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[include note only for
the financial products
referred to in Article 6,
first paragraph, of
Regulation (EU)
2020/852]

Enabling activities
directly enable
other activities to
make a substantial
contribution to an
environmental
objective.

Transitional
activities are
activities for which
low-carbon
alternatives are not
yet available and
among others have
greenhouse gas
emission levels
corresponding to the
best performance.

[include note for the
financial products
referred to in Article 6,
first paragraph, of
Regulation (EU)
2020/852 that invest
in environmental
economic activities
that are not
environmentally
sustainable economic
activities]

~ are
sustainable
investments with an
environmental
objective that do
not take into
account the criteria
for environmentally
sustainable
economic activities
under Regulation
(EU) 2020/852.

G/

=2

What was the share of investments made in transitional and enabling activities? [include
a breakdown of the proportions of investments during the reference period]

How did the percentage of investments that were aligned with the EU Taxonomy compare
with previous reference periods? [include where at least one previous periodic report was
provided]

What was the share of sustainable investments with an environmental objective not aligned
with the EU Taxonomy? [include section only for the financial products referred to in Article 6,
first subparagraph, of Regulation (EU) 2020/852 where the financial product included
sustainable investments with an environmental objective that invested in economic activities
that are not environmentally sustainable economic activities, and explain why the financial
product invested in economic activities that were not Taxonomy-aligned]

What was the share of socially sustainable investments? [include only where the financial
product included sustainable investments with a social objective]

What investments were included under “other”, what was their purpose and were there any
minimum environmental or social safeguards?

What actions have been taken to meet the environmental and/or social characteristics
during the reference period? [list the actions taken within in the period covered by the periodic
report to meet the environmental or social characteristics promoted by the financial product,
including shareholder engagement as referred to in Article 3g of Directive 2007/36/EC and any

other engagement relating to the environmental or social characteristics promoted by the financial
product]
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How did this financial product perform compared to the reference benchmark? [include
section where an index has been designated as a reference benchmark for the purpose of
attaining the environmental or social characteristics promoted by the financial product and
indicate where the methodology used for the calculation of the designated index can be found]

8

[include note for
financial products
where an index has
been designated as a
reference benchmark
for the purpose of How does the reference benchmark differ from a broad market index?
attaining the

environmental or

social characteristics

promoted by the How did this financial product perform with regard to the sustainability indicators
financial product] to determine the alignment of the reference benchmark with the environmental or
social characteristics promoted?
Reference
benchmarks are
indexes to ) o i i
How did this financial product perform compared with the reference benchmark?
measure whether
the financial
product attains the
environmental or How did this financial product perform compared with the broad market index?
social

characteristicsthat
they promote.
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ANNEX'V

Template periodic disclosure for the financial products referred to in Article 9, paragraphs 1 to 4a, of
Regulation (EU) 2019/2088 and Article 5, first paragraph, of Regulation (EU) 2020/852

Product name: [complete] Legal entity identifier: [complete]
Sustainable
investment means
an investment in an
economic activity
that contributes to
an environmental or
social objective,

Sustainable investment objective

Did this financial product have a sustainable investment objective? [tick and fill in as relevant, the

provided that the percentage figure represents the minimum commitment to sustainable investments]

investment does not ( X ) Yes @ No

chzl:ji:g:r::;Tal or It made sustainable investments with It promoted Environmental/Social (E/S) characteristics

social objective and an environmental objective: __ % and

that the investee in economic activities that while it did not have as its objective a sustainable

companies follow qualify as environmentally investment, it had a proportion of __ % of sustainable

good governance sustainable under the EU |nvestmen'ts ) - )

i Taxonomy with an environmental objective in economic
activities that qualify as environmentally

in economic activities that do sustainable under the EU Taxonomy

The El‘! Tax9nomy is not qualify as environmentally

a cIaSS|f|c.at|on . susETnElE sk e U with an environmental objective in

system laid down in Taxonamy economic activities that do not qualify as

Regulation (EU) environmentally sustainable under the EU

2020/852 Taxonomy

establishing a list of

environmentally with a social objective

sustainable

economic activities. It made sustainable investments with a It promoted E/S characteristics, but did not make any

That Regulation social objective: % sustainable investments

does not lay down a

list of socially

sustainable

economic activities.

Sustainable

investments with an

environmental

objective might be

aligned with the

Taxonomy or not. To what extent was the sustainable investment objective of this financial product met? [list
the sustainable investment objective of this financial product, and describe how the sustainable
investments contributed to the sustainable investment objective. For the financial products
referred to in Article 5, first paragraph, of Regulation (EU) 2020/852, in respect of sustainable
investments with environmental objectives, indicate to which environmental objectives set out
in Article 9 of Regulation (EU) 2020/852 to the investment underlying the financial product
contributed to. For the financial products referred to in Article 9(3) of Regulation (EU)
2019/2088, indicate how the objective of a reduction in carbon emissions was aligned with the
Paris Agreement]

Sustainability

indicators measure How did the sustainability indicators perform?
how the sustainable

objectives of this

financial product are

attained.
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...and comparedto previous periods? [include for financial products where at
least one previous periodic report was provided]

How did the sustainable investments not cause significant harm to any
sustainable investment objective? [include where the financial product
includes sustainable investments]

Principal adverse
impacts are the
most significant
negative impacts of

investment

decisions on How were the indicators for adverse impacts on sustainability factors
sustainability factors taken into account?

relatingto

environmental,
socialand employee
matters, respect for
human rights, anti-
corruptionandanti-
bribery matters.

Were sustainable investments aligned with the OECD Guidelines for
Multinational Enterprises and the UN Guiding Principles on Business
and Human Rights? Details:

T How did this financial product consider principal adverse impacts on sustainability
“ factors? [include section if the financial product considered principal adverseimpacts
on sustainability factors]

&2

What were the top investments of this financial product?

Largest investments Sector % Assets Country

The listincludes the
investments
constituting the
greatest proportion
of investments of
the financial
product duringthe
reference period
whichis:[complete]
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/ 4 ’ What was the proportion of sustainability-related investments?

Asset allocation
describes the share
of investments in
specificassets.

[include note only for
the financial products
referred to in Article 5,
first paragraph, of
Regulation (EU)
2020/852
Taxonomy-aligned
activities are
expressed as ashare
of:

- turnover
reflecting the
shareof revenue
from green
activities of
investee
companies

- capital

expenditure

(CapEx) showing

the green

investments made
by investee
companies, e.g. for
atransitiontoa
green economy.
operational
expenditure

(OpEx) reflecting

green operational

activities of
investee
companies.

What was the asset allocation?

[Include only relevant boxes, remove irrelevant ones for the financial product] #1 Sustainable
covers sustainable
investments with
environmental or
socialobjectives.

Taxonomy-aligned

Environmental

#2 Not sustainable

Investments includes

fiE2 NOt investments which
sustainable N
do notqualifyas
sustainable
investments.

In which economic sectors were the investments made?

To what extent were sustainable investments with an environmental objective aligned with
the EU Taxonomy? [include section for the financial products referred to in Article 5, first
paragraph, of Regulation (EU) 2020/852 and include information in accordance with Article
59 of this Regulation]

The graphs below show in green the percentage of investments that were aligned with the
EU Taxonomy. As there is no appropriate methodology to determine the taxonomy-
alignment of sovereign bonds*, the first graph shows the Taxonomy alignment in relation to
all the investments of the financial product including sovereign bonds, while the second
graph shows the Taxonomy alignment only in relation to the investments of the financial
product other than sovereign bonds.
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[include note for the
financial products
referredto in Article 5,
first paragraph, of
Regulation (EU)
2020/852.

Enabling activities
directly enableother
activities to make a
substantial
contributionto an
environmental
objective

Transitional activities
are economic
activities for which
low-carbon
alternatives arenot
yet availableandthat
have greenhouse gas
emission levels
correspondingto the
best performance.
[include note for the
financial products
referredto in Article 5,
first paragraph, of
Regulation (EU)
2020/852 that invest
in environmental
economic activities
that are not
environmentally
sustainable economic
activities]

= are
sustainable
investments with an
environmental
objective that do
not take into
account the criteria
for environmentally
sustainable
economic activities
under the EU
Taxonomy.

1. Taxonomy-alignment of investments
including sovereign bonds*

Turnover
CapEx

X7
OpEx
0% 50% 100%

= Taxonomy aligned investments

Other investments

2. Taxonomy-alignment of investments
excluding sovereign bonds*
Turnover
CapEx
OpEx
0% 20% 40% 60% 80% 100%

m Taxonomy aligned investments

Other investments

*For the purpose of these graphs, ‘sovereign bonds’ consist of all sovereign exposures

What was the share of investments made in transitional and enabling activities?
[include a breakdown of the proportions of investments during the reference period]

How did the percentage of investments aligned with the EU Taxonomy compare with
previous reference periods? [include where at least one previous periodic report was

provided]

What was the share of sustainable investments with an environmental objective that were
not aligned with the EU Taxonomy? [include only for the financial products referred to in Article

5, first paragraph, of Regulation (EU) 2020/852 where the financial product included
investments with an environmental objective that invested in economic activities that are not
environmentally sustainable economic activities and explain why the financial product invested
in economic activities that were not taxonomy-aligned]

What was the share of socially sustainable investments? [include only where the financial
product includes sustainable investments with a social objective]
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%— What investments were included under “not sustainable”, what was their purpose and were
) there any minimum environmental or social safeguards?

What actions have been taken to attain the sustainable investment objective during the
.d reference period? [list the actions taken within the period covered by the periodic report to
attain the sustainable investment objective of the financial product, including shareholder
engagement as referred to in Article 3g of Directive 2007/36/EC and any other engagement

relating to the sustainable investment objective]

How did this financial product perform compared to the reference sustainable benchmark?
[include section only for the financial products referred to in Article 9(1) of Regulation (EU)
2019/2088 and indicate where the methodology used for the calculation of the designated
index can be found]

R

[include note for
the financial
products referred
to in Article 9(1) of

How did the reference benchmark differ from a broad market index?

Regulation (EU) How did this financial product perform with regard to the sustainability indicators

2019/2088] to determine the alignment of the reference benchmark with the sustainable
investment objective?

Reference

benchmarks are
indexes to measure
whether the financial
product attains the
sustainable objective.

How did this financial product perform compared with the reference benchmark?

How did this financial product perform compared with the broad market index?



