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Bloomberg ESG Solutions

Bloomberg’s ESG solutions can be utilized to
support a variety of needs, no matter where
you are in your ESG journey.
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Bloomberg Sustainable Finance Data Solutions

Dﬂﬂﬂ Sustainable Investing

Company ESG - 15K+ companies
» Consolidated & parent-level
* Current & historical

Scores - 15K+ companies
* E,Sand G
+ Data transparency

Sustainable Debt - 55K instruments
» Corporate bonds, loans, municipals,
preferred & structured products

Sustainable Investing 50K companies
* DNSH and percentile ranking

* UN SDG exposure

* Exclusion fields incl. PAB exclusion

Exclusions * 50K companies
* Fund & entity level

Climate & Risk

GHG Emissions 130K companies
» Scope 1/2/3 reported & estimated
* Entity & portfolio level

Carbon Targets * 6K companies
« Company-reported, incl. SBTi and CDP

Carbon Intensity * 130K companies
» 70+ metrics across scope 1/2/3

Sovereign Climate *
« BNEF data on 140 countries

Biodiversity * - 50K companies
* Biodiversity loss and impact, incl. forest-risk
commodities & pollution

Physical Risk exposure * - 50K companies &
1.1M assets
« Combine geospatial model & facilities data

TCFD & TNFD *

Regulatory

EU Taxonomy - 50K companies
* Entity and fixed income
* Reported and estimated

SFDR PAI - 15K+ companies

* Entity and instrument-level

* Includes GHG estimates and EVIC data
130K companies

EBA Pillar 3 - 130K companies

* GHG and Climate Risk (templates 1-4)
* Complemented by EU Taxonomy,

* Sustainable Debt and Physical Risk

Fund Reported - 26K funds
« EU SFDR fund disclosures incl. EET
* Upcoming requirements in UK, US, APAC

Swiss Fund Reporting & Climate Scores *

CSRD (upcoming)

* Per Security only

Bloomberg



I Themes that are driving our Product Development in 2024

................................................................ Sustainable Debt Impact: Use of
( \ T Sustainable Investlng ESG Fund Analytlcs . Proceed Allocation

. Risk of Greenwashing. . | Impact & Use of Proceeds.
Sustainable . What assurances do investors need to classify their fund - Will Impact investing overtake ESG integration? How
Investment . as an article 9? What hidden risks could they have in - . could investors report on impact? What funds strategies/
Monitoring - their portfolios? How special are ESG funds vs normal .| thematic strategies would prove popular in the next 2
market funds? . years?

\_ J

r N\ WD GEN

Climate. < e .
- . How can investors forecast portfolio carbon emissions Blodlver5|ty & Water.
Climate Risk and : P How can investors best measure degradation of eco-

iodiversi : 2 ? Are all carbon tar valid? Are they n : L :
Nature/Biodiversity : by 2030 e afica bon targets valid? Are they net : systems? Is it the number of sites in environmental
. zero? How important are offsets? Do they have credible i ) :
. sensitive areas? Or is there something better?
transition plans?

. () o enstenplanst R

................................................ SFDR PAI Reg
r Y reguistion BEERN [ ovoiooy A

With CSRD expanding to 50K companies how can Summarization, textual analysis, geo spatial data linked

investors access this data as fast as possible? How can to physical assets, statistical learning techniques used to

Regulatory Disclosure CSRD relate to ISSB and future SEC regulation? predict emissions and water consumption, trade analytics
- Alignment of SFDR with UK fund classification? a[)e just a few examples on how investors are thinking
\ y about Al




Bloomberg Sustainable Finance Data Solutions - Content summary

Sustainable Investment Monitoring

ESG Reported

Sustainable Debt

ESG Scores &
Transparency

ESG Funds Reported
Data Bulk

Sustainable Impact
Investing

ESG Funds Analytics
Bulk

15.5K companies globally
102 countries / 93% global market cap
1,000+ data points

55K+ green, social and sustainability linked
fixed income instruments

Corps, govt, mortgages and munis

SDGs and EU Taxonomy aligned securities

15K+ companies

Financial materiality

Transparent, industry specific, no subjective
overrides

26K+ ETFs & mutual funds

SFDR Article 6, 8 & 9 classification

346 data points from the European ESG
Template with fund level ESG data.

50K+ companies public and private
Revenue exposure to SDGs, + and -/-
UNEP FI mapping

DNSH PAI percentiles and GG score
Screening incl tobacco, alcohol, UNGC

70K+ funds, across multiple fund types
Multiple ESG metrics based on weighted
average of each position in the fund

Climate Risk and Nature/Biodiversity

Carbon Emissions

Carbon Emissions Core

Bulk

BNEF Tract

Transition Risk Bulk

Physical Risk Bulk

Biodiversity

130k+ companies with reported & estimated
GHG data. Scope 1/2/3.

History back 2010.

PCAF data quality scores

130k+ companies with reported & estimated
GHG data

Waterfall fields

PCAF data quality scores

40K companies
Revenue at risk (amt & pct), risk score
10 climate scenarios

40K companies
Revenue at risk (amt & pct), risk score
10 climate scenarios

50K companies, 1.1M assets
9 climate factors: flood, heatwave, wildfire
Risk level on multiple climate scenario

50K derived data, 15K reported

Geospatial exposure, sector based materiality

and indirect impact
TNFD related data

Regulatory Disclosure

SFDR PAI
EBA Pillar 3

EU Taxo
Fixed Income

CSRD Beta

50K companies eligibility, 15K estimated
Art 8 DA reporting: 300+ fields incl N&G,
transitional & enabling

130k+ companies PAI 1,2,3. Other PAI: up to
15.5k companies

100% coverage M PAIl and 75%+ O PAI

PAI 1,2, 8 and 9 standardised with EVIC
Ease of use fields: ready for reporting

130K companies for GHG

EBA Pillar 3 Climate templates: 80> fields
EBA Pillar 3 PAB exclusion, Top 20 emitters
Industry specific production intensity metrics

1,500+ green bonds
Use of Proceeds by env. Objective
ETA end-Q2

ARD for c. 4K companies
Template for future field/universe expansion
ETA Q3 2024

Bloomberg

Note: Lighter background signals a new / future offering



Bloomberg ESG Data Roadmap

Solving for evolving and complex industry challenges

| |

: I

Sustainable 1 :
Investment .'-'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_':_'_':_'_':_'_':_'_':_'::_':::
Monitoring ' i
[ In-house ESG score: sector specific materiality factors I

i GHG latency and estimate quality i

I ey ers I

redibility of Net Zero pledges I

Climate Risk L _________________________________________ S _______ y_ __________f___?____________________________________________!
and Nature i'"""""""'--------------'--------------'-----------------'--------------'--------------'----------------'
1 1

' Portfolio exposure to deforestation risk via supply chain I
e

' Compliance with EU Taxonomy and SFDR disclosure requirements I

1 1

Regulatory S
Disclosure R S S S S EEs,
1 1

! CSRD reporting and audit i

1 1

L e
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EBA Pillar 3 Climate Risk

Requirements
Qualitative disclosures E, S and G risk

Templates 1-4
Climate Transition Risk: exposure to sectors and assets that either
significantly contribute to climate change

Template 5
* Focus: or assets that are exposed to physical climate risks

Template 6-9: Greenness (EU Taxonomy of banking book)

» Green Asset Ratio (GAR): proportion of taxonomy aligned
financing to corporate counterparties subject to the non-financial
reporting directive (NFRD)

Banking Book Taxonomy Aligned Ratio (BTAR): overall
proportion of taxonomy aligned financing activities banking
book, including non-NFRD counterparties

Template 10: Other mitigating actions: sustainable debt and
loans

Trading book out-of-scope until 2026

ANNEX XXXIX - Prudential disclosures on ESG risks (Article 449a CRR)

INDEX - Prudential disclosures on ESG risks (Article 449a CRR)

Table 1 - Qualitative information on Environmental risk

Table 2 - Qualitative information on Social risk

Table 3 - Qualitative information on Governance risk

Template 1: Banking book- Climate Change transition risk: Credit quality of exposures by sector, emissions and residual maturity

Template 2: Banking book - Climate change transition risk: Loans collateralised by immovable property - Energy efficiency of the collateral

Template 3: Banking book - Climate change transition risk: Alignment metrics

Template 4: Banking book - Climate change transition risk: Exposures to top 20 carbon-intensive firms

Template 5: Banking book - Climate change physical risk: Exposures subject to physical risk

Template 6. Summary of GAR KPIs

Template 7 - Mitigating actions: Assets for the calculation of GAR

Template 8 - GAR-(%)

Template 9 - Mitigating actions: BTAR

Template 10 - Other climate change mitigating actions that are not covered in the EU Taxonomy

Bloomberg




EBA Pillar 3 Climate Risk

Quantitative disclosures on climate change

Template 1 Banking hack- Cli Ch tion risk: Credi litss of I e | residual .

Sector!subsector

| EBA = |
Capital Requirements Regulation (CRR): EBAfinal ITS regarding ESG disclosure under Pillar 3
Existing Pillar 3 Risk disclosures (capital adequacy, market risk, credit risk, liquidity)
Large or listed institutions in the EU started reporting new qualitative and quantitative Climate Pillar 3
disclosures as of December 31, 2022, phasing in certain requirements in 2024.
a b [ d g f ] | h i | i k | m n =) [
. . B i i . GHG financed emissio_ns _[scope 1
e ey | 2000 L soope 3 smisions sy e
_ e o |
E:E}E%?E:::%EE;E;{E{E 3;:;':‘;°n;ema"g OF which stage 2 OF which non-performing OF which Stage 2 OF which non-performing OF which Scope 3 de"g‘-;i‘iff’i"{“g;gm;“” - - - "
(9] of Article 12,1 and in eRposures eRposures eRposures eRposUres finanzed emissions

accordance with Article 12.2 of
Climate Benchmark Standards
Bequlation

sustainable [CCR)

| _1|Ezposures towards sectors that highly contribute to climate change®
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E - Mining and quarrying

5 (37 - Alitimg o e s dgmite

5L SN SO F GrUGE PetaiewTs Snd matur sl gas

5 {7 g o et cres

AR R T S GUSTEG.

57 (- Alindng SUnRGR SErine SONNES

C - Manufacturing

- Mmoo foad frodbiols

- Manusaiure of heverages

5 - MR SCILE CF P S OO SR

A7 - Adfanesbaciure of fewtiies

- Adanesisctrne SF WG Snarel

- Mlamufantiore of leather andfelated pradiets

- Adam el O frR SEREr SRa parertaard

=
ﬁﬁﬁﬁ;‘ﬁhﬁhﬁ

- Mlamesoiiae G oo S G RrOTUcts GF OGS Sk, EXCER! AL IS SEIur e GF Srtinies of s

i 4 ST R TSRS

- T ST SErNnE SONIHES TEfBET I Rt

- Aarmaeitre of OOk e GRen rasiots

P e e e e

Y - A SOIUre O oS TRECE S Y E S SIS

L5 Adamufaoture of rubber fradiiols

AR Adarmiaotire oF Grier marm-mmetalic mirer sl proatiots.

L8 - Aamufaoture of fasic mmetals

EEF - Adarmraotine OF Falieat e et sl frCabels, EXCET macimery Snd

£ BRI o COTLIEs, SECtTorE and GEiEa gt

L5 Adamefaoture of Efeciics!

23

LAE - Aamufaoture of maciinery smd equl e

23

5T - Mambaeire G oo Pehicles, Wralens smd semw-tralerns

TR Adarmefaotire oof CERET branaRoit EQUTTIENT

H

T - Mlamrsenure oF fniine

kA

CF - Cther mramSrunEg

R Feral i o i i

a4

O - Electricity, gas, steam and air conditioning supply
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EBA Pillar 3 ESG Disclosures

Bloomberg’s EBA Pillar 3 Climate Risk data supports banks in populating the ESG pillar 3 Climate Risk templates by providing underlying fields such as carbon
scope 1/2/3, carbon sector specific production metrics, Top 20 Carbon Intense companies, Paris Aligned Benchmark (PAB) exclusion indicator, EU Taxonomy
Climate Change Mitigation (CCM), and Climate Change Adaptation (CCA) that are required for reporting.

1

Banking book -
credit quality of
exposures by
sector.
Scope 3
emissions.
Maturity buckets
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E

Climate Change
Transition Risk

2

Loans

collateralized by

immovable

property - by

EPC

3

Alignment
metrics on

relative scope 3

emissions

4

Exposures in
banking book to
top carbon-
intensive firms

* GHG scope
1/2/3

* New PAB flag
Live

+ DNSH
Taxonomy

+ Company
exposure to
Mining / Oil /
Gas / Coal
activities

S o
2 O
ES
o JIL°
m(ﬂ

* Real estate
companies/
REITS energy
efficiency

IEA NZE 2050:
2030 metric QI
2024

Sector specific
carbon
intensity
metrics

* New Top 20
carbon
intensity flag
Live

EBA Pillar 3 Climate Bulk file

Climate

Change

Physical
Risk

5

Banking book,
exposures
subject to

physical risk

Facilities
Supply chain
Environmental
exposure
Physical risk

Scope: NFRD
companies

EU taxonomy
reported
alignment data
EU Green
Bonds

Mitigating Actions

BTAR: Banking
Book Taxonomy
Ratio

* Includes private
companies non
NFRD scope
EU taxonomy
estimated and
reported
alignment data

10

Other climate
change
mitigation
actions

« Sustainable
debt
« Use of Proceeds

EU Taxonomy Bulk file Sustainable Debt Bulk file
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Climate Change

EBA Pillar 3 Climate ESG Features and Benefits Transition Risk

= 90 fields covering content for template 1, 3 and 4

= Qil, Coal, Gas revenue exposure > 50K companies
= PAB exclusion flag >20K companies

» GHG and GHG Top 20 data for >130K companies
= SBTi net zero targets

» GHG Scope 1, 2, 3 reported and estimated data: Bloomberg provides the
PCAF quality score as well as type (reported/estimated)

» Using leading Bloomberg Taxonomy DNSH estimates

= Template 1: DNSH Level 1 not only for latest FY but also for FY-1

» Human and automated quality checks sourcing data

= Full mapping of Bloomberg fields to EBA templates

Transparenc :
P y = PAB exclusion: transparent methodology no black box

Bloomberg 10



Climate Change

Bloomberg GHG Estimates and Waterfall Transition Risk

Reported Carbon data limited: estimates allows significant expansion of coverage
O Bloomberg deliver three set of GHG fields: Reported, Smart Estimates & Industry Implied Estimates

O Smart estimates: 70K+ companies Scope 1 & 2, 58K Scope 3 with ML, 5K+ bottom-up Scop
O Industry implied: 130K+ Scope 1 & 2, 117K Scope 3 (score 1 = highest data quality; score 5 = lowest data quality)
O Waterfall fields for every company covered: reported data will always take preference over tf
O PCAF Quality score Outstanding amount in the company and total

Score 1 1a company equity plus debt are known. Verified

emissions of the company are available.
Option 1: ; -
Reported emissions Outstanding amount in the company and

1b total company equity plus debt are known.
Unverified emissions calculated by the
company are available.

1 Reported GHG

Outstanding amount in the company and total
Score 2 company equity plus debt are known. Reported
company emissions are not known. Emissions
Data Type 2a” are calculated using primary physical activity
data for the company’s energy consumption
Option 2: :nd emi(lssion factors™ specific to that z:jirr;ary
. 5 ata. Relevant process emissions are added.
Waterfall Field it el

Bottom-up Models
(Scope 3 only)

Outstanding amount in the company and total
company equity plus debt are known. Reported
2b company emissions are not known. Emissions
are calculated using primary physical activity
data for the company’s production and
emission factors specific to that primary data.

Score 3
.>

PCAF Data Quality
Score

Outstanding amount in the company, total
company equity plus debt, and the company’s
Score 4 3a revenue™ are known. Emission factors for the

. .. sector per unit of revenue are known (e.g.,
Waterfall fields follow priority tCO,e per euro of revenue earned in a sector).

Separate sets of fields for: Option 3: Outstanding amount in the company is known.

+ Reportd Data sty % SNy foutormrint o
* Smart Estimates based emissions areknown,

* Industry Implied Estimates Score 5 Outstanding amount in the company is known.

Emission factors for the sector per unit of

3c revenue (e.g., tCO,e per euro of revenue earned
in a sector) and asset turnover ratios for the
sector are known.




GHG Emissions: Scope 3 Models Climate Change

Transition Risk

Figure [I] Overview of GHG Protocol scopes and emissions across the value chain

Combination of bottom-up, sector specific models for companies
with sufficient data, with a top machine- learning layer for the

o . . . Scope 2 Scope 7
remaining companies in the sector. INOIRECT oimecT
. o . o e cope Scope 3
Covered sectors: Oil & Gas, Metals & Mining, Airlines, rr — iy
Automobiles & Power Generation. 5K+ companies. = [ o oo B
d: r;::m‘d:::.;,‘ AAAAA :::-"‘ 1 - & and distribution NS L -—
N - =5
S el ] _— _— =) e
teps: s Sp — EEZ
- R e . *ﬁ'
= Determine the scope 3 components driving most of the = ———
Upstream activities Reporting company Downstream activities
em ISSIOnS- Source: Figure 1.1 of Scope 2 Standard
= Find key drivers for each component, ideally by using industry
specific metrics, e.g., oil production (oil & gas).
Scope 3 Categories Key Drivers
= Use official tables to translate the level of ‘activity’ into GHG Oil & Gas Use of Sold Products Sales / Production of oil, natural
.. gas and NGL
emissions
Metals & Mining | 1) Use of Sold Products. 2) Processing Sales / Production of coal, iron
) ) of Sold Products ore, copper, etc.
= Use ML to estimate for sector companies, where we cannot do
steps 1,2 and 3 above. Airlines 1) Fuel & Energy-related Activities. 2) 1) Fuel consumption, fuel cost.
Purchase of Goods & Services. 3) 2) Operating expenses. 3) Capex.

Capital Goods.

Bloomberg ESG Solutions ’



Climate Change
Transition Risk

Company Reported Climate Data

Climate Change Related Fields (FY2021) SHEL LN Equity BP/ LN Equity

CARBON_OFFSETS

CLIMATE_CHG_OPPORTUNITIES
CLIMATE_CHG_POLICY
CLIMATE_CHG_PRODS
CLIMATE_RISKS

DIRECT _CO2_EMISSIONS

EMBEDDED_CARBON_TOTAL_RESERVES

EMISSION_REDUCTION
GAS_FLARING
GHG_INTENSITY_PER_SALES
GHG_SCOPE_1
GHG_SCOPE_2

GHG_SCOPE_3

6,400.0

Y

) §
N
Y

Y

1,636.2

263.9

60,000.0

9,000.0

1,328,890.0

Y

967.0

225.7

33,200.0

2,400.0

303,600.0

Number of available climate metrics: 350+ including Bloomberg
sourced and derived data and CDP carbon data.

Example: the table shows reported key climate metrics by for
two oil & gas companies: Shell Plc and BP PLC

Key findings:

Carbon reserves are much larger for BP. Larger carbon
reserves represent a larger risk of stranded assets for oil &
gas companies.

Reported carbon emissions, scope 1 & 2 are larger in Shell.
Larger carbon emissions represent a larger transition risk for
companies.

Carbon intensity, defined as Scope 1 & 2 emissions per unit
of sales, is similar for both companies.

Scope 3 emissions are much larger for Shell. Are both
companies using the same standard to measure scope 3
emissions?




Net Zero Credibility Assessment and Pathways

Credibility driven by:
Overview ESG Scores Climate EU Taxonomy SFDR oy e

° A m
OB CROERGETE  Emissions Footprint Net Zero Path  Temperature Rise  Physical Risk Levels b Itl on

Low Contributor to Climate Change | ESG GHG » Strong Action on Climate Change  Actions
» Accountability

+ Low Emitting Sector Diversified Industrials Strong Emissions Target | ESG NETZ »
© Moderate Emissions Intensity Below Peer Median + Has a Net Zero Target
+ Downward 5Y Trend Decreased (55%) Target Not Validated by SBTi

v Ahead orTarget i i
Scope 1+2 Emissions Intensity of Revenues vs Peers SIE GY Equit Methodology ~ ESG Controversies News ESG Analysis

M SIE GY Equity . Strong Climate Risk Governance Overview  ESG Scores EU Taxonomy  SFDR
B Peer Median . v Executive Pay Linked to Climate Goals Climate Overview Emissions Footprint L= Zer_‘o Path Tempeature Rise  Physical Risk Levels
20 + Committed to Adopt TCFD Absolute GHG ~ Pathway Model NGFS/Remindll = Scenario R % Hide Behaviors

Not Committed to Adopt TNFD S1+52 @ Reported 1+2 Emission BNEF Net Zero Score 0.7

51+52+S3 @ Emissions Trend

M Pledge Traject: 00.00 . .
L n Paﬂ'liayr;]:en:r:z (Pledge Benchmark) BEhElV]OI'S Lead]ng to Net Zero
v14:02

N . . s2 250000
Significant Green Activities Identified 39

. + Has Green Revenues $13.7BLN (16.5%) GHG/Revenue
to Climate Change No Green Debt Outstanding $1+52 Reaches Net Zero by 2030
v Has Green Capital Expenditures $496MLN (12.2%) $1+52+53 v Reaches Net Zero ’

High Physical Risk Level by 2030 | ESG CLMR » Market Insights s1 T ] + Covers All Scopes
High Avg Physical Risk Level S2 00 + Covers Absolute Emissions
High Risk Assets = I + Has Interim Targets
v Included in Bloomberg Climate Indices . . .
Low Transition Revenues at Risk by 2030 | BNEF » v Held by Article 9 Climate Funds 2013 2016 2019 2022 2025 2008 2031 2034 2037 2040 2043 2046 2049 Company Policies & Reporting

: o o . + Adopts TCFD
+ Potential Revenue Opportunities +25.8% ($19.8BLN) Minor Clean Energy Revenue Exposure ' Claims Science Based Goals

Pledges Progress to 2023 + Claims Will Reach Net Zero

1+2 - Short Term - Bloomberg Has Climate Change Policy
Timeframe 6yr (2019-2025) 4yr/6yr v Has Climate Linked Comp

Reduction Goals 55% 41%/55% Ahead Has Renewable Elect Target
Reports Scope 3 Categories

Reports Scope 3
Reports Scopes 1+2
ESG Data Verification

+ Signatory to Climate Alliances

Company Reduction Plan
Net Zero Validated by SBTi

Net zero pathways different scenarios
1+2 - Mid Term - Bloomberg

Bloomberg Net Zero commitment 8K Timeframe 1lyr (2019-2030)  4yr/1lyr
. Reduction Goals 100% 41%/100% Ahead
companies

» Forward looking GHG
e Distance metrics

CLLLLKK



New: EBA Pillar 3 PAB Exclusion

BI521 (in production 03/13/2023) Flags YellowKeys
Description Excluded from EU PAB EBA Pillar 3 ™ In Production

Mnemonic  EXCLUDED_EU_PAB_EBA_PILLAR_3 = Corp
Category  Fundamentals-ESG

Type Boolean M In API

Width 4

DL Width 4 @ Getdata (API) M= Pfd
Decimals O M Gethistory (API) ® Equity
API ID 0x1BE62 ™ Data Dictionary

TS ID 0xFO01CBOB

DL Category Security Master 3rd Party

DL CM Cat  ESG Climate

7) General Definition 96) Get Data 3 DL Definition

Indicates whether the company is projected to be excluded from Paris-aligned Benchmarks (PAB) based on Bloomberg estimates according to European Banking
Authority (EBA) Pillar 3 climate risk reporting Annex 1 Template 1.

Companies are flagged if any of the following activity estimates are above the thresholds determined by Commuission Delegated Regulation (EU) 2020/1818 of 17 July
2020 supplementing Regulation (EU) 2016/1011 of the European Parliament and of the Council as regards minimum standards for EU Climate Transition Benchmarks and
EU Paris-aligned Benchmarks (PAB) in accordance with points (d) to (g) of Article 12.1 and in accordance with Article 12.2:

Administrators of European Union (EU) Paris-aligned Benchmarks (PAB) shall exclude all of the following companies from those benchmarks:

(d) companies that derive 1% or more of their revenues from exploration, mining, extraction, distribution or refining of hard coal and lignite.

(e) companies that derive 10% or more of their revenues from the exploration, extraction, distribution or refining of oil fuels.

(f) companies that derive 50% or more of their revenues from the exploration, extraction, manufacturing or distribution of gaseous fuels.

(g) companies that derive 50% or more of their revenues from electricity generation with a GHG intensity of more than 100 grams carbon dioxide emissions per
kilowatt hours (c02e/kWh).

Administrators of EU Paris-aligned Benchmarks (PAB) shall exclude from those benchmarks any companies that are found or estimated by them or by external data
providers to significantly harm one or more of the environmental objectives referred to in Article 9 of Regulation (EU) 2020/852 of the European Parliament and of the
Council, in accordance with the rules on estimations laid down in Article 13(2) of this Regulation.

Bloomberg revenue exposure fields used in exclusion criteria above:

d. Coal Operations Revenue Percent (BI356, COAL_OPERATIONS_REV_PCT)

e. 0il Operations Revenue Percent (BI358, OIL_OPERATIONS_REV_PCT)

f. Natural Gas Operations Revenue Percent (BI354, NATURAL_GAS_OPERATIONS_REV_PCT)

g. Energy Generation Greenhouse Gas Intensity Exceeds Paris-aligned Benchmarks (PAB) Threshold Revenue Percent (BI472, EN_GEN_GHG_INT_EXC_PAB_THRES_PCT)

Bloomberg Estimated DNSH fields used in exclusion criteria above:

EU Taxonomy Estimated DNSH Adaptation Level 1 (EG038, EU_TAX_EST_DNSH_ADP_LVL_1)

EU Taxonomy Estimated DNSH Biodiversity Level 1 (EG039, EU_TAX_EST_DNSH_BIODIV_LVL_1)
EU Taxonomy Estimated DNSH Mitigation Level 1 (EG040, EU_TAX_EST_DNSH_MIT_LVL_1)

EU Taxonomy Estimated DNSH Pollution Level 1 (EG041, EU_TAX_EST_DNSH_POLLUTION_LVL_1)
EU Taxonomy Estimated DNSH Waste Level 1 (EG042, EU_TAX_EST_DNSH_WASTE_LVL_1)

EU Taxonomy Estimated DNSH Water Level 1 (EG043, EU_TAX_EST_DNSH_WATER_LVL_1)

Bloomberg

Climate Change
Transition Risk

Automates screening for
companies that should be
excluded from PABs based
on regulatory requirements

Transparent methodology

Underlying fields provided




New: GHG Top 20 emitter Tramshion Risk

Template 4: Banking book - Climate change transition risk: Exposures to top 20 carbon-intensive firms

a b » d e
Gross carrying
amount towards
Of which
Template 4 Gross carrying | the counterparties ) ] Numberof top 20
environmentally | Weighted average i i
amount compared to total ) ] polluting firms
. sustainable maturity .
(apgregate) Eross carrying included
(CCm)
amount
(apgregate)*
*For counterparties among the top 20 carbon emitting companies in the world A

Automates screening for Top 20 GHG emmitters against Bloomberg’s full universe of 130K companies covered for GHG.

Full Definition Field Information for EG082
G082 - GHG Top 20 Emitter Scope 1 2 & 3 (GHG_TOP20_EMITTER_SCOPE_1_2_3)

ndicates whether a company is within the Top 20 emitters of greenhouse gas (GHG) scope 1, 2 & 3 emissions. The GHG scope 1, 2 & 3 emissions are given by the field Greenhouse Gas Scope 1 2 & 3 Waterfall, which takes reported GHG
emissions and, if not available, estimated GHG emissions by the Bloomberg proprietary model or by an industry intensity model. For scope 2 GHG emissions, market-based emissions will take priority over location-based emissions.

reenhouse Gas Scope 1 2 & 3 Waterfall is EGO55, GHG_SCOPE_1_2_3_WATERFALL

PI:

1/1
ID Mnemonic Description Ovrd Value
1) MEG082 \GHG_TOP20_EMITTER_SCOPE_1_2_3 GHG Top 20 Emitter Scope 12 & 3 Y

Bloomberg



EBA Pillar 3 ESG Disclosures

Bloomberg’s EBA Pillar 3 Climate Risk data supports banks in populating the ESG pillar 3 Climate Risk templates by providing underlying fields such as carbon
scope 1/2/3, carbon sector specific production metrics, Top 20 Carbon Intense companies, Paris Aligned Benchmark (PAB) exclusion indicator, EU Taxonomy
Climate Change Mitigation (CCM), and Climate Change Adaptation (CCA) that are required for reporting.
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REITS energy
efficiency

3

Alignment
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relative scope 3
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Sector specific
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intensity
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4

Exposures in
banking book to
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* New Top 20
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Live

Climate

Change

Physical
Risk

5

Banking book,
exposures
subject to

physical risk

Facilities
Supply chain
Environmental
exposure
Physical risk

Scope: NFRD
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EU taxonomy
reported
alignment data
EU Green
Bonds

EU Taxonomy Bulk file Sustainable Debt Bulk file

Mitigating Actions

BTAR: Banking
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* Includes private
companies non
NFRD scope
EU taxonomy
estimated and
reported
alignment data

10

Other climate
change
mitigation
actions

« Sustainable
debt
« Use of Proceeds
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Climate Change

Corporate Physical Risk Scores Physical Risk

Physical Risk Analysis > Asset Explorer (TotalEnergies SE)

Hide Filters ARl 2030 K World (AlD) * Browse

Asset Types Country/Regi.. Asset Status Asset Type Production Info Exposure
Company’s Risk Profile to a Range of Scenarios v] Mgnufact_uring ]JItalyl Active f'—1anufacturing lubricant blending D5
® Distribution ¥ )Belgium Active Manufacturing polypropylene, poly... D5
® Administration 3 Belgium Active Distribution D5
= ESG CLMR<GO> allows an investor to assess the company'’s physical risk profile @ R&D 9 Belgium Active Distribution D5
5 Mexico Active Manufacturing D5
Asset Risk Scores f) Egypt Active Distribution D5
M D5 7 France Active Manufacturing B
. . . . = D4 8 9India Active Manufacturing .
= Exposure across different scenarios and time lines 2 D3 - - N, Which Assets +
m D2 + Locations are at

= greatest risk?

» Acute and Chronic risk exposure of company’s assets

Overview ESG Scores Emissions EU Taxonom SFDR TCFD Physical Risk . .
. = Material Risk Factors

Peers 0il & Gas Producers B Precipitation pattern ..
M Sea level Rise 1
® Cold snap
& Drought - (14]

TotalEnergies SE Physical Risk Exposure Over Time (Powered by riskthinking.AI)

0-49 Low Risk
Year 2030 73 Year 2050 75  Year 2070 77 Year 2090 80 50-79 Moderate Risk
Lagging Lagging Above Median Below Median 80-100 High Risk

Status etails

- = - . ® Active Exposure
By Assets By Country/Region By Climate Factor Scenario Analysis ® [Inactive
Material Risk

Number of Assets for Which a Climate Factor is a Material Risk @ Planned Factors

Chronic Factors # of Assets in 2030 # of Assets in 2050 Asset at Material Risk Overall, by Type :':Z::sz:
Precipitation pattern changes 35 62 Asset Type T 2030 Info

Sea level Rise 2 2 1) Administration -
Acute Factors # of Assets in 2030 # of Assets in 2050 2 Distribution 9
Cold snap 0 0 3 Manufacturing 40
Cyclone/hurricane 51 51 4 R&D 3
Drought 3 16
Extreme precipitation 37 68 4
Extreme wind 1 2 :
Heatwave 42 115 X X Eu

Ice melt/permafrost melt 0 0 2030 2050 2070 2000 2080 2050 2070 2000 2030 2050 2070 2000

Riverine Flood 8 8 High Risk Assets make up 69% of High Risk Assets make up 83% of High Risk Assets make up91% of
wildfire 27 [N TotalEnergies SE's assets at the end of § TotalEnergies SE's assets at the end of | TotalEnergies SE's assets at the end of
the century. the century. the century.

L 14 51885y JO Uoling.iE

8035 LPE L} SI9ESY JO LoLNG 114

84005 1P




EBA Pillar 3 ESG Disclosures

Bloomberg’s EBA Pillar 3 Climate Risk data supports banks in populating the ESG pillar 3 Climate Risk templates by providing underlying fields such as carbon
scope 1/2/3, carbon sector specific production metrics, Top 20 Carbon Intense companies, Paris Aligned Benchmark (PAB) exclusion indicator, EU Taxonomy
Climate Change Mitigation (CCM), and Climate Change Adaptation (CCA) that are required for reporting.
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Bloomberg EU Taxonomy: fit for purpose & future-proof

= Data Quality Reported Data
Accuracy and timeliness of reported data

Broad global company coverage:
NFRD/CSRD

_R .

Fit for Purpose Estimates

L k@-)) b« Comply with ESMA guidance
* Full transparency
M » Detailed documentation
« 50K+ elgiblity and up to 15K companies
estimated alignment testing

Future-Proof
* Ready to ingest large volumes of data in

anticipation of reporting requirements in

d 2024-26+

Mitigating Actions

Fiscal Year plop¥i v

Latest Scores  Peer Comparison

(WeJ D IELINIEe=ABICS Best Fit (Algo) K el Global + Mkt Cap >

Reported Taxonomy Alignment B 73% Estimated Eligibility (%)
Estimated Taxonomy Alignment
0

Estimated Partial Taxonomy Alignment 72%

1. What % of revenue is eligible to be tested
Reported 73%
ESt] mated 81% ORSTED DC  PNE3 GR IFT NZ MEL NZ 000875 CH 600226 CH 600236 CH  REHN SW
2. How much of the revenue demonstrates Substantial Contribution

Mitigation Adaptation Water Waste Biodiversity
Reported -- -- Reporting Starts January 2025
Estimated 76% % Reporting Starts January 2025

3. To what extent does the company demonstrate Do No Significant Harm E

Mitigation Adaptation Water Waste
Reported Reported Does No Significant Harm
Estimated Level 1 | -Q 78% 100% 67% 38% 50%
Estimated Level 2 100% 50% 43% 50%

Biodiversity

4, To what degree does this company comply with Minimum Social Safeguards

Reported Y Estimated Mandatory 100.00% Estimated Optional 60.00%

SCATC NO

v

Pollution

Pollution

40%
25%

Bloomberg
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Clients can access a comprehensive range of As Reported data

As Reported Data

By KPI (Revenue, CapEx, OpEx)

X | K]

By environmental objective

Enabling & Transitional

| &

Nuclear & Gas

Financials (GAR | GIR | GUR)

KA

Financials by CC Mitigation & Adaptation

84 fields covering all taxonomy metrics
reported by non-financial firms

172 fields covering 5 reporting templates 1-5

25 fields covering eligibility & alignment

e

Coming in V7 (ETA Q2 2024)

Bloomberg
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Clients can assess the reporting obligations of companies in their portfolio

Number of EU Firms by Reporting Category

arge i |

NFRD | |
Large Financial PIE [N Every company is categgnsed
according to EU reporting
Large Entity guidelines based on:
« country of incorporation
Medium Entity equity/bond listings
CSRD » BICS classification
Small Entity
* number of employees
Other * etc.
Insufficient disclosure Unknown
0 200 1,000 1,500 2,000

Bloomberg 22



BBG provides broad coverage of company reported data

FY2022 data as of 4/3/2024

1,825

Reported
Eligibility

1,454

Reported
Alignment

Vv

Total > 0 Value
1,551 947
1,543 J 1,253
1,523 976
281 {269
1423 |- 538
1,363 > 654
1,366 486

Turnover

CapEx

OpEx

GAR/GIR

Turnover

CapEx

OpEx

Bloomberg
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Disclaimer

The data included in these materials are for illustrative purposes only. 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 ("BLP") distribute these
products, and (ii) in Singapore and the jurisdictions serviced by Bloomberg's Singapore office, where a subsidiary of BFLP distributes these
products. BLP provides BFLP and its subsidiaries with global marketing and operational support and service. 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. The following are trademarks and service marks of BFLP, a Delaware
limited partnership, or its subsidiaries: BLOOMBERG, BLOOMBERG ANYWHERE, BLOOMBERG MARKETS, BLOOMBERG NEWS,
BLOOMBERG PROFESSIONAL, BLOOMBERG TERMINAL and BLOOMBERG.COM. Absence of any trademark or service mark from this list

does not waive Bloomberg’s intellectual property rights in that name, mark or logo. All rights reserved. © 2023 Bloomberg,.
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