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Introducing
Bloomberg Sustainable
Finance Solutions

Conventional financial analysis is no longer enough. Long-term
investors demand more. Structural and systemic shifts, such as
climate change, resource scarcity, regulatory pressures and the
importance of human capital and diversity increasingly pose
material business risks and opportunities for issuers and investors
globally. Bloomberg's Sustainable Finance Solutions offer objective,
transparent and rigorous insights to help asset owners, asset
managers, issuers, regulators and others capitalize on material
environmental, social and governance (ESG) issues.

Bloomberg Terminal® Bloomberg Sustainable Finance

Bloomberg’s full suite of Sustainable
Finance Solutions empowers asset owners,
asset managers, issuers, regulators and

more to identify, analyze and capitalize on
material business risks, such as climate risk
and emerging sustainability opportunities,
such as the low carbon energy transition.

Bloomberg Enterprise Data

Bloomberg Intelligence

BloombergNEF

Bloomberg Indices

Bloomberg Media

Bloomberg Industry Products

Bloomberg ESG

Bloomberg's comprehensive ESG data
set, advanced analytics and news
drive fundamental ESG analysis at
the heart of Bloomberg Sustainable
Finance products.




Better identify ESG
risks & opportunities

Bloomberg Sustainable Finance Solutions integrate ESG risk and
opportunity analysis into your daily workflow. Bloomberg's ESG data on
over 11,500 companies and up to 10 years of history for over 900 fields,
is available as an Enterprise Data feed and is a fully integrated feature
of the Bloomberg Terminal.

On the Terminal, ESG data is displayed alongside fundamental
data in the same screens that investors use every day. Bloomberg
supports your end-to-end workflow through ESG data, unique
analysis, advanced analytics tools as well as news by a dedicated
team of journalists focused on ESG issues.

As the number of ESG and sustainability-themed fund and index
products grows, Bloomberg's in-depth research and analysis tools
help identify the products that align with investment objectives
and customize indices to best meet investor goals and asset
owner mandates.

Bloomberg Sustainable Finance Solutions:

and scoring

I. Integrate ESG risks - Integration process
and opportunities into and idea generation
fundamental analysis - Security screening and selection

- Company performance analysis

Il. Analyze, monitor and report on - ESG exposure and
portfolios performance analysis

- ESG news monitoring

- Portfolio-level ESG reporting

lll. Leverage fund and index products - Fund research
- Index products




Integrate ESG risks
& opportunities into
fundamental analysis

Integration process & idea generation

Bloomberg Intelligence (Bl) and BloombergNEF (BNEF) put data,
analytics and insights at your fingertips to drive idea generation,
identify material ESG issues by industry and inform investment
strategy decisions.

Bl provides in-depth analysis and data sets on industries and
companies across various sectors, as well as the government, credit,
litigation and economic factors that can impact decision-making.

BNEF provides research and long-term forecasts, global in-depth
analysis and independent proprietary views on the entire spectrum
of energy technologies and sectors — power and utilities, gas, carbon
markets & climate negotiations, transport, renewable energy, energy
smart technologies and storage.

91) Actions - 93 Settings
Environmental, Social & Governance Dashboard (BI BESGG)
Research Midyear Outlook (Click to see more) »
Dashbd Home @ BI Government Midyear Outlook: ESG .
Environmental  [The U.S. government taking a back seat on o

Social environmental, social and governance (ESG) issues o !
Governance gives emphasis to reforms taking place around the .x.jv
Primers world. Lack of U.S. climate leadership dents ...
Data Library Page 1of 22 >
Macro
Industry Critical Themes Bloomberg Intelligence
Company 1) Empowering Women in the Boardroom and Executive Suite BIESG <GO>
_E_%G scores 2) Japan's ESG Awakening Provides unique news and data-driven
Voteir;?e (S;;r:rsl) 3) Carbon Drives Oil Stranded Assets Fear, Renewables Add insights into sustainability themes
Actw?sts v 4) Sustainable Investing Topic Primer that present material business risks
New Energy SOS‘ECRE{_:enﬁ.‘ Mgre > hin. Low Board Independ AllRearh 09/08' and opportunities for industries and
\ ontrolling Ownership, Low Board Independence Endemi... g foa 7 ; At
M(l\)‘nltor/R 6) Food and Beverage Top Environmental Impacts Lurk in ... 09/07 comlpames, anlud|nhg, DU e |‘|ml|ted
cews Sﬁse?... Mars Raises the Bar for Food Industry Supply-Chain Car... 09/07| ey ENMES ENEMER, UmaN EERIE
.omp HaE 8) Consumer Discretionary Pay Policies May Offer Incentiv... 09/05§ and diversity, corporate governance
Markets 9) Audit Committees With Insiders Conflicts Mav Add Overs... 09/05 and executive compensation issues.




9D Actions - 93 Settings

Environmental, Social & Governance Dashboard (BI BESGG)

51) Materials 5) Energy & Utilities

Research
Dashbd Home
Environmental
Social
Governance
Primers
Data Library
Macro
Industry
Company
ESG Scores
Theme Scores
Voting (Japan)
Activists
New Energy
Monitor
News/Resea...
Comp Sheets
Markets

Bloomberg Intelligence

53 Consumer 54 Governance 55 Country 56) Topics
Iron and Steel ESG Primer

111) Steel Company Key ESG Issues are Energy, Carbon and Safety

Energy use, carbon emissions, worker safety and water management are among key
environmental, social and governance (ESG) issues for the iron and steel industry,
according to analysis by the Sustainability Accounting Standards Board. Steel is
one of the most energy-intensive industries, underscoring the importance of

energy efficiency to costs. It is the largest industrial emitter of carbon. Better

< Pagelof15 >
Gold ESG Primer

1i7) Safety, Community Relations, Water Lead Gold-Mining ESG Focus 05/12/17
In order of importance, worker safety, community relations, water management, {"

energy use and carbon emissions are among the key environmental, social and ,:I

governance (ESG) issues for the gold mining industry, according to the I Hiternas..
Sustainability Accounting Standards Board. Poor safety rates and weak community LA
relations can increase regulatory oversight, costs and production disruptions. ...

< Pagelofi14 > £ ]
Chemicals ESG Primer

1) Chemicals Sustainability Navigates Regulations and Opportunities 05/01/17

The chemicals industry faces a balancing act of meeting evolving environmental Ha e
and health regulations within the new market opportunities created for
lower-impact products and other solutions. Measures to eliminate toxic materials,
genetically modified food controversies and regulations governing operational

emissions may harm profitability and growth. In contrast, the same regulations ..
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+ ArcelorMittal
+ Baoshan Iron & Steel
A BlueScope Steel

China Steel
Evraz

Hyundai Steel
JFE Holdings

JSW Steel

Kobe Steel *
Nippon Steel & Sumitomo Metal

Novolipetsk
Qutokumpu
POSCO *
Severstal
Shanxi Taig
SSAB

Steel Autho
Tenaris **

Thyssenkrupp *
¢ Usinas Siderurgicas de Minas ** *

Fresh
Safety

Water/

pagd (LTIR)

Fatality
Rate

Energy/ Carbon/
Product Product

37.893
na
4,360
5,162
45.106

na

Steel

ang Stainless Steel

rity of India
na

23,451
20,673

* Calculated by dividing total energy & carbon by steel production; ** 2 yr fatality average
Source: Company filings, Bloomberg Intelligence

Bloomberg Intelligence

BIESG <GO>

Industry Primers on Bl ESG highlight
which sustainability factors are

truly value drivers. Examine how

the issues have evolved over time.

At the same time, incorporate unique
data sets and interactive charts into
your own analysis.

Steel Company Primer




BloombergNEF - BNEF <GO>

BNEF synthesizes the most sophisticated new energy data into clear narratives that frame the financial, economic
and policy implications of emerging energy technologies. BNEF research allows you to connect the dots to
investment ideas and draw unique conclusions from large and complex data sets.

Actions ~ View Options -~ Bloomberg New Energy Finance Research
Bloomberg
New Energy Finance
ilter by Sector Filter by Geography Filter by Type Relevant Functions
Wind «m AMER M Market Outlook Contact Us
Solar APAC Research Note BNEF Website | NEFW»
All other renewables EMEA Model & Dataset Tutorial Video
Utilities and Generation EU £ Analyst Reaction Green Bonds Guide
Power Markets £ LATAM Weekly Report Tickerized BNEF Data
Carbon and Climate us Commentary
Energy Smart Technologies China Short Content
Energy Storage 114
Natural Gas Germany
Advanced Transport ™ India B
A Focus "I nalyst * Date (NN’ Doc Len [N
Headline Pg Date
1) [J EU Power Weekly: Carbon Set to Swing as Tech Costs Cut S| 07:324
2) [1  3Q 2017 Energy Smart Technologies Market Outlook PEN | 06:33
3) 1 China Ex-Im, Northland in August’s Eye-Catching Wind Deals: BNEF ] 06:29
4) [1 Australian Power Purchase Agreement Dataset Sep. 2017 2B 05:26
5 [l Norway Vote, Cobalt, China, U.K. Auction: BNEF Week in Review -] 02:00
6) [1  Lenders Wary of Panel Makers Suniva and SolarWorld: BNEF B 09/08/17
N [ U.S. Weather Report: Gas Demand to Dip Further in Florida: BNEF B 09/08/17
8) [1 PV Module Bankability 2017: New Tech, New Headaches? 10 ® 09/08/17
9) [ Offshore Wind Auction Prices Set to Undercut U.K. Nuclear: BNEF B 09/08/17
0) [1 0il Majors Diversify Reserves With Prices Lower for Longer: BNEF m (9/08/17




Green bonds

BNEF's finance experts offer in-depth research on the rapidly growing and evolving green bond market. From
issuance trends to use of proceeds analyses, BNEF green bonds data is driven by Bloomberg's comprehensive
and ever-growing green bond database and Bloomberg's market-leading fixed income analytics. Beyond green
bonds, analyze and identify the widest range of fixed income instruments associated with sustainability opportunities.

Is there any stopping the green bond market?

. ABS . Project

. US municipal . Corporate

. Supranational,sovereign

& agency
Half-year green bond insurance
% billions
80 2013 2014 2015 2016 2017
20 Type H1 H2 H1 H2 H1 H2 H1 H2 H1
60 SSA 1.7 6.1 7.0 10.3 7.3 n7 10.3 10.5 23.2
50 Corp 0.0 29 9.0 4.8 9.3 10.0 204 373 26.3
USmuni 0.2 0.2 0.2 2.2 1.8 2.0 3.1 3.6 5.1

“0 Project 2.3 1.6 0.0 0.6 1.7 3.4 1.2 2.0 1.7
%0 ABS 0.0 0.2 2.0 0.9 1.6 0.936 3.2 4.3 12.0
20
10

a Total 4.1 1.0 18.2 18.7 21.7 28.0 381 57.6 68.2
Quarterly green bond insurance
% billions

2014 2015 2016 2017
40 Type Ql Q2 Q3 Q4 Q1 Q2 Q3 Q4 Q1 Q2 Q3 Q4 Q1 Q2
% SSA 50 26 59 38 45 27 48 69 61 42 45 6.6 130 11
0 Corp 26 70 22 18 23 71 21 78 102 10.2 177 19.6 13.7 13.8
25 USmuni 0.0 02 10 12 10 08 1.6 04 09 23 15 21 15 34
20 Project 0.0 00 00 05 17 00 18 16 01 11 06 14 09 07
':CS) ABS 19 02 07 03 00 15 06 04 09 25 13 28 49 71
Total 9.6 101 97 767 9.6 121 109 17.0 18.1 20.2 25.6 32.4 34.0 36.3

2013 2014 2015 2016 2017

Source: Bloomberg New Energy Finance. Note: *H1 2017 is H1 2017 to date, the number is not extrapolated




Security screening & selection

Bloomberg-integrated analytics tools include equity and fixed
income screening for quick insights into companies that meet

specified ESG criteria.

12) TCFD Energy 31) Exchanges
13) TCFD M&B Metals Mi... = 34) Indices
M) TCFD Transportation Add Criteria

3)) Sectors
35) Portfolios/Monitors

%) Value Screen %)  Add screening criteria
30) More Screens

97) Formula 98) Actions - 99 Backtest Equity Screening
My Recent Screens Y0l 09/11/2017{=]
11) For Jan Screening Criteria

33) Country of Domicile
4) More Categories

15) TCFD All Others 3 Fields

16) TCFD Pkg Foods and...

17) TCFD M&B Capital G...

18) Japan Governance

19) TCFD

)AU Saved Screens Selected Screening Criteria Matches
Security Universe 915686

Popular Screens 51) & Trading Status: Active 258415

2)Global Infrastructure  €5)) & Indices: S&P 500 Index 505

) High CDS Spreads 53) & Top 50 Sequential Percentile Rank - Higher is Better(Latest FY ESG Di... 251 ©

D) Insider Buyers 5) & Latest FY Total Greenhouse Gas / Carbon Dioxide Emissions has data 235 ©

M) Quality Screen Display Only Fields 235

25) SZSE SEHK Northbound %)  Total GHG CO2 Emissions Intensity per Energy 235

Equity screening
EQS <GO>

Generate unique investment ideas
combining Bloomberg ESG and
financial data with security screening.
EQS <GO> features both ready-made
ESG searches and user-customizable
fundamental and ESG data. Any
screened universe can be built on
EQS and easily integrated throughout
Bloomberg analytics, including in ESG
news controversy alerts and portfolio
and risk analysis tools.



96 View Model 97) Excel 99 Analyze in PORT Equity Backtesting: Results
ESG Disclosure Impact on SPX
12 Counts 13) Security Analysis

el Cumulative Return (%) Return Statistics

HE i) 1o Total Return 163.29
Mean Return (%) 12.77,
Mean Active Return (%) 244
Minimum Return (%) -9.14
Maximum Return (%) 11.36]
Risk Statistics
Standard Deviation 1831
Semi variance 16,51
Tracking Error (%) 3.31
Skewness -0.08

M Spread Return (%) 52.55 i

ka0
Risk/Retumn Statistics
[ Sharpe Ratio 047,
bo  JensenAlpha 1.66
e () 20 reo  Information Ratio 0.58 5 5
Feo  Beta 1.03 Equity backtesting
b0 | Correlation 099 EQBT <GO>
L F2.00
bl .JL JJ.ILLL-._,L__I_L_JluL_I_-_'.IJ_IJJ.uL_L_J.lLILJ__;.__,O_OO Enables backtesting of investment
b200 ideas to see how ESG screens
F-400 would have impacted historical
2008 2009 2010 2011 2012 2013 2014 2015 2016 | 2017 pe rformance.
Actions - Settings Fixed Income Search
Build/Edit Sea My Searches  Example Searches
=TGR Ne g Gl Build by Merging Saved Se
54 09/11/2017
1, Select Universe
11) Asset Classes  Corporates, Governments, Municipals, Preferreds, Certificates, Mortgages, L... 15,076,760 securities
1) Sources All Securities
2. Select Search Criteria . .
Field Boundaries Selected Criteria Matches Fixed income search
31) Security Status & Include Bonds/Preferreds/Municipals/Mortgages: Active an... 5293111 » © SRCH <GO>
3)And  Use of Proceeds o Include (Green Bond/Loan) 2,302,308 » © bles bond ing f
] - I 5 i Enables bond screening for
green, social and sustainability
labeled bonds and issuers.
Any saved universe can be
easily integrated into portfolio
819 (Bonds) + 1,735 (Loans) + 4,954 (Preferreds) + 951,636 (Municipals) +.. 2,302,308 securities | J/Results yintegrate P
and risk analysis tools.




Company performance analysis & scoring

Gain insights on risks and opportunities for over 11,500 companies
across 83 countries based on company-reported ESG data. Bloomberg
also offers third-party partner data and scores. Generate proprietary
issuer ESG scores with full transparency using Bloomberg analytics

and ESG data.

Export to Excel Environmental, Social & Governance Analysis
BP PLC History *  Currency .
ISummary vs History vs Peers 97) ESG Scores | RV ESG »
Environmental Better Better RobecoSAM Rank 61 ISS QualityScore 1
Sacial Better Better Sustainalytics Rank 75.6 CDP Climate Score 6
Governance Better Bloomberg ESG Disclosure 68
99 Analyze Peers vs History vs Peers

Metrics Current  History Change Low Range High  Median Difference History
1) Environmental *Hdn ® Comp
11) GHG/Revenue 415.3 J 127.7 W 3658 e—+— 8973 651.5 -236.2 B _|__l__
12) GHG/MBOE 469~ __ 9B 217 e 1942 818 349 B— [~
1) Carbon Reserves 72803 "~~~ 3138 W| 1197 +—e 5280 14246 58557 W [ Lo
#) Oil in Total Prod % 597 7 249 W 352 —ee 92.2 505 9.2W_|
15) Energy/MBOE 1756 ™~ <42 B 1008 e—— 727 2816 -106 B ]~
2) Social
21) Women Empls Mgmt Ratio 0.67_‘_/ 0.07 B/ 018 —a— 0.92 0.61 005 B _,—r
1) Women Employees % B __— 3B 23 —» 41 305 258 | [
B) Employee Turnover % 16~ 3w 4 —ee 13 108 saw_I1[+
) Employees Unionized % -- -- 689 . 89 783 --
%) Lost Time Incident Rate 0.05 — -0.03 B 005 ee—o 0.33 0.12 -007B _ L
3) Governance
3) Independent Directors % 86 52B 263 +e 90 611 1758 — [ ™
%) Percent of Board Members...  231_—~" 231 B 105 = 50 20 318 1
33) Director Avg Age 62__ " 3W 58 —+—e 62 60 3IW_, =
) Director Meeting Attd % 98 _m——" 36 B 884 —sew 994 945 358
35) Board Size 137" 2B L —— 19 12 2W Ty

Environmental, Social
& Governance Analysis
ESG <GO>

Provides a quick snapshot

of a company’s historical ESG
performance using the most
material and best-reported
metrics, third-party ESG scores.
Analyze improving or lagging ESG
performance vs. peers and history.
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Portfolio
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Portfolio
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Both
Portfolio
Both
Benchmark
Benchmark

BP/ LN Equit Alerts

4 ) Board 83 Committees

Contact IR

84 Changes

89) Cross Boarding

BP PLC

Board

Structure

# Directors

% Non-Exec Directors
Diversity

% Women Directors
Average Age

Age Range

Entrenchment

Average Tenure (Years)

# Directors > 5yr Tenure
# Directors > 10yr Tenure
Overboarding

Average # Boards Served
Highest # Boards Served
s Exec Dirs on 2+ Boards
% Non-Exec Dirs on 3+ Boards

Value Peer Avg

13
85

1.08

O O W

13
87

25
60
23

5.36
5
2

0.86
3

0

11

Executives
Structure
# Executives

Diversity

% Women Executives
Average Age

CEO Age

Entrenchment

Average Tenure (Years)
CEO Tenure (Years)

Ownership
% Execs Holding Shares
% CEO Ownership

Company Management

86) Summary Y\

) Peer Companies

Value Peer Avg

9

61

10.24
7.00

0.0096

10

12
59
7.24
3.87

41
[

Excel template library for
ESG performance scores
XLTP XSCR <GO>

Generates transparent

ESG performance scores to
assess company and portfolio
ESG performance with options
for user-customized, sector
specific weightings and ESG
momentum factors.

Company management
MGMT <GO>

Bring transparency to company
governance with real-time updates on
Board and management information.
Evaluate Board independence,
diversity and suitability and identify
potential conflicts of interest.

Track performance by specific
management teams and follow
those managers through their
transitions to other companies.



Analyze,
monitor & report
on portfolios

ESG exposure & performance analysis

14 Trade Simulation ~
(0EIEW S  Tracking Error/Volatility  VaR
Summary Cash Flows Liquidity Risk  Key Rates

ESG SCORECARD DEM{MESRYER 53P 500 INDEAMWAIBICS Sectors NI USD [\

1) View- 11 Actions~ 13 Settings~
Intraday  Holdings

Portfolio & Risk Analytic:
Performance  Attribution

As of

Scenarios

© Date Trend
Name Mgt UD-Custom ESG Score UD-Custom Gov Score UD-Custom Env Score UD-Custom Social Score4
1 Port, Bmrk 4/~ Port) Bmrk +/- Pert Bmrk +/- Port| Bmrk Bmrk  +/-
all B ESG SCORECARD DEMO 100,00 100.00  0.00 58.81| 55.00 3.80 79.68 76.96 272 6484 60.76 55.60
| U 331 7 49.08 60
al B Techno 14.93 82.41 -0.10 87.99
" QCOM US 0.3 75.22 0.00
| MU US 0.16 8 0.00
" LRCX US 0.13 84.28 0.00
" INTC US 0.78 80.54 0.00
" 1BM US 0.58 .79 0.00
| AMAT US 0.23 84.30 0.00
" ADSK US 0.10 86.04 0.00
l  APLUS 4,06 88.99 0.00
" = Industrial 9.16| 10.10 79.28 2.70
i UPS US 5.24| 0.38 78, 0.00

Portfolio-level ESG reporting

o Carbon Footpr

Bloomberg

Language | EED |
Portfolio [ o)
Benchmark

Classification (for estimate)

imate) Carbon Efficiency (tonnes/1m GBP invested)
Carbon Intensity (tonnes/1m GBP sales or asse|
inator Swedish Fund Industry Carbon Intensity |
Carbon Impact (tonnes)

Market Value of members in calculation (in 1m

Update

Alhton Sein:n rt ‘ w+m | e e/
E i attribution [ portiorio [ penchmark] W= | Portiolio | Benchmark | 7/~

Health Care

Portfolio & Risk Analytics
PORT <GO>

Analyze the ESG performance of your
portfolio against a benchmark on key
metrics with Bloomberg's Portfolio

& Risk Analytics solution. Analyzes
current and historical performance
of portfolios on an absolute basis

or relative to a benchmark.

Excel template library
for Carbon Footprint Tool
XLTP XPCF <GO>

Measure and compare a portfolio’s
carbon footprint against a benchmark,
even when companies don't disclose
emissions data. The model brings
together overall portfolio exposures
with attribution analysis to give a full
understanding of carbon risk and
opportunities to reduce it.



ESG news monitoring

Bloomberg provides comprehensive, timely, trusted and actionable
news to drive investment decisions with confidence. Quickly and
easily tailor news curation to navigate critical ESG-related issues,

such as emerging controversies.

Search News Sources Display & Edit + Custom Searches
SPX/ENVIR., SOCIAL, GO.. F\EIREemYeIE
Match QUKo -~ SPX X Envir., Soci..X Utilities

= v & B
X & #

v

Page 3/3 News

[elgdTop Ranked v

Translate to...

) Siemens Gamesa to Repower Two Wind Farms in Texas for Nextera BN 09/06
) The Latest: Irma Knocks Out Power to 7M Homes, Businesses APW 12:50
3 American Water Works Co Presentation Barclays Global CEO Energy BT 09/06
4 MarketWatch: IMPORTANT SHAREHOLDER ALERT: Lundin Law PC Announces an Inves..NS1 12:57
9 Corporate PPA Monthly: Spotlight on the United States BNE 08/29
6 Ameren responds to request for assistance in anticipation of Hurricane Irma's lan.. PRN 09/08
7 Trans&Dist World: Xcel Energy Foundation Donates to Red Cross to Assist with Hurr..IN1 09/08
8 Duke Asks to Cancel Planned South Carolina Nuclear Reactors BN 08/25
9 Xcel Energy Foundation Donates to the American Red Cross to Assist with Hurrican.. BUS 09/07
10 CharlotteObservr: The Latest: Irma knocks out power to 7M homes, businesses NS1 12:55
1) Renewable Returns: U.S. Utilities Buy into Wind, Solar BNE 08/17
12 Jennifer A. Dlouhy: @louie4me @TheStalwart @FLGovScott NextEra said it would sh.. TWT 09/08

Sample ESG Risks News Codes

Sample ESG Opportunity
News Codes

ACCFRAUD — Accounting Fraud

BONGREEN — Green Bonds

RECALL — Product Recalls

ESGALTNRG — Renewables
Innovation & Investment

HARASS — Workplace Discrimination
& Harassment

GREENBUILD — Green Building

ESGTOXIC — Pollution & Spills

GREENPROD — Green Products

Top news
TOP ESG <GO>

Identifies trending and
most-read stories across
the spectrum of ESG issues.

News searches & alerts
NLRT <GO>

Use news analysis tools to determine
the stories with the greatest impact
and set custom alerts to stay ahead
of price moves. Set custom alerts
using NLRT <GO> on some of the
sample news codes below.



Leverage
fund research
& index products

Fund research

Bloomberg provides instant access to detailed data and information
on over 350,000 funds worldwide to select funds that meet ESG
and thematic investing criteria, seamlessly integrated with analytics.
With fund screening tools, identify products that align with client
requirements and mandates.

98) Actions ~ Fund Screening
Universe Criteria
51) Classifications 53) Fund Type 55) Country of Domicile 57) Country of Availability
52) Portfolio/Monitor 5) Currency 5%) Manager Location 58) Fund Description

Universe Criteria
59) Holdings Classifications 60) Allocations 61) Exposure

Screening Criteria
<Type screening criteria and select from the suggested fields> ) Fields Fund screening
FSRC <GO>

Research and screen funds

) based on specific, customizable
%) Currency conversion not selected

SAlzeii Cereaiie UHEE TS search criteria s'ulch as fund type,
Universe Criteria 776254 country of domicile, clean energy
12) Market Status: Active 345619 attributes (e.g., adaptation, carbon

12) Fund Primary Share Class = Yes 1309%4 kets) and | attribut
13) Clean Energy Attribute: Adaptation,Biofuels,Biomass and Waste,Carbon Capture and Storage,Carbon Markets,Clean C 182 ML) Elnlel GEnelEl eudmieiees

(e.g., climate change).




Index products

The Bloomberg Index family expanded its fixed income index offering
with the addition of Bloomberg Barclays Indices in 2016.

Bloomberg Barclays and MSCI collaborated to create the first ESG
fixed income indices in the market that incorporate measures of
ESG risk and involvement. Three primary methodologies: Socially
Responsible, Sustainability and ESG Weighted. Bloomberg Barclays
MSCI ESG Fixed Income Indices are available for Global, USD, EUR,
and GBP fixed-rate, investment-grade bond universes.

Security Description: Index
Bloomberg Barclays MSCI US Corporate ESG Weighted TR Index Unhedged...  FIGI BBGOO4PBXFP2
Bloomberg Barclays MSCI US Corporate ESG Weighted Total Return Index Value Unhedged USD

3) Price Chart | GP » Index Information

woo Index Family N.A.

wsoa CUFTENCY usp Hedge Type Unhedged
e Index Type Total Return Members 5451
woo Weight Type  Market Value Rebal Freq Monthly

mo Next Rebal D... 09/29/17
wao 5) Projected Characteristics (129693 Index) | DES »
ueoo| | YTW 2.96 0AS (Trsry)  1.07

o e e Mod Duration  7.43 0AD (Trsry) 7.48

4) Return Analysis | TRA » Par Wgt Cpn 3,90 Average Life 10,72

Period Level % Chg Mkt val (USD) 6.03TRI Members 5462

1 Day 180.18 -0.07 4) Top Weighted Members | MEMB »

1 Month 178.38 +0.94  Security % Wgt  Security % Wg
YTD 170.59 +5.55 7)GE 4.418 11/15/35 0.31 11)ABIBB 4.7 02/01... 0.1
1 Year 174.54 +3.16| 8)ABIBB 4.9 02/01/46 0.31 12)ABIBB 3.3 02/01... 0.1
52 Week ... 170.63 +5,52| 9)ABIBB 3.65 02/01... 0.29 B3)GE 2.342 11/15/20 0.1
52 Week L... 168.80 +6.66 10)ABIBB 2.65 02/01... 0.19 4)TELEFQ 5.213 03/... 0.1

Report Page 1/5 Security Description: ETF
VNEEHEI 2 Performance 3 Holdings 4 Allocations 5 Organizational
ISHARES ESG USD CORPORATE BO Objective Corporate
iShares ESG USD Corporate Bond ETF is an exchange-traded fund incorporated in the USA. It seeks
to track the investment results of an index composed of US Dollar denominated, investment-grade
corporate bonds issued by companies that have positive environmental, social and governance
characteristics while exhibiting risk and return characteristics similar to those of such index.
[FIGI BBGOOH4BH2Q2]
6) Comparative Returns | COMP »  Bloomberg Classification Appropriations
LTt e i~ L Fund Type ETF Leverage Ng
L) Asset Class Fixed Income Actively Managed N
. Strategy  Corporate Swap Based Ng
A / Rat. Focus Investment Grad... Derivatives Based Ng
\ T \J\/ Geo. Focu...U.S. Currency Hedged Ng
\ General A... ESG Replication StrategyOptim...
T wm - =L Securities Lending Yes
7) Price USD 25.42 Trading Data Characteristics
3) NAV ~ 09/08/17 USD 25.33 Bid Ask Spread 0,040 11) Und. Index BESFTRUU
TNAV USD 25.24 30D Avg Volume 952.5 Index Weight Market Cap
Fund Percent Premium 0.436% Implied Liquidity N.A. Px Track. Error N.A
52 Wk H 07/25/17 USD 25.90 Market Cap USD 10.17M  NAV Track. Error N.A
52 Wk L 07/25/17 USD 24.88 Shares Out 400.0k Inception Date 07/13/17
Option No Total Assets USD 10.13M Expense Ratio .180¢

Security description
DES <GO>

Review index membership on the

Terminal and benchmark your bond

portfolio against the Bloomberg

Barclays MSCI Fixed Income Indices.

Security description
DES <GO>

Create index products based

on the Bloomberg Barclays
MSCI Fixed Income Indices by
customizing over 100 ESG fields.




About the
Terminal.

Since 1981, business and financial professionals
have depended on the Bloomberg Terminal”
for the real-time data, news and analytics
they need to make the decisions that matter.
The Terminal provides information on every
asset class — from fixed income to equities,
foreign exchange to commodities, derivatives
to mortgages — all seamlessly integrated with
on-demand multimedia content, extensive
electronic-trading capabilities and a superior
communications network.
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Take the next step. Beijing

+86 10 6649 7500
For additional information, Dubai
press the <HELP> key twice +9714 3641000
on the Bloomberg Terminal®. Frankfurt

+49 69 92041210

bloomberg.com/professional

Hong Kong

+852 2977 6000
London

+44 20 7330 7500
Mumbai

+9122 6120 3600

New York

+1212 318 2000
San Francisco
+1415 912 2960
Séao Paulo

+5511 2395 9000

Singapore

+65 62121000
Sydney

+612 9777 8600
Tokyo

+813 3201 8900
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