sector

Financials
Financials
Materials
Industrials
Financials
Financials
Materials
Consumer Staples
Materials

Consumer Staples

Bloomberg Global Equity Paris-Aligned & Climate Transition Index Methodology

available
! Weight % Data as of 2022-09-30

Source: Bloomberg

bloomberg.com/esgindices


https://assets.bbhub.io/professional/sites/10/Bloomberg-Global-Equity-Paris-Aligned-Climate-Transition-Methodology.pdf
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PAB Index

UnitedHealth Group Inc
Procter & Gamble Co/The
JPMorgan Chase & Co

DMPABP

DMPABT

DMPABN
DMPABPE
DMPABTE
DMPABNE

Security

Apple Inc
Microsoft Corp
Amazon.com Inc

Tesla Inc

NVIDIA Corp
Home Depot Inc/The
Nestle SA

Price Return
Total Return
Net Total Return
Price Return
Total Return

Net Total Return

usb
usb
usb
EUR
EUR
EUR

Bloomberg PAB Developed Markets Large & Mid Cap Index

Ticker

AAPL
MSFT
AMZN
TSLA
UNH
PG
JPM
NVDA
HD
NESN

Weight %'

4.66%
3.85%
2.23%
1.54%
1.06%
0.68%
0.68%
0.66%
0.65%
0.65%

BICS Sector

Technology
Technology
Consumer Discretionary
Consumer Discretionary
Health Care
Consumer Staples
Financials
Technology
Consumer Discretionary

Consumer Staples

Bloomberg Global Equity Paris-Aligned & Climate Transition Index Methodology

available
! Weight % Data as of 2022-09-30

Source: Bloomberg

bloomberg.com/esgindices
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PAB Index Bloomberg PAB Europe DM ex-Eurozone Large & Mid Cap Index

Security Ticker
Nestle SA NESN
Roche Holding AG ROG
Novartis AG NOVN
AstraZeneca PLC AZN
Novo Nordisk A/S NOVOB
Unilever PLC ULVR
HSBC Holdings PLC HSBA
Diageo PLC DGE
GSK PLC GSK
Zurich Insurance Group AG ZURN

EUXPABP Price Return usD
EUXPABT Total Return usD
EUXPABN Net Total Return usb
EUXPABPL Price Return EUR
EUXPABTL Total Return EUR
EUXPABNL Net Total Return EUR

Weight %'

7.65%
6.24%
4.82%
4.67%
4.45%
3.24%
2.63%
2.48%
1.89%
1.68%

BICS Sector

Consumer Staples
Health Care
Health Care
Health Care
Health Care

Consumer Staples

Financials

Consumer Staples

Health Care
Financials

Bloomberg Global Equity Paris-Aligned & Climate Transition Index Methodology

available
! Weight % Data as of 2022-09-30

Source: Bloomberg

bloomberg.com/esgindices
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PAB Index

Security

Nestle SA
Roche Holding AG
Novartis AG
ASML Holding NV
AstraZeneca PLC
Novo Nordisk A/S

LVMH Moet Hennessy Louis Vuitton SE

ERPPAB
ERPPABT
ERPPABN
ERPPABE

ERPPABTE
ERPPABNE

Unilever PLC
HSBC Holdings PLC
Diageo PLC

Price Return
Total Return
Net Total Return
Price Return
Total Return

Net Total Return

usb
usb
usb
EUR
EUR
EUR

Bloomberg PAB Europe DM Large & Mid Cap Index

Ticker

NESN
ROG
NOVN
ASML
AZN
NOVOB
MC
ULVR
HSBA
DGE

Weight %'

3.90%
3.20%
2.46%
2.39%
2.36%
2.27%
2.19%
1.63%
1.37%
1.28%

BICS Sector

Consumer Staples

Health Care
Health Care
Technology
Health Care
Health Care

Consumer Discretionary

Consumer Staples

Financials

Consumer Staples

Bloomberg Global Equity Paris-Aligned & Climate Transition Index Methodology

available
! Weight % Data as of 2022-09-30

Source: Bloomberg

bloomberg.com/esgindices
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PAB Index

Security

ASML Holding NV

LVMH Moet Hennessy Louis Vuitton SE

SAP SE
L'Oreal SA
Siemens AG

Schneider Electric SE

Deutsche Telekom AG

EURPABP
EURPABT
EURPABN
EURPABPL
EURPABTL
EURPABNL

Allianz SE
Vinci SA

BNP Paribas SA

Price Return
Total Return
Net Total Return
Price Return
Total Return

Net Total Return

usb
usb
usb
EUR
EUR
EUR

Bloomberg PAB Eurozone DM Large & Mid Cap Index

Ticker

ASML
MC
SAP
OR
SIE

SU
ALV
DG
DTE
BNP

Weight %'

4.86%
4.51%
2.400%
2.400%
2.32%
2.04%
1.83%
1.57%
1.56%
1.52%

BICS Sector

Technology

Consumer Discretionary

Technology

Consumer Staples

Industrials
Industrials
Financials

Industrials

Communications

Financials

Bloomberg Global Equity Paris-Aligned & Climate Transition Index Methodology

available
! Weight % Data as of 2022-09-30

Source: Bloomberg

bloomberg.com/esgindices
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PAB Index Bloomberg PAB Japan Large & Mid Cap Index

Nippon Telegraph & Telephone Corp

Mitsubishi UFJ Financial Group Inc

Takeda Pharmaceutical Co Ltd

JPPABPL
JPPABTL
JPPABNL
JPPABP
JPPABT
JPPABN

Security

Toyota Motor Corp
Sony Group Corp
Keyence Corp

Daiichi Sankyo Co Ltd

Nintendo Co Ltd
KDDI Corp
Daikin Industries Ltd

Price Return
Total Return
Net Total Return
Price Return
Total Return

Net Total Return

JPY
JPY
usb
usb
usb

JPPABPE
JPPABTE
JPPABNE

Ticker

7203
6758
6861
9432
4568
8306
7974
9433
6367
4502

Price Return
Total Return

Net Total Return

EUR
EUR

Weight %'

5.22%
2.96%
2.33%
2.19%
2.02%
1.88%
1.78%
1.64%
1.59%
1.53%

BICS Sector

Consumer Discretionary
Technology
Industrials
Communications
Health Care
Financials
Technology
Communications
Industrials
Health Care

Bloomberg Global Equity Paris-Aligned & Climate Transition Index Methodology

available
! Weight % Data as of 2022-09-30

Source: Bloomberg

bloomberg.com/esgindices
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PAB Index Bloomberg PAB US Large & Mid Cap Index

UnitedHealth Group Inc
JPMorgan Chase & Co
Procter & Gamble Co/The

USPABP
USPABT
USPABN
USPABPE
USPABTE
USPABNE

Security

Apple Inc
Microsoft Corp
Amazon.com Inc

Tesla Inc

NVIDIA Corp
Home Depot Inc/The
Visa Inc

Price Return
Total Return
Net Total Return
Price Return
Total Return

Net Total Return

usb
usb
usD
EUR
EUR
EUR

Ticker

AAPL
MSFT
AMZN
TSLA
UNH
JPM
PG
NVDA
HD
Vv

Weight %'

6.59%
5.48%
3.18%
2.21%
1.51%
0.97%
0.97%
0.95%
0.94%
0.93%

BICS Sector

Technology
Technology
Consumer Discretionary
Consumer Discretionary
Health Care
Financials
Consumer Staples
Technology
Consumer Discretionary

Technology

Bloomberg Global Equity Paris-Aligned & Climate Transition Index Methodology

available
! Weight % Data as of 2022-09-30

Source: Bloomberg

bloomberg.com/esgindices
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PAB Index Bloomberg PAB Eurozone 50 Index

Security Ticker Weight %' BICS Sector
ASML Holding NV ASML 7.60% Technology
LVMH Moet Hennessy Louis Vuitton SE MC 7.52% Consumer Discretionary
SAP SE SAP 4.46% Technology
L'Oreal SA OR 4.23% Consumer Staples
Schneider Electric SE SU 4.21% Industrials
Siemens AG SIE 4.17% Industrials
Vinci SA DG 3.45% Industrials
EssilorLuxottica SA EL 3.24% Health Care
Pernod Ricard SA RI 3.15% Consumer Staples
BNP Paribas SA BNP 3.05% Financials

EUS0PABP Price Return EUR

EUS0PABT Total Return EUR Bloomberg Global Equity Paris-Aligned & Climate Transition Index Methodology
available

EUS0PABN Net Total Return EUR

! Weight % Data as of 2022-09-30

Source: Bloomberg

bloomberg.com/esgindices
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CTB Index Bloomberg CTB Developed Markets Industry Select Index

Security Ticker Weight %' BICS Sector
Siemens AG SIE 0.69% Industrials
Halliburton Co HAL 0.65% Energy
Air Products and Chemicals Inc APD 0.61% Materials
TotalEnergies SE TTE 0.61% Energy
SAP SE SAP 0.61% Technology
AGCO Corp AGCO 0.61% Industrials
DuPont de Nemours Inc DD 0.61% Materials
Hess Corp HES 0.60% Energy
Xylem Inc XYL 0.60% Industrials
Mercedes-Benz Group AG MBG 0.59% Consumer Discretionary

DMISCTBP Price Return usb

DMISCTBT Total Return usb Bloomberg Global Equity Paris-Aligned & Climate Transition Index Methodology
available

DMISCTBN Net Total Return usD

! Weight % Data as of 2022-12-30

Source: Bloomberg

bloomberg.com/esgindices
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BLOOMBERG, BLOOMBERG INDICES and Bloomberg Global Equity Paris-Aligned & Climate-Transition Indices (the “Indices”) are trademarks or service marks of Bloomberg
Finance L.P. Bloomberg Finance L.P. and its affiliates, including Bloomberg Index Services Limited, the administrator of the Indices (collectively, “Bloomberg”) or Bloomberg's
licensors own all proprietary rights in the Indices. Bloomberg does not guarantee the timeliness, accuracy or completeness of any data or information relating to the Indices.
Bloomberg makes no warranty, express or implied, as to the Indices or any data or values relating thereto or results to be obtained therefrom, and expressly disclaims all
warranties of merchantability and fitness for a particular purpose with respect thereto. It is not possible to invest directly in an Index. Back-tested performance is not actual
performance. Past performance is not an indication of future results. To the maximum extent allowed by law, Bloomberg, its licensors, and its and their respective employees,
contractors, agents, suppliers and vendors shall have no liability or responsibility whatsoever for any injury or damages - whether direct, indirect, consequential, incidental,
punitive or otherwise - arising in connection with the Indices or any data or values relating thereto - whether arising from their negligence or otherwise. This document
constitutes the provision of factual information, rather than financial product advice. Nothing in the Indices shall constitute or be construed as an offering of financial
instruments or as investment advice or investment recommendations (i.e., recommendations as to whether or not to “buy”, “sell”, “hold”, or to enter or not to enter into any
other transaction involving any specific interest or interests) by Bloomberg or a recommendation as to an investment or other strategy by Bloomberg. Data and other
information available via the Indices should not be considered as information sufficient upon which to base an investment decision. All information provided by the Indices is
impersonal and not tailored to the needs of any person, entity or group of persons. Bloomberg does not express an opinion on the future or expected value of any security or
other interest and do not explicitly or implicitly recommend or suggest an investment strategy of any kind. Customers should consider obtaining independent advice before
making any financial decisions. © 2023 Bloomberg. All rights reserved. This document and its contents may not be forwarded or redistributed without the prior consent of
Bloomberg.

The BLOOMBERG TERMINAL service and Bloomberg data products (the “Services”) are owned and distributed by Bloomberg Finance L.P. (“BFLP") except (i) in Argentina,
Australia and certain jurisdictions in the Pacific islands, Bermuda, China, India, Japan, Korea and New Zealand, where Bloomberg L.P. and its subsidiaries distribute these
products, and (ii) in Singapore and the jurisdictions serviced by Bloomberg's Singapore office, where a subsidiary of BFLP distributes these products.

Bloomberg Index Services Limited is registered in England and Wales under registered number 08934023 and has its registered office at 3 Queen Victoria Street, London,
England, EC4AN 4TQ. Bloomberg Index Services Limited is authorized and regulated by the Financial Conduct Authority as a benchmark administrator.
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