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Index: JPM CEMBI Broad Diversified

SDG Impact Alignment

Source: Robeco
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1 No Poverty 2 Zero Hunger o0
SUSTAINABLE (™ £™, ALS
©
DEVELOPMENT \J % 0.0% 00% 0.0% 0.0% P @
L < o 37.5%
3 Good Health and 4 Quality Education 5 Gender Equality 6 Clean Waterand 7 Affordable and &
Well-being Sanitation Clean Energy
O
0.0% 3.1% 0.0% 0.0% 0.0% 3.2% 0.0% 1.6% 0.0% 21.4% © 25%
8 Decent Work and 9 Industry, 10 Reduced 11 Sustainable 12 Responsible ~
Economic Growth  Innovation and Inequalities Cities and Consumption and o 12.5%
Infrastructure Communities Production & o g
0.0% 31.2% 0.0% 34.8% 0.0% 0.0% 0.0% 26.7% 0.0% 7.0% l N . . o « £
o
13 Climate Action 14 Life Below Water 15 Life on Land 16 Peace, Justice 17 Partnership for — . | 0% =
and Strong the Goals
Institutions High Positive ~Medium Low Positive N |  Low Neg Medi High
0.0% 15.3% 0.0% 0.0% 0.0% 2.3% 1.1% 7.0% 0.0% 1.1% Positive Negative  Negative
@ Negative score @ Positive score
Sustainalytics ESG Risk Rating? ESG Labeled Bonds*®
Source: Sustainalytics Source: Bloomberg
Overall Risk Rating 60%
. 0 Exposure to ESG Labeled Bonds
18.8% better 2 2
45% Portfolio 27.4%
2 - Index 10.1%
i «® ©
s N ~ ,
30% q Green Social
o
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- (q wn . ..
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= - ||
Portfolio 20.7 % - Portfolio 6.1%
Index 25.5 Negligible Low Medium High Severe Not Assessed Index 3.3%
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Environmental Footprint * Engagement®

Carbon source: Robeco data based on Trucost data
Waste & water source: Robeco data based on Trucost data

Source: Robeco

GHG Emissions Waste Water use Portfolio exposure # companies engaged with
Scope 1,2 &3 generation ms/mUSD ) !
upstream Tonnes/mUSD kbl 5.5% 9
Gl Social 0.7% 2
Governance 1.1% 2
SDGs 2.1% 2
Voting Related 0.3% 2
Portfolio Portfolio Portfolio 1,012.4 Enhanced 0.0% 0
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Exclusions®
Source: Robeco
Total exposure
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Index 3.9%
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® Other products
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8%, Hbuhit A Office 209, Level 2, Gate Village Building 7, Dubai International Financial Centre, Dubai, PO Box 482060, UAE, Robeco Institutional Asset Management B.V. (DIFC%
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