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MSCI’s sustainability and climate solutions
for Asset Managers

With market volatility and geopolitical uncertainty, clients expect more from asset
managers than ever before: Resilient portfolios with strong risk-adjusted returns,
integration of sustainability and climate considerations are part of prudent risk
management and increased transparency. Asset managers in turn need partners that
they can rely on for cost-effective data, analytics, and investment technology solutions.

MSCI is the provider of sustainability and climate data to institutional investors and the
investment ecosystem. For over 50 years, we have been supporting asset managers with
insights, advanced analytics, reporting solutions and the latest research. Our goal is to build
trusted relationships with our clients and provide research-and technology-driven tools

and services. With over 3,000 clients globally, MSCI is at the heart of the financial-markets
ecosystem and aims to enable asset managers to deliver differentiated value to their clients.

MSCI's solutions for asset managers include the data and solutions you need to integrate
sustainability considerations into the investment and risk management process, meet client
mandates, and provide client and regulatory reporting.

' Want to learn more about how MSCI can help you?
M SCI @ Contact us
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MSCI’s sustainability and Overview
climate solutions for Asset

Managers

Integration

Helping you seamlessly embed sustainability
and climate data across your organization

To enable integration into the investment process and reporting needs and facilitate a common language across the capital markets ecosystem,
we help you seamlessly embed sustainability and climate data across your organization.
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How asset managers use our sustainability
data and analytics

Sustainability
Investment
Integration

Systematic process to
integrate material ESG

considerations into
Equity, Fixed Income,
Quantitative, and
Multi-asset research,
analysis, portfolio
construction and
management

Sustainability
Product
Development

Active and passive
product development,
including separately
managed accounts,
ETP, and comingled
public funds.

Stewardship &
Action Ownership

Engagement

with issuers on
Sustainability/ESG
issues (climate risk,
diversity, executive
compensation, etc.)

Want to learn more about how MSCI can help you?
MSCI i Py

Contact us

Systematic Risk
Monitoring

Monitor asset classes,
portfolio managers,
investment strategies
on exposure to
Sustainability risks (for
example, compared to
benchmark)

Integrate
Sustainability/ESG
analytics into internal
and external risk
reports

OCIO Customized
Client Portfolios

Integrate
Sustainability

into customized
OCIO portfolios

for institutional
investors, from

asset allocation to
manager research, to
portfolio construction
and monitoring, and
reporting

Compliance

Screening and
Mandates

Use Sustainability
data to implement
client-specific screens
and mandates (for
example, screening
out fossil fuels,
geopolitical sanctions,
issuers that violate
Catholic values,

or reduce carbon
footprint by 20% from
the benchmark

Portfolio

Reporting and
Fund Marketing

Integrate
Sustainability factors
into client portfolio
reporting

Leverage
Sustainability data
in fund marketing
documents to show
Sustainable/ESG
characteristics of
fund compared to
benchmark

Align with EU SFDR or
to support SEC Fund
Names Rule
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Integration

How asset managers are using our
climate solutions

Product Development, Regulatory and
Fund Marketing, Client

Portfolio Reporting

Front Office
Research

Compliance Screening
and Mandates

Standard Setting
Alignment & Reporting

Stewardship & Active
Ownership

Systematic Risk
Monitoring

e Incorporation of e Engagement with issuers e Active and passive e Monitor asset classes, e Use Climate data to e Asset Managers

climate analytics or
fundamental research

of issuers or related
securities management
of climate related risks &
opportunities by portfolio
managers, analysts, and
systematic/quantitative
research teams.

MSCI &

Contact us

on Climate transition,
controversies, or risks
from carbon intensive
issuers (TCFD/ISSB)

Want to learn more about how MSCI can help you?

product development,
including separately
managed accounts,

ETP, and comingled
public funds focused on
climate transition, upside
opportunities leveraging
green revenue, clean
energy systems, etc.

e Integrate Climate factors
into client portfolio
reporting

e Leverage Climate data
in fund marketing
documents to show

portfolio managers,
investment strategies on
exposure to Climate risks
(for example, compared to
benchmark)

Integrate Climate analytics
into internal and external
risk reports to expose
company financial and
market risk and present-
day emissions intensity &
attribution

Incorporation of forward-
looking Climate Risk
Scenario Analysis

implement client-specific
screens and mandates
(for example, screening
out fossil fuels or reduce
carbon footprint by 20%
from the benchmark)

increasing preparedness
for the growing

global expectations
around climate risk
consideration &
disclosure to regulators
(OSFI, UK FCA, EU SFDR,
California SB 253 &

261, etc.) and standard
setting bodies (ISSB/
TCFD, GFANZ, NZAM)
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Solutions to support different investment and
sustainability objectives

Deliver better

Identify positive contributions and
risk-adjusted returns

adverse impacts

Risk &
Opportunities

Impact
Materiality

@ &

Financial Materiality Map Impact Materiality Map

ESG Ratings Sustainable Impact Metrics & SDG Alignment
Sustainability Data Values Alighment & Screening

Controversies & Reputational Risk Global Norms

Regulatory Solutions

SFDR MIFID 1l TCFD Reporting etc...

Taxonomy CSRD EBA Pillar 11l

Want to learn more about how MSCI can help you?
Contact us

MSCI &5

Build climate-aligned
portfolios

Climate &
Nature

Carbon Emissions

Transition Risk & Opportunity
Physical Risk / Geospatial
Voluntary Carbon Markets

Nature & Biodiversity

Align with regulatory
requirements
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About MSCI ESG Research
Products and Services

AMERICAS ASIA PACIFIC EUROPE, MIDDLE EAST & AFRICA
. _____________________________________________________|] . _____________________________________________________|]
+1 888 588 4567 China North: 10800 852 1032 South Africa +27 216730103
us (toll free) (HOIFIEE) MSCI ESG Research products and services are provided by MSCI ESG
...................................................................................................... South: 10800 152 1032 Germany +4969 133859 00 Research LLC, and are designed to provide in-depth research, ratings and
BT (O g unzamyeio  aelsof envronmentl, social and govemancerlatd busiess practces
; SO0 00000 OO to companies worldwide. ESG ratings, data and analysis from MSCI E
Brazil +5511 4040 7830 Hong Kon +852 28449333 3 -
................................................................................................................ gg United Kingdom +44207618 2222 Research LLC. are also used in the construction of the MSCI ESG Indexes.
MeX'CO .............................................. ¥ 528”2534020 India +9122 67849160 raly 139025 849 0415 MSCI ESG Research LLC is a Registered Investment Adviser under the
""""""""" Investment Advisers Act of 1940 and a subsidiary of MSCI Inc.
Malaysia 1800818185 France +33176769810
(toll free) .
SouthKorea | 00798 8521 3392
................................................................................. (olree About MSCI Inc.
Singapore 800 852 3749
toll free)

MSCI is a leading provider of critical decision support tools and services for

Australia +6129033 9333 the global investment community. With over 50 years of expertise in research,
Tawan 00801127513 data and technology, we power better investment decisions by enabling clients
‘toll free) to understand and analyze key drivers of risk and return and confidently build
Thailand 001800156207 7181 more effective portfolios. We create industry-leading research-enhanced
toll free) solutions that clients use to gain insight into and improve transparency across
Japan T YT T e the investment process.

To learn more, please visit www.msci.com.

The information contained herein (the “Information”) may not be reproduced or redisseminated in whole or in part without prior written permission from MSCI ESG Research. The Information may not be used to verify or correct other data, to create any derivative works, to create indexes, risk models, or analytics, or in connection with issuing, offering,

sponsoring, managing or marketing any securities, portfolios, financial products or other investment vehicles. Historical data and analysis should not be taken as an indication or guarantee of any future performance, analysis, forecast or prediction. MSCI ESG Research is provided by MSCI Inc’s subsidiary, MSCI ESG Research LLC, a Registered Investment
Adviser under the Investment Advisers Act of 1940. MSCI ESG Research materials, including materials utilized in any MSCI ESG Indexes or other products, have not been submitted to, nor received approval from, the United States Securities and Exchange Commission or any other regulatory body.

None of the Information or MSCI index or other product or service constitutes an offer to buy or sell, or a promotion or recommendation of, any security, financial instrument or product or trading strategy. Further, none of the Information is intended to constitute a recommendation to make (or refrain from making) any kind of investment decision and may
not be relied on as such. MSCI ESG and climate ratings, research and data are produced by MSCI ESG Research LLC, a subsidiary of MSCI Inc. MSCI ESG Indexes, Analytics and Real Estate are products of MSCI Inc. that utilize information from MSCI ESG Research LLC. MSCI Indexes are administered by MSCI Limited (UK). The Information is provided “as is”
and the user of the Information assumes the entire risk of any use it may make or permit to be made of the Information. NONE OF MSCI INC. OR ANY OF ITS SUBSIDIARIES OR ITS OR THEIR DIRECT OR INDIRECT SUPPLIERS OR ANY THIRD PARTY INVOLVED IN THE MAKING OR COMPILING OF THE INFORMATION (EACH, AN “INFORMATION PROVIDER")
MAKES ANY WARRANTIES OR REPRESENTATIONS AND, TO THE MAXIMUM EXTENT PERMITTED BY LAW, EACH INFORMATION PROVIDER HEREBY EXPRESSLY DISCLAIMS ALL IMPLIED WARRANTIES, INCLUDING WARRANTIES OF MERCHANTABILITY AND FITNESS FOR A PARTICULAR PURPOSE. WITHOUT LIMITING ANY OF THE FOREGOING AND

TO THE MAXIMUM EXTENT PERMITTED BY LAW, IN NO EVENT SHALL ANY OF THE INFORMATION PROVIDERS HAVE ANY LIABILITY REGARDING ANY OF THE INFORMATION FOR ANY DIRECT, INDIRECT, SPECIAL, PUNITIVE, CONSEQUENTIAL (INCLUDING LOST PROFITS) OR ANY OTHER DAMAGES EVEN IF NOTIFIED OF THE POSSIBILITY OF SUCH
DAMAGES. The foregoing shall not exclude or limit any liability that may not by applicable law be excluded or limited. Privacy notice: For information about how MSCI collects and uses personal data, please refer to our Privacy Notice at https://www.msci.com/privacy-pledge.

Please note that the issuers mentioned in MSCI ESG Research materials sometimes have commercial relationships with MSCI ESG Research and/or MSCI Inc. (collectively, “MSCI") and that these relationships create potential conflicts of interest. In some cases, the issuers or their affiliates purchase research or other products or services from one or
more MSCI affiliates. In other cases, MSCI ESG Research rates financial products such as mutual funds or ETFs that are managed by MSCI's clients or their affiliates, or are based on MSCI Inc. Indexes. In addition, constituents in MSCI Inc. equity indexes include companies that subscribe to MSCI products or services. In some cases, MSCI clients pay fees
based in whole or part on the assets they manage. MSCI ESG Research has taken a number of steps to mitigate potential conflicts of interest and safeguard the integrity and independence of its research and ratings. More information about these conflict mitigation measures is available in our Form ADV, available at https://adviserinfo.sec.gov/firm/

summary/169222.
©2024 MSCI Inc. All rights reserved @ e
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