Bloomberg ESG Indices

Solutions for a sustainable future
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Bloomberg offers a global suite of fixed income and equity benchmarks with a focus on ESG.
Not only does Bloomberg offer an ecosystem of sustainable finance solutions, but we also partner
with providers of external ESG ratings, frameworks and data to create index alternatives that meet

the diverse needs of investors.

Bloomberg Intelligence (BI)

Bl provides in-depth analysis and commentary
on more than 135 industries. At Bl ESG

<GO>, dedicated ESG analysts within Bl

offer independent, data-driven insights into
sustainability themes such as climate change,
water use, corporate governance and safety.
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Customization
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We offer consultative benchmark design for
bespoke indices and actively work with users
on the methodology, back-testing, selection
and documentation.

SASB

We work in collaboration with the Sustainability Standards

Board (SASB), using R-Factor™, an ESG scoring solution
developed by State Street Global Advisors, to produce
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a series of indices focused on the subset of ESG factors most
likely to materially impact the financial condition or operating

performance of companies in a given industry.

BloombergNEF (BNEF)

BNEF offers in-depth analysis that frames the financial,
economic and policy implications of industry-
transforming trends and technologies. This includes
data on sustainable debt markets, clean energy,
advanced transport, digital industry, innovative
materials and commodities.

Insights

The Bloomberg Portfolio & Index Research team
addresses topics that are relevant to today’s financial
market participants, with a keen focus on ESG. Learn
more at INP <GO> or Bloomberg.com/indexresearch.

MsCI

We partner with MSCI ESG Research, using
MSCI ESG Ratings within existing Bloomberg
Fixed Income Indices.
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Bloomberg ESG Indices

Bloomberg MSCI Socially Responsible (SRI)

SRI Indices exclude issuers from existing Bloomberg Indices
that are involved in business lines or activate in conflict with
investment policies, values or social normal. Investors may
also create customized exclusions.

Bloomberg MSCI Sustainability

Sustainability indices include only best-in-class MSCI ESG rated
issuers. The indices apply a positive screen on existing Bloomberg
Indices based on MSCI ESG ratings, including only issuers that
are best managing their ESG risks.

Bloomberg MSCI ESG-Weighted Indices

ESG-weighted indices use MSCI ESG ratings and MSCI ESG ratings
momentum (change in rating level over 12 months) to re-weight
issuers within an existing Bloomberg parent index.

Bloomberg MSCI Green Bond Indices

Green Bond indices offer investors an objective and robust
measure of global green bond issuance. Green bonds are
fixed income securities issued to funds projected with direct
environmental benefits and are classified by their designated
use of proceeds.

Bloomberg SASB ESG Corporate Indices

The Bloomberg SASB ESG Corporate suite of indices allows
fixed income investors to maximize their exposure to positive
ESG factors. Investors can preserve the overall risk characteristics
of the parent index, while targeting issuers with the highest
R-Factor™ scores.

Bloomberg SASB ESG Equity Indices

Created in collaboration with the Sustainability Accounting
Standards Board (SASB) using R-Factor, an ESG scoring solution
developed by State Street Global Advisors. The index family
focuses on the subset of ESG factors most likely to materially
impact the financial condition or operating performance

of companies in a given industry.

Bloomberg Rockefeller US All Cap Multi-Factor ESG
Improvers Index

Seeks exposures to ESG Improvers, quality, and low volatility
attributes with minimal tracking error and sector deviations
relative to the Bloomberg US 3000.

Representative universes and strategies

We offer a broad suite of financial benchmarks across asset
classes that investors can customize for their portfolio needs.
Coverage includes size, factors and ESG for custom index
creation and seamless integration into multi-asset class
indices using Bloomberg's proprietary equity, fixed income
and commodity indices.

Transparent, rules-based design

Bloomberg Indices are produced using rules-based
methodologies that provide clear guidelines for construction,
eligibility, corporate action treatment, rebalances and
segmentation. Bloomberg's robust proprietary data and
index portfolio construction capabilities provide the ability
to tailor exposures and target themes based on clearly
defined rules and criteria.

Broadly customizable

Bloomberg publishes bespoke benchmarks and actively works
with index users in a consultative manner on benchmark design,
methodology, back-testing, selection and documentation

of their custom indices.

Replicable construction

Bloomberg Indices are designed to be replicable for investors
and productissuers, allowing for closer tracking to the
benchmark and easier trading and management of portfolios
against the index families.

Performance attribution

Seamless integration and decomposition of portfolio and
index performance are available on the Bloomberg Terminal.

Robust governance

Dedicated governance committees focus on key matters such
as client challenges, launch of new benchmarks, operational
incidents, major announcements and material changes
concerning the benchmarks.

Distribution

Bloomberg Indices are broadly distributed and are available
on the Bloomberg Terminal at no additional cost. Information
on Bloomberg Indices can also be found through Bloomberg
webinars and media properties, like Bloomberg Television
and Bloomberg Radio.

Beijing

+86 10 6649 7500
For additional information, Dubai
press the <HELP> key twice +971 4 3641000

on the Bloomberg Terminal®. Frankfurt
+49 69 92041210

bloomberg.com/indices

Hong Kong New York Singapore
+852 2977 6000 +1 212 318 2000 +65 62121000
London San Francisco Sydney

+44 20 7330 7500 +1415 912 2960 +612 9777 8600
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The data included in these materials are for illustrative purposes only. The BLOOMBERG TERMINAL and Bloomberg data products (the “Services”) are owned and distributed by Bloomberg Finance L.P. (“BFLP") except that Bloomberg L.P.
and its subsidiaries (“BLP") distribute these products in Argentina, Bermuda, China, India, Japan and Korea. BLP provides BFLP with global marketing and operational support. Certain features, functions, products and services are available
only to sophisticated investors and only where permitted. BFLP, BLP and their affiliates do not guarantee the accuracy of prices or other information in the Services. Nothing in the Services shall constitute or be construed as an offering

of financial instruments by BFLP, BLP or their affiliates, or as investment advice or recommendations by BFLP, BLP or their affiliates of an investment strategy or whether or not to “buy”, “sell” or “hold” an investment. Information available
via the Services should not be considered as information sufficient upon which to base an investment decision. BLOOMBERG, BLOOMBERG TERMINAL, BLOOMBERG PROFESSIONAL, BLOOMBERG MARKETS, BLOOMBERG NEWS,
BLOOMBERG ANYWHERE, BLOOMBERG TRADEBOOK, BLOOMBERG TELEVISION, BLOOMBERG RADIO and BLOOMBERG.COM are trademarks and service marks of BFLP, a Delaware limited partnership, or its subsidiaries.
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Bloomberg ESG Indices

BLOOMBERG is a trademark and service mark of Bloomberg Finance L.P. SASB is a trademark and service mark Sustainability Accounting Standards Board, used
under license. Bloomberg Finance L.P. and its affiliates, including Bloomberg Index Services Limited, as administrator of the Bloomberg SASB Equity Indices
(collectively, “Bloomberg”), or Bloomberg's licensors own all proprietary rights in the Bloomberg SASB Equity Indices (the “Indices”). Neither Bloomberg nor SASB
guarantee the timeliness, accuracy or completeness of any data or information relating to Indices or make any warranty, express or implied, as to the Indices

or any data or values relating thereto or results to be obtained therefrom, and each of Bloomberg and SASB 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 and its licensors, 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 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

sell,” "hold"” or enter into

o

of financial instruments or as investment advice or investment recommendations (i.e., recommendations as to whether or not to “buy,
any other transaction involving a specific interest) by Bloomberg or its affiliates or licensors or a recommendation as to an investment or other strategy. 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 specific person, entity or group of persons. Neither Bloomberg nor SASB express any 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.

In addition, SASB is not the issuer or producer of the Indices and has no responsibilities, obligations or duties to investors in these Indices. Customers should
consider obtaining independent advice before making any financial decisions. ©2021 Bloomberg. This document and its contents may not be forwarded

or redistributed without the prior consent of Bloomberg.

The MSCI ESG Indices use ratings and other data, analysis and information from MSCI ESG Research. Issuers mentioned or included in any MSCI ESG Research
materials may include MSCl Inc., clients of MSCI, or suppliers to MSCI, and may also purchase research or other products or services from MSCI ESG Research. MSCI
ESG Research materials, including materials utilized in ESG Indices or other products, have not been submitted to, nor received approval from, the United States
Securities and Exchange Commission or any other regulatory body. ESG Indices are unmanaged indices that cannot be invested in directly. None of the ESG Indices
recommend, endorse, approve or otherwise express any opinion regarding any issuer, securities, financial products or instruments or trading strategies and none
of the ESG Indices are intended to constitute investment advice or a recommendation to make (or refrain from making) any kind of investment decision and they
may not be relied on as such. Any funds, products or other securities or investment vehicles using or based on the ESG Indices are not sponsored, endorsed,

or promoted by Bloomberg or MSCI.

ROCKEFELLER, ROCKEFELLER ASSET MANAGEMENT, ROCKEFELLER ESG IMPROVERS SCORE, REIS, ROCKEFELLER ESG RELEVANCE RANKING AND RERR

are trademarks or service marks of Rockefeller Capital Management LP or its affiliates (collectively, “Rockefeller”). Rockefeller does not administer or calculate the
Index but rather provides the Rockefeller ESG Improvers Score (“REIS"), which is one factor that Bloomberg incorporates into construction of the Index. ESG data

is subjective and nonstandardized, has a limited history, coverage gaps, challenges with timeliness and inherent biases. ESG data is not always available and is not
reported in a consistent manner. As a consequence, Rockefeller will utilize academic imputation best practices to approximate missing values. A meaningful portion
of the data used in calculating the Index was derived in this manner. Imputed data may not accurately reflect a company’s ESG profile, resulting in an overstated

or understated REIS score. Rockefeller does not guarantee the timeliness, accuracy or completeness of any data or information relating to the Indices, including the
REIS. Rockefeller makes no warranty, express or implied, as to the REIS, 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. Some
Environmental, Social and Governance ("ESG") strategies have certain risks based on the fact that securities of certain issuers are excluded for nonfinancial reasons
and therefore, investors may forgo some market opportunities and the universe of investments available will be smaller. Back-tested performance is not actual
performance. Future results may vary substantially from the back-tested results. There can be no guarantee that investment objectives or projected outcomes will
be achieved. To the maximum extent allowed by law, Rockefeller, 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. 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 Rockefeller or a recommendation

as to an investment or other strategy by Rockefeller. Data and other information available via the Indices (including, without limitation the REIS) should not

be considered as information sufficient upon which to base an investment decision. Rockefeller 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.

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.



