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ESG Fixed Income Benchmark Regulation Disclosure Report

Index ID Index Name International Standards Human Rights Performance Income Inequality Score Freedom of Expression Corruption Score
% MV Count % MV Count % MV Count % MV Count % MV
138474  Bloomberg Global Developed Markets Treasury Climate Tilted Select Bond Index 0.0 100.0 100.0 45.8 100.0 100.0 57.9 100.0 100.0 711 100.0 100.0 711 100.0 100.0
138614  Bloomberg Emerging Markets Local Currency Government Climate Tilted Country Capped Index 1.8 100.0 100.0 42.6 100.0 100.0 46.3 100.0 100.0 53.6 100.0 100.0 50.8 100.0 100.0
138615 Bloomberg Global Treasury Climate Tilted Bond Index 0.1 100.0 100.0 46.7 100.0 100.0 55.4 99.4 98.0 67.0 100.0 100.0 69.4 100.0 100.0
138616 Bloomberg Emerging Markets USD Sovereign Climate Tilted Bond Index 8.6 99.2 99.8 45.1 99.2 99.8 43.0 85.0 89.9 48.3 99.2 99.8 49.8 99.2 99.8
138617  Bloomberg Pan-Euro Treasury Climate Tilted Bond Index 0.0 100.0 100.0 43.1 100.0 100.0 61.8 100.0 100.0 72.6 100.0 100.0 70.6 100.0 100.0
138618  Bloomberg Euro Treasury Climate Tilted Bond Index 0.0 100.0 100.0 52.5 100.0 100.0 61.9 100.0 100.0 72.5 100.0 100.0 69.1 100.0 100.0
138620 Bloomberg Emerging Markets Local Currency Government Climate Tilted Bond Index 0.9 100.0 100.0 41.8 100.0 100.0 48.0 100.0 100.0 42.8 100.0 100.0 52.0 100.0 100.0
138621 Bloomberg Emerging Markets Local Currency Government Universal Climate Tilted Bond Index 1.0 100.0 99.9 415 100.0 99.9 49.1 98.2 86.8 44.2 100.0 99.9 51.5 100.0 99.9
138623  Bloomberg Global Inflation-Linked Climate Tilted Bond Index 0.0 100.0 100.0 35.7 100.0 100.0 55.2 99.5 98.1 70.3 100.0 100.0 71.3 100.0 100.0
138624  Bloomberg Pan Euro Inflation-Linked Climate Tilted Bond Index 0.0 100.0 100.0 27.4 100.0 100.0 60.5 100.0 100.0 721 100.0 100.0 71.5 100.0 100.0
138625 Bloomberg Eurozone-Euro CPI Inflation-Linked Climate Tilted Bond Index 0.0 100.0 100.0 51.6 100.0 100.0 59.6 100.0 100.0 71.2 100.0 100.0 66.5 100.0 100.0
138626  Bloomberg Eurozone-All CPI Inflation-Linked Climate Tilted Bond Index 0.0 100.0 100.0 51.3 100.0 100.0 60.2 100.0 100.0 71.2 100.0 100.0 67.0 100.0 100.0
138629  Bloomberg Emerging Markets Pan-Euro Sovereign Climate Tilted Bond Index 10.5 100.0 100.0 49.7 100.0 100.0 52.7 97.9 97.4 55.6 100.0 100.0 52.3 100.0 100.0
138630 Bloomberg Emerging Markets USD Sovereign & Sovereign Owned Climate Tilted Bond Index 10.6 87.6 80.3 46.6 87.6 80.3 41.7 78.7 70.0 50.7 87.6 80.3 48.9 87.6 80.3
138631 Bloomberg Emerging Markets Hard Currency Sovereign Climate Tilted Bond Index 8.8 99.4 99.9 46.4 99.4 99.9 45.3 87.9 91.7 50.0 99.4 99.9 50.2 99.4 99.9
Index ID Index Name Political Stability Score Rule of Law Score Social Violations GHG Intensity (Sovereign) GHG Emissior_15 (Reported
vs Estimated)

% MV Count % MV Count % Mv Count Actual Mv Count % Mv Count
138474  Bloomberg Global Developed Markets Treasury Climate Ti 61.1 100.0 100.0 72.4 100.0 100.0 0.0 100.0 100.0 0.2 100.0 100.0 100.0 100.0 100.0
138614  Bloomberg Emerging Markets Local Currency Governmen 49.0 100.0 100.0 55.1 100.0 100.0 0.3 100.0 100.0 0.7 100.0 100.0 100.0 100.0 100.0
138615  Bloomberg Global Treasury Climate Tilted Bond Index 59.5 100.0 100.0 711 100.0 100.0 0.0 100.0 100.0 0.3 100.0 100.0 100.0 100.0 100.0
138616  Bloomberg Emerging Markets USD Sovereign Climate Tilt 48.0 99.2 99.8 50.7 99.2 99.8 1.5 100.0 100.0 0.7 99.2 99.8 100.0 99.2 99.8
138617 Bloomberg Pan-Euro Treasury Climate Tilted Bond Index 62.0 100.0 100.0 70.7 100.0 100.0 0.0 100.0 100.0 0.2 100.0 100.0 100.0 100.0 100.0
138618  Bloomberg Euro Treasury Climate Tilted Bond Index 61.6 100.0 100.0 69.6 100.0 100.0 0.0 100.0 100.0 0.2 100.0 100.0 100.0 100.0 100.0
138620  Bloomberg Emerging Markets Local Currency Governmen 47.7 100.0 100.0 54.5 100.0 100.0 0.2 100.0 100.0 0.8 100.0 100.0 100.0 100.0 100.0
138621  Bloomberg Emerging Markets Local Currency Governmen 47.2 100.0 99.9 54.8 100.0 99.9 0.1 100.0 100.0 0.9 98.2 86.8 100.0 100.0 99.9
138623  Bloomberg Global Inflation-Linked Climate Tilted Bond Ind 59.3 100.0 100.0 72.2 100.0 100.0 0.0 100.0 100.0 0.2 100.0 100.0 100.0 100.0 100.0
138624  Bloomberg Pan Euro Inflation-Linked Climate Tilted Bond | 61.5 100.0 100.0 71.0 100.0 100.0 0.0 100.0 100.0 0.1 100.0 100.0 100.0 100.0 100.0
138625  Bloomberg Eurozone-Euro CPI Inflation-Linked Climate Til 60.8 100.0 100.0 66.4 100.0 100.0 0.0 100.0 100.0 0.2 100.0 100.0 100.0 100.0 100.0
138626  Bloomberg Eurozone-All CPI Inflation-Linked Climate Tilte: 60.6 100.0 100.0 67.0 100.0 100.0 0.0 100.0 100.0 0.2 100.0 100.0 100.0 100.0 100.0
138629  Bloomberg Emerging Markets Pan-Euro Sovereign Climatt 54.1 100.0 100.0 55.4 100.0 100.0 3.6 100.0 100.0 0.5 100.0 100.0 100.0 100.0 100.0
138630  Bloomberg Emerging Markets USD Sovereign & Sovereigr 49.5 87.6 80.3 50.0 87.6 80.3 1.9 100.0 100.0 0.7 87.6 80.3 100.0 87.6 80.3
138631  Bloomberg Emerging Markets Hard Currency Sovereign C 49.3 99.4 99.9 51.6 99.4 99.9 2.0 100.0 100.0 0.6 99.4 99.9 100.0 99.4 99.9

Note: % - refers to the percentage of constituents matching the condition or meeting the relevant criteria; MV - refers to the percentage of the sum of the market value of the constituents which have information on the field; Count — refers to the percentage of the number of constituents which have information on the field.

Bloomberg Fixed Income Indices: Climate Government Bond Index Methodology available bloomberg.com/esgindices


https://www.bloomberg.com/professional/products/indices/documentation/?currentPage=1&search=&rows=100

BLOOMBERG, BLOOMBERG INDICES and Bloomberg Government Carbon-Scored 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.

© 2025 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.
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