Nature Risk Metrics at Issuer Level

Understand Nature-Related Risks and Opportunities Across Portfolios

Nature-related risks are financially material; trillions
in global corporate revenues depend on nature’s
services, from water availability to soil fertility

and climate regulation. As biodiversity declines,
companies face rising nature-related physical and
transition risks, including stranded assets, supply-
chain disruptions, and price volatility.

The MSCI Nature Metrics — Issuer Level module helps
investors identify, measure, and manage nature
related physical and transition risks and opportunities
at the company level and their capacity to mitigate

or adapt through policies, programs, and risk
management processes.

It assesses issuers’ negative impacts on nature (e.g.,
land use, water use, GHG emissions, and pollution).
And it also highlights nature-positive opportunities,
such as revenue from sustainable products or nature-
based solutions.

Incorporating data such as the WWF Biodiversity Risk
Filter, MSCI's framework is designed to align with the
TNFD's LEAP approach, supporting screening, risk
quantification, and disclosure.

Together, these metrics enable investors and banks
to translate nature and biodiversity risks into financial
insights, helping them protect long-term value while
aligning portfolios with emerging regulations and
global sustainability goals.
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Risk and portfolio management

Conduct nature- related materiality assessments and

screen portfolios or loan books for concentrations of

exposure to key environmental hazards such as water
scarcity, pollution, or ecosystem degradation

Who could benefit?

Risk teams:

Screen and identify risk signals, monitor
nature-related pressures, and analyze asset-
level exposures

Advisory teams:

Define and classify nature-related risk
factors, assess client strategies, and identify
financing opportunities

Investment teams:

Create investment products, manage active
funds, generate investment ideas and conduct
fundamental research
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Engagement and advisory

Build new opportunities for active ownership,
engagement and advisory by identifying companies
with high nature impacts and risks

NATURE RISK AT ISSUER LEVEL

Reporting and disclosure

Designed to help clients seeking to align with
disclosure mandates, regulatory and non-regulatory
frameworks such as TNFD, CSRD, GRI and Finance
for Biodiversity Pledge
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MSCI ONE dashboard
Visualize and explore the model components

* Measuring potential
impact on nature

o Assessing exposure to nature-
related physical and transition

o Evaluating company'’s
capacity to mitigate risk and

risks and opportunities impact
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Why MSCI?

Granular, location-based data

Asset-level insights enable identification of risk clusters across watersheds,
sectors, and value chains. 3M asset locations for 700k private & public companies?
insights enable identification of risk clusters across watersheds, sectors, and value
chains.

Transparency and flexibility

Access underlying component metrics and scores via intuitive dashboards, data
feeds and flexible APIs.

Grounded in materiality and trusted methodologies

Built on the same principles that underpin MSCI ESG Ratings, connecting
environmental metrics to financial outcomes.

2 Data as of October 2025

About MSCI

MSCI (NYSE: MSCI Inc.) strengthens global markets by connecting participants across
the financial ecosystem with a common language. Our research-based data, analytics
and indexes, supported by advanced technology, set standards for global investors and
help our clients understand risks and opportunities so they can make better decisions and
unlock innovation. We serve asset managers and owners, private-market sponsors and
investors, hedge funds, wealth managers, banks, insurers and corporates.

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

About MSCI Sustainability and Climate Products and Services

MSCI Sustainability and Climate products and services are provided by MSCI Solutions
LLC and certain related entities, and are designed to provide in-depth research, ratings and
analysis of environmental, social and governance related business practices to companies
worldwide. ESG ratings, data and analysis from MSCI Sustainability and Climate are also
used in the construction of MSCI Indexes.

NATURE RISK AT ISSUER LEVEL

Take the next step

Gain clarity on nature and biodiversity risks. Contact us to discover how MSCI's
Nature and Biodiversity solutions can help you assess, compare, and act on
nature-related risks across portfolios.

The data, data feeds, databases, reports, text, graphs, charts, images, videos, recordings, models, metrics, analytics, indexes,
assessments, ratings, scores, software, websites, products, services and other information delivered in connection with

this notice (the “Information”): (a) are proprietary information of MSCI and its suppliers, (b) may not be used for commercial
purposes without prior written permission from MSCI Inc. or its affiliates (“MSCI"), and (c) are not investment advice and must
not be relied on as such. The Information and its use are further subject to the disclaimer at https://www.msci.com/legal/
notice-and-disclaimer. As detailed therein, MSCI AND ITS SUPPLIERS MAKE NO EXPRESS OR IMPLIED WARRANTIES OF
MERCHANTABILITY, FITNESS FOR A PARTICULAR PURPOSE OR OTHERWISE WITH RESPECT TO THE INFORMATION HEREIN
AND DISCLAIM ALL LIABILITY TO THE MAXIMUM EXTENT PERMITTED BY LAW. For information about how MSCI collects and
uses personal data, refer to https://www.msci.com/privacy-pledge.
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