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Truvalue Labs ESG Snapshot
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o FactSet Truvalue Scores and
Spotlights

» FactSet Sustainable Finance
Disclosure Regulation (SFDR)
Principal Adverse Impacts (PAI)

+ MSCI Climate Value-at-Risk

+ MSCI ESG Ratings

+ MSCI SFDR PAI & EU Taxonomy
« Sustainalytics ESG

» ISS ESG Carbon & Climate
Impact Solution

» ISS ESG SFDR Principal
Adverse Impacts and EU
Taxonomy

Benchmark: S&P 100  Currency: $USD  Data as of 5/31/2022
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Consumer Durables 2.87% B Technology Services B Transportation
Health Services 2.71% ® utiities
ESG Characteristics Top Insight Scores
Portfolio Benchmark Avg Weight Adjusted Insight
# of Securities 504 101 ABIOMED, Inc. 0.03 79.67
All Categories - Adj Insight 52.69 50.91 Principal Financial Group, Inc. 0.05 77.99
All Categories - Momentum 51.61 51.03  Zebra Technologies Corporation Class A 0.05 77.82
Environmental - DM % 1710 1514  Alexandria Real Estate Equities, Inc. 0.07 7419
Social Capital - DM % 29.79 30.90 Welltower Inc omn 73.82
Human Capital - DM % 14.99 13.79
Business Model - DM % 20.62 21.22

Leadership & Governance - DM % 17.50 18.94
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Indicators applicable to Imve stments In Investes companies

Adverse sustainahility indicator Metric Impact! Impact”  Explanation’ Actians taken, and actions planned and targets set for the
(year 2022} (year 2021) next reference period
CLIMATE AND OTHER ENVIRONMENT-RELATED INDICATORS
Gmenhouse 1 GmEenhouse Srope 1 GHE emissions 363173 NA MNA Factset Asset Management (FAM) 15 commitizd to achieving

net zers carbon emissions by 2040 The milestones Include
50% reduction by 2030 and 100% by 2040, well befors the
2050 target date. This will Include 100% of client mandates
by 7040

Eas emissions Eas emissions.

FactSet Asset Management (FAM) Is commitizd to achieving

Scope 2 GHG emisslons srar WA RA net zero carbon emissions by 7040 The milestones Include
509 reduction by 2030 and 100% by 2040, well befare the
2050 target date. This will Include 100% of clent mandates
by 2040

Scope 3 GHE emissions 55106 NA NA FactSet Asset Mznagement (FAM) Is commiti=d to achieving

net zero carbon emissions by 7040 The milestonss Include
50% reduction by 2030 and 100% by 2040, well befors the
2050 target date. This will Include 100% of cllent mandates
by 2040

8086063 NA NA FactSet Asset Management (FAM) s commiti=d to achieving
net 7ero carbon emisslons by 2040 The milestones Include
50% reduction by 2030 and 100% by 2040, well before the
3050 target date. This will Include 100% of client mandates
by 2040

Total GHG emisslons

1 FactSet Ascet Managsment has started measuring performarae an Principal Adverse Impact as of 31 Manch 2022 The first resules will be publshed In 2022
2 FactSet Ascet Managsment has started measuring performarae on Principal Adverse Impact as of 21 Manch 2022 The frst results will be publshed In 20232, 2024 will be the first year seflacting a comparison to 3 pevious yeac
3 This column will provide an explanatian an the develoament of the specific princinal adwerse Impact Indicator against the diffesnt reference periods, In nelation to the actions taken.
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