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About this report

PRI reporting is the largest global reporting project on responsible investment. It was developed with investors, for investors.

PRI signatories are required to report publicly on their responsible investment activities each year. In turn, they receive a number of
outputs, including a public and private Transparency Report.

The public Transparency Reports, which are produced using signatories’ reported information, provide accountability and support
signatories to have internal discussions about their practices and to discuss these with their clients, beneficiaries, and other
stakeholders.

This public Transparency Report is an export of the signatory’s responses to the PRI Reporting Framework during the 2023 reporting
period. It includes the signatory’s responses to core indicators, as well as responses to plus indicators that the signatory has agreed to
make public.

In response to signatory feedback, the PRI has not summarised signatories’ responses — the information in this document is presented
exactly as it was reported.

For each of the indicators in this document, all options selected by the signatory are presented, including links and qualitative
responses. In some indicators, all applicable options are included for additional context.

Disclaimers

Responsible investment definitions

Within the PRI Reporting Framework Glossary, we provide definitions for key terms to guide reporting on responsible investment
practices in the Reporting Framework. These definitions may differ from those used or proposed by other authorities and regulatory
bodies due to evolving industry perspectives and changing legislative landscapes. Users of this report should be aware of these
variations, as they may impact interpretations of the information provided.

Data accuracy

This document presents information reported directly by signatories in the 2023 reporting cycle. This information has not been audited
by the PRI or any other party acting on its behalf. While this information is believed to be reliable, no representations or warranties are
made as to the accuracy of the information presented.

The PRI has taken reasonable action to ensure that data submitted by signatories in the reporting tool is reflected in their official PRI
reports accurately. However, it is possible that small data inaccuracies and/or gaps remain, and the PRI shall not be responsible or
liable for such inaccuracies and gaps.
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SENIOR LEADERSHIP STATEMENT (SLS)

SENIOR LEADERSHIP STATEMENT

SENIOR LEADERSHIP STATEMENT

Indicator Type of indicator Dependenton Gateway to Disclosure Subsection PRI Principle

Senior Leadership

Statement GENERAL

SLS1 CORE N/A N/A PUBLIC

Section 1. Our commitment

m Why does your organisation engage in responsible investment?
m What is your organisation's overall approach to responsible investment, and what major responsible investment

commitment(s) have you made?

Why does your organisation engage in responsible investment?

limarinen’s mission is to invest pension assets in a profitable, secure and responsible manner to meet the required pension
commitments in the future. In our view taking environmental, social and governance aspects into account in investment operations
improves our investment decision making and portfolio management. As a long term investor, we are committed to a sustainable low
carbon future, which is reflected in our commitment to be carbon neutral by the end of 2035. We acknowledge that economic activities
have both negative and positive impacts on people and the planet. For this reason we actively manage ESG risks associated with
investments and identify investment opportunities that contribute to sustainable development. We are committed to continuously learn
and develop our approaches on systematic sustainability challenges such as loss of biodiversity and natural capital.

What is your organisation’s overall approach to responsible investment?
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Integrating responsible investing across all investment activities and assets classes is an integral part of all our investment operations.
This approach is established in our Responsible Investment (RI) Policy and put into practice through our Responsible Investment (RI)
Guidelines. Our Board of Directors annually approves an investment plan that guides the investment activities and monitors its
implementation. Responsible investment is integrated into in this process as well. In addition, the Board of Directors approves the RI
Policy and reviews annual reporting. Our Responsible Investment Executive Committee meets minimum once in each quarter and sets
the strategic direction to our responsible investment approaches. CEO, CIO and other executives are members of the Committee.

We acknowledge that we can make a positive contribution in promoting responsibility and sustainability through active ownership of our
own direct investments and through selected asset managers. Our stewardship approaches are described in our Ownership Policy
which is part of our RI Policy and further detailed in our RI Guidelines. Through active ownership, discussions and dialogue, we can
engage with our investees and highlight ESG-related risks and opportunities. Compliance with international norms is a starting point of
our Rl approach. National legislation is not always strong enough from a responsibility perspective, and thus we insist that our investees
also comply with international norms. We expect our investees to comply with, for example the principles of the UN Global Compact and
the UN Declaration of Human Rights. Based on our experience, greater benefits can be achieved through engagement processes than
exclusion. However, if engagement processes are not successful we exclude companies that have breached international norms. Our
exclusion policy includes tobacco, controversial weapons and recreational cannabis. In addition, we exclude companies engaged in
thermal coal mining and those companies that expand thermal coal based power production.

Taking climate action both in considering climate risk and in seeking exposure to climate solutions are considered a commercially
beneficial investment strategy for llmarinen. Our pension liabilities span decades and we are an investor with a long-term view. We
consider that robust climate action by our investments is aligned with long-term shareholder value protection and generation. The only
way to mitigate risks is to effect change in the real economy. Thus, we want to facilitate real-world emission reductions through investing
also into transition of high emitting economic activities. This transition is necessary to enable the global economy to decarbonize. We
aim to choose best performers in each sector.

We address variety of sustainability and responsibility themes in specific documents, such as Climate Roadmap, Biodiversity Roadmap
and Human Rights Policy and Ownership Policy.

Section 2. Annual overview

m Discuss your organisation’s progress during the reporting year on the responsible investment issue you consider most
relevant or material to your organisation or its assets.

m Reflect on your performance with respect to your organisation’s responsible investment objectives and targets during the
reporting year. Details might include, for example, outlining your single most important achievement or describing your general
progress on topics such as the following (where applicable):

« refinement of ESG analysis and incorporation

« stewardship activities with investees and/or with policymakers

« collaborative engagements

« attainment of responsible investment certifications and/or awards

Expanding climate action

We are committed to net zero 2035. In 2021 we established Climate Roadmaps for direct listed equity and domestic real estate
investments. In 2022 we expanded our Climate Roadmap coverage also to direct listed corporate bonds and international real estate.
We advanced towards our interim climate goals, for example in direct listed equity and corporate bonds the carbon footprint decreased
33% and 28%, respectively, relative to 2020 baseline. We took variety of actions based on the steps layed out in our climate roadmaps,
including studying and choosing climate benchmark for our direct listed equity investments and testing how climate scenarios affect
return and solvency scenarios.
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In our real estate investments our climate approach covers the entire building life cycle and we integrate also circular economy and
biodiversity goals. The key aspects in our design guidelines are reuse and zero waste planning, system-level sustainability, i.e.
replaceability of spare parts and the generation and use of renewable energy. Collaboration with authorities, construction companies,
designers and consultants plays a key role. Our domestic real estate carbon footprint decreased significantly (34 %) relative to baseline.

Addressing biodiversity

Similarly as climate risk, we view that biodiversity loss has the potential to affect investment portfolios across asset classes, sectors, and
geographical regions. As a long-term risk averse investor, it is important for us to consider long term risks related on biodiversity and
natural capital. In 2022 we took action by publishing our approach on biodiversity in form of a Biodiversity Roadmap that captures our
current understanding, key tools and plans until 2025 to address biodiversity.

Key stewardship activities

We participate in the General Meetings of all the Finnish listed companies that we are invested in. In 2022, we significantly expanded
our activity in foreign General Meetings. We started using a voting service and voted in the General Meetings of 184 foreign companies.
We use voting policy that specifically takes sustainability issues into account. In 2022, we participated in 32 Nomination Committees
where we promote the responsible and professional governance and management of the companies and consider diversity as one key
factor in a well-functioning Board of Directors. One of the most important engagement related co-operations for us is Nordic
Engagement Cooperation (NEC), in which we engage with investees together with other Nordic pension companies. In 2022, we
focused, in line with NEC'’s new strategy, on human rights issues especially in the mining sector and related value chains and continued
engagement related to sustainable water usage. In other engagement activities we engage with many international companies and
sectors as part of larger investor groups and initiatives, such as Climate Action 100+, which engages with the world’s biggest polluters,
and Investor Alliance for Human Rights (IAHR), which enables international human rights engagement especially in high-risk areas and
sectors. Our service provider carries out engagement work in many themes, and the engagement processes are backed by a large
number of investors. Moreover, the service provider carries out proactive engagement work under several themes. In addition to actual
engagement processes, we actively raise any concerns with the companies or discuss our expectations for them regarding
sustainability. We also actively participate in the companies’ materiality definitions and comment on their sustainability strategies.

Section 3. Next steps

m What specific steps has your organisation outlined to advance your commitment to responsible investment in the next two
years?

The next two years limarinen will focus on further integration of ESG across all asset classes, on the basis of continuous improvement
and capacity building. The ESG integration is focused on enhanced governance and information sharing, modernizing ESG data and
analytical infrastructure, ESG specific remuneration mechanisms and ESG focused training. limarinen will continue to further develop
and implement its climate roadmap with the aim to reach carbon neutral portfolio by end of 2035, in alignment with e.g. the goal of the
Finnish Government. We are also looking to further develop our active ownership and stewardship approaches across asset classes,
our approaches on human rights, biodiversity and natural capital and on positive impact and SDGs.
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Climate action

We are committed to net zero portfolio by 2035 and continue to expand our climate roadmaps to cover more asset classes and
instruments. We will also set targets for emissions from our own operations. We continue engagement and dialogue with our investees
and service providers on the need to set climate targets, to measure, monitor and report. We are also analysing the potential to commit
to Sciene Based Targets. We continue to focus further efforts in building understanding and practical approaches on climate solutions
and on transition. For our domestic real estate investment we aim to align all new buildings constructed with the EU taxonomy.

In 2023 limarinen will continue a strong focus on climate change. From 2023 onwards we will introduce climate benchmark indices for
our direct listed equity investments, affecting over 17 billion EUR. We will also increase the climate emphasis of our ETF investments
affecting over 5 billion EUR. We consider these actions to be a significant step towards achieving our net zero 2035 goal.

Nature Action

We have published a Biodiversity Roadmap that establishes our approach on addressing biodiversity, natural capital and ecosystem
services. Our goals by 2025 are to continue portfolio level analysis to build understanding on biodiversity and natural capital related
risks and impacts of our investments, build approach for enhanced due diligence on high-risk sectors and economic activities, continue
portfolio level reporting, support selected key industry collaborations on biodiversity, and establish further biodiversity specific
engagement strategies.

Action on Human Rights

We are committed to respect human rights. Coming years we are further enhancing our approaches on human rights and we seek to
align all of our operations, including our investment operations, with the guidance as provided in the UN Guiding Principles for Business
and Human Rights.

Stewardship

We continue to be an active owner, including dialogue and engagements with investees and service providers. We also seek to expand
our voting coverage and are committed to active dialogue with our domestic market investees both in AGM season and throughout the
year. We will also enhance our engagement approaches and continue to focus our Nordic collaboration (NEC) on human rights.

Section 4. Endorsement
'The Senior Leadership Statement has been prepared and/or reviewed by the undersigned and reflects our
organisation-wide commitment and approach to responsible investment'.

Name
Mikko Mursula
Position
CIO and vice CEO
Organisation’s Name
limarinen Mutual Pension Insurance Company

@A

'This endorsement applies only to the Senior Leadership Statement and should not be considered an endorsement of
the information reported by the above-mentioned organisation in the various modules of the Reporting Framework.
The Senior Leadership Statement serves as a general overview of the above-mentioned organisation's responsible
investment approach. The Senior Leadership Statement does not constitute advice and should not be relied upon as
such. Further, it is not a substitute for the skill, judgement and experience of any third parties, their management,
employees, advisors and/or clients when making investment and other business decisions'.

o B
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ORGANISATIONAL OVERVIEW (O0)

ORGANISATIONAL INFORMATION

REPORTING YEAR

Indicator Type of indicator Dependent on Gateway to Disclosure Subsection PRI Principle

001 CORE N/A N/A PUBLIC Reporting year GENERAL
What is the year-end date of the 12-month period you have chosen to report for PRI reporting purposes?

Date Month Year

Year-end date of the 12-month

period for PRI reporting purposes: 31 12 2022

SUBSIDIARY INFORMATION

Indicator Type of indicator Dependenton Gateway to Disclosure Subsection PRI Principle
002 CORE N/A 002.1 PUBLIC Subsidiary GENERAL
information

Does your organisation have subsidiaries?

o (A) Yes
@ (B) No
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ASSETS UNDER MANAGEMENT

ALL ASSET CLASSES

Indicator Type of indicator Dependent on Gateway to Disclosure Subsection PRI Principle

004 CORE 003 N/A PUBLIC All asset classes GENERAL
What are your total assets under management (AUM) at the end of the reporting year, as indicated in [0O 1]?

usb

(A) AUM of your organisation,

including subsidiaries, and

excluding the AUM subject to US$ 60,267,273,060.00
execution, advisory, custody, or

research advisory only

(B) AUM of subsidiaries that are

PRI signatories in their own right

and excluded from this US$ 0.00
submission, as indicated in [OO

2.2

(C) AUM subject to execution,
advisory, custody, or research US$ 0.00
advisory only

Additional information on the exchange rate used: (Voluntary)

60 267 273 060
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ASSET BREAKDOWN

Indicator Type of indicator Dependenton  Gateway to Disclosure  Subsection PRI Principle
005 CORE 003 Multiple PUBLIC Asset GENERAL
indicators breakdown

Provide a percentage breakdown of your total AUM at the end of the reporting year as indicated in [OO 1].

(1) Percentage of Internally managed AUM (2) Percentage of Externally managed AUM

(A) Listed equity >10-50% >0-10%
(B) Fixed income >10-50% >0-10%
(C) Private equity >0-10% >0-10%
(D) Real estate >10-50% >0-10%
(E) Infrastructure >0-10% >0-10%
(F) Hedge funds >0-10% >0-10%
(G) Forestry 0% >0-10%
(H) Farmland 0% 0%

(1) Other >0-10% >0-10%
(J) Off-balance sheet 0% 0%

(I) Other - (1) Percentage of Internally managed AUM - Specify:
Commodities, Money market instruments, cash, other.
(I) Other - (2) Percentage of Externally managed AUM - Specify:

Money market, cross asset allocation and allocation funds, other.
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ASSET BREAKDOWN: EXTERNALLY MANAGED ASSETS

Indicator Type of indicator Dependenton Gateway to Disclosure Subsection PRI Principle

Asset breakdown:
005.1 CORE 005 Multiple PUBLIC Externally managed GENERAL
assets

Provide a further breakdown of your organisation’s externally managed listed equity and/or fixed income AUM.

(1) Listed equit (2) Fixed income -  (3) Fixed income -  (4) Fixed income -  (5) Fixed income -
quity SSA corporate securitised private debt

(A) Active >50-75% >0-10% >50-75% >0-10% >10-50%

(®) >10-50% 0% >0-10%

Passive

Indicator Type of indicator Dependenton Gateway to Disclosure Subsection PRI Principle

SAM 3, Asset breakdown:

005.2 CORE 005,005.1 SAM 8 PUBLIC Externally managed GENERAL
assets

Provide a breakdown of your organisation’s externally managed AUM between segregated mandates and pooled funds or
investments.

(1) Segregated mandate(s) (2) Pooled fund(s) or pooled

investment(s)
(A) Listed equity - active 0% >75%
(B) Listed equity - passive 0% >75%
(C) Fixed income - active 0% >75%
(D) Fixed income - passive 0% >75%
(E) Private equity 0% >75%
(F) Real estate 0% >75%
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(G) Infrastructure 0% >75%
(H) Hedge funds 0% >75%

ASSET BREAKDOWN: INTERNALLY MANAGED LISTED EQUITY

Indicator Type of indicator Dependenton Gateway to Disclosure Subsection PRI Principle

Asset breakdown:
OO0 5.3 LE CORE 005 Multiple PUBLIC Internally managed GENERAL
listed equity

Provide a further breakdown of your internally managed listed equity AUM.

(A) Passive equity >10-50%
(B) Active — quantitative >0-10%
(C) Active — fundamental >50-75%
(D) Other strategies 0%

ASSET BREAKDOWN: INTERNALLY MANAGED FIXED INCOME

Indicator Type of indicator Dependenton Gateway to Disclosure Subsection PRI Principle

Asset breakdown:
OO 5.3 FI CORE 005 Multiple PUBLIC Internally managed GENERAL
fixed income

Provide a further breakdown of your internally managed fixed income AUM.

(A) Passive — SSA 0%
(B) Passive — corporate 0%
(C) Active — SSA >10-50%
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(D) Active — corporate >10-50%
(E) Securitised >0-10%
(F) Private debt >10-50%

ASSET BREAKDOWN: INTERNALLY MANAGED PRIVATE EQUITY

Indicator Type of indicator Dependenton  Gateway to  Disclosure  Subsection PRI Principle

Asset breakdown:
OO0 5.3 PE CORE 005 N/A PUBLIC Internally managed GENERAL
private equity

Provide a further breakdown of your internally managed private equity AUM.

(A) Venture capital >10-50%
(B) Growth capital >10-50%
(C) (Leveraged) buy-out >50-75%

(D) Distressed, turnaround or

AN 0%
special situations
(E) Secondaries >0-10%
(F) Other >0-10%

(F) Other - Specify:

Other
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ASSET BREAKDOWN: INTERNALLY MANAGED REAL ESTATE

Indicator Type of indicator Dependenton Gateway to Disclosure Subsection PRI Principle

Asset breakdown:
OO0 5.3RE CORE 005 N/A PUBLIC Internally managed GENERAL
real estate

Provide a further breakdown of your internally managed real estate AUM.

(A) Retail >0-10%
(B) Office >10-50%
(C) Industrial >0-10%
(D) Residential >10-50%
(E) Hotel >10-50%

(F) Lodging, leisure and recreation 0%

(G) Education 0%
(H) Technology or science 0%
(I) Healthcare 0%
(J) Mixed use 0%
(K) Other >0-10%

(K) Other - Specify:

uncategorised
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ASSET BREAKDOWN: INTERNALLY MANAGED INFRASTRUCTURE

Indicator Type of indicator Dependenton Gateway to Disclosure Subsection PRI Principle

Asset breakdown:
OO0 5.3 INF CORE 005 N/A PUBLIC Internally managed GENERAL
infrastructure

Provide a further breakdown of your internally managed infrastructure AUM.

(A) Data infrastructure >0-10%
(B) Diversified 0%

(C) Energy and water resources 0%

(D) Environmental services 0%

(E) Network utilities >75%

(F) Power generation (excl.

renewables) >0-10%
(G) Renewable power 0%
(H) Social infrastructure 0%
(I) Transport >0-10%
(J) Other >0-10%

(J) Other - Specify:

Other potential co-investments with large direct ownership.
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ASSET BREAKDOWN: INTERNALLY MANAGED HEDGE FUND

Indicator Type of indicator Dependenton Gateway to Disclosure Subsection PRI Principle

Asset breakdown:
OO0 5.3 HF CORE 005 0011 PUBLIC Internally managed GENERAL
hedge fund

Provide a further breakdown of your internally managed hedge fund assets.

(A) Multi-strategy >10-50%
(B) Long/short equity 0%
(C) Long/short credit 0%

(D) Distressed, special situations

and event-driven fundamental >10-50%
(E) Structured credit 0%
(F) Global macro >10-50%
(G) Commodity trading advisor 0%
(H) Other strategies >10-50%

(H) Other strategies - Specify:

Relative value
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MANAGEMENT BY PRI SIGNATORIES

Indicator Type of indicator Dependenton Gateway to  Disclosure Subsection PRI Principle

Management by PRI

006 CORE 005 N/A PUBLIC . . GENERAL
signatories
What percentage of your organisation’s externally managed assets are managed by PRI signhatories?
>75%
GEOGRAPHICAL BREAKDOWN
Indicator Type of indicator Dependent on Gateway to  Disclosure  Subsection PRI Principle
007 CORE Multiple, see N/A PUBLIC Geographical GENERAL
guidance breakdown

How much of your AUM in each asset class is invested in emerging markets and developing economies?

AUM in Emerging Markets and Developing Economies

(A) Listed equity (2) >0 to 10%
(B) Fixed income — SSA (7) >50 to 60%
(C) Fixed income — corporate (2) >0 to 10%
(D) Fixed income — securitised (2) >0 to 10%
(E) Fixed income — private debt (2) >0 to 10%
(F) Private equity (2) >0 to 10%
(G) Real estate (2) >0 to 10%
(H) Infrastructure (2) >0 to 10%
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() Hedge funds (2) >0 to 10%

STEWARDSHIP

STEWARDSHIP

Indicator Type of indicator Dependent on Gateway to Disclosure  Subsection PRI Principle
008 CORE Muiltiple, see Multiple PUBLIC Stewardship ~ GENERAL
guidance indicators

Does your organisation conduct stewardship activities, excluding (proxy) voting, for any of your assets?

(1) Ll_sted (2) Ll_sted _(3) Fixed _(4) Fixed (5) Private
equity - equity - income - income - equity
active passive active passive
(A) Yes, through internal staff O
(B) Yes, through service providers O O O
(C) Yes, through external
managers
(D) We do not conduct
() O O O O

stewardship
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(A) Yes, through internal staff

(B) Yes, through service providers

(C) Yes, through external
managers

(D) We do not conduct
stewardship

(6) Real
estate

STEWARDSHIP: (PROXY) VOTING

Indicator Type of indicator

OO0 9 HF CORE

Dependent on

005

@

Infrastructure

Gateway to

009

(8) Hedge
funds

Disclosure

PUBLIC

(9) Forestry

Subsection

Stewardship: (Proxy)
voting

Does your organisation have direct investments in listed equity across your hedge fund strategies?

@ (A) Yes

o (B) No

Indicator Type of indicator
009 CORE

Dependent on

Multiple, see
guidance

Gateway to

Multiple
indicators

Disclosure

PUBLIC

Subsection

Stewardship:
(Proxy) voting

Does your organisation conduct (proxy) voting activities for any of your listed equity holdings?
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(2) Listed equity -

(1) Listed equity - active (3) Hedge funds

passive
(A) Yes, through internal staff O O
(B) Yes, through service providers O O
(C) Yes, through external
managers
(D) We do not conduct (proxy) o o o

voting

Indicator Type of indicator Dependenton  Gateway to Disclosure  Subsection PRI Principle
PGS 10.1, Stewardship:
009.1 CORE 009 PGS 31 PUBLIC (Proxy) voting GENERAL

For each asset class, on what percentage of your listed equity holdings do you have the discretion to vote?

Percentage of your listed equity holdings over which you have the discretion to

vote
(A) Listed equity — active (10) >80 to 90%
(B) Listed equity - passive (1) 0%
(C) Hedge funds (2) >0 to 10%
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STEWARDSHIP NOT CONDUCTED

Indicator Type of indicator Dependenton Gateway to Disclosure Subsection PRI Principle

Stewardship not

00 10 CORE 008,009 N/A PUBLIC
conducted

Describe why your organisation does not currently conduct stewardship and/or (proxy) voting.

Stewardship, excluding (proxy) voting
(K) Other

does not apply as we conduct stewardship and/or (proxy) voting as stated in our Responsible Investment policy and guidelines.

ESG INCORPORATION

INTERNALLY MANAGED ASSETS

Indicator Type of indicator Dependent on Gateway to Disclosure  Subsection PRI Principle
0011 CORE Mgltlple, see _I\/Iu_ltlple PUBLIC Internally
guidance indicators managed assets

For each internally managed asset class, does your organisation incorporate ESG factors into your investment
decisions?

(1) Yes, we incorporate ESG factors (2) No, we do not incorporate ESG
into our investment decisions factors into our investment decisions

(A) Listed equity - passive ® o
(B) Listed equity - active - ® o
guantitative

(C) Listed equity - active - ® o
fundamental

(E) Fixed income - SSA ® o
(F) Fixed income - corporate ® o
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(G) Fixed income - securitised ® o

(H) Fixed income - private debt ® o
() Private equity ® o
(J) Real estate ® o
(K) Infrastructure @ o
(L) Hedge funds - Multi-strategy ® o

(O) Hedge funds - Distressed,

special situations and event-driven ® o
fundamental

(Q) Hedge funds - Global macro ® o
(S) Hedge funds - Other strategies ® o

(V) Other: Commodities, Money
market instruments, cash, other.

EXTERNAL MANAGER SELECTION

Indicator Type of indicator Dependenton  Gateway to Disclosure  Subsection PRI Principle

Multiple PUBLIC External manager

00 12 CORE 005,005.1 - .
indicators selection

For each externally managed asset class, does your organisation incorporate ESG factors when selecting external
investment managers?

Principles for m
Responsible
Investment

=PRI




(1) Yes, we incorporate ESG factors (2) No, we do not incorporate ESG

when selecting external investment factors when selecting external
managers investment managers
(A) Listed equity - active ® o
(B) Listed equity - passive ® o
(C) Fixed income - active ® o
(D) Fixed income - passive ® o
(E) Private equity ® o
(F) Real estate ® o
(G) Infrastructure ® o
(H) Hedge funds ® o
(I) Forestry ® o

(K) Other: Money market, cross
asset allocation and allocation @® o
funds, other.

EXTERNAL MANAGER APPOINTMENT

Indicator Type of indicator Dependenton  Gateway to Disclosure  Subsection PRI Principle

Multiple PUBLIC External manager

00 13 CORE 005,005.1 - .
indicators appointment

For each externally managed asset class, does your organisation incorporate ESG factors when appointing external
investment managers?
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(1) Yes, we incorporate ESG factors (2) No, we do not incorporate ESG

when appointing external investment factors when appointing external
managers investment managers
(A) Listed equity - active ® o
(B) Listed equity - passive ® o
(C) Fixed income - active ® o
(D) Fixed income - passive ® o
(E) Private equity ® o
(F) Real estate ® o
(G) Infrastructure ® o
(H) Hedge funds ® o
(I) Forestry ® o

(K) Other: Money market, cross
asset allocation and allocation @® o
funds, other.

EXTERNAL MANAGER MONITORING

Indicator Type of indicator Dependenton  Gateway to Disclosure = Subsection PRI Principle

Multiple PUBLIC External manager

00 14 CORE 005,005.1 - —_
indicators monitoring

For each externally managed asset class, does your organisation incorporate ESG factors when monitoring external
investment managers?
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(1) Yes, we incorporate ESG factors (2) No, we do not incorporate ESG

when monitoring external investment factors when monitoring external
managers investment managers
(A) Listed equity - active ® o
(B) Listed equity - passive ® o
(C) Fixed income - active ® o
(D) Fixed income - passive ® o
(E) Private equity ® o
(F) Real estate ® o
(G) Infrastructure ® o
(H) Hedge funds ® o
(I) Forestry ® o

(K) Other: Money market, cross
asset allocation and allocation @® o
funds, other.

ESG IN OTHER ASSET CLASSES

Indicator Type of indicator Dependent on Gateway to  Disclosure  Subsection PRI Principle
00 15 CORE 00 11, OO0 12— N/A PUBLIC ESG in other asset 1
14 classes

Describe how your organisation incorporates ESG factors into the following asset classes.

Internally managed
(C) Other

Commodities, money market instruments, cash or other assets that we manage, our Rl policies and guidelines will apply where
possible.

Externally managed
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(D) Forestry

Responsible Investment decisions consider our RI guidelines in order to best understand E,S,G questions considering the
practicality and implementation of frameworks and data. Engagement and active discussion are the main tools to assess a range of
ESG questions.

(F) Other

Commodities, money market instruments, cash or other assets that we manage, our RI policies and guidelines will apply where
possible.

ESG STRATEGIES

LISTED EQUITY

Indicator Type of indicator Dependenton  Gateway to Disclosure  Subsection PRI Principle

00 17 LE CORE 0011 OO0 17.1LE, LE 12 PUBLIC Listed equity 1

Which ESG incorporation approach and/or combination of approaches does your organisation apply to your internally
managed active listed equity?

Percentage out of total internally managed active listed equity

(A) Screening alone 0%
(B) Thematic alone 0%
(C) Integration alone 0%
(D) Screening and integration 0%
(E) Thematic and integration 0%
(F) Screening and thematic 0%

(G) All three approaches combined  >75%

(H) None 0%
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Indicator Type of indicator Dependent on Gateway to Disclosure Subsection PRI Principle

OO0 17.1LE CORE 00 17 LE LE9 PUBLIC Listed equity 1

What type of screening does your organisation use for your internally managed active listed equity assets where a
screening approach is applied?

Percentage coverage out of your total listed equity assets where a screening
approach is applied

(A) Positive/best-in-class

- 0%
screening only
(B) Negative screening only 0%
(C) A combination of screening S7506

approaches

FIXED INCOME

Indicator Type of indicator = Dependent on Gateway to Disclosure  Subsection PRI Principle
00 17 FI CORE OO0 5.3 FIl, 00 Mqltlple, see PUBLIC _leed 1
11 guidance income

Which ESG incorporation approach and/or combination of approaches does your organisation apply to your internally
managed active fixed income?

(1) Fixed income - SSA (2) Fixed income - (3) Fixed income -
corporate securitised
(A) Screening alone 0% 0% 0%
(B) Thematic alone 0% 0% 0%
(C) Integration alone 0% 0% 0%
(D) Screening and integration 0% 0% >75%
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(E) Thematic and integration 0% 0% 0%

(F) Screening and thematic 0% 0% 0%
(G) All three approaches combined >75% >75% 0%
(H) None 0% 0% 0%

Indicator Type of indicator Dependent on Gateway to Disclosure Subsection PRI Principle

OO0 17.1FI CORE OO0 17 FI N/A PUBLIC Fixed income 1

What type of screening does your organisation use for your internally managed active fixed income where a screening
approach is applied?

(1) Fixed income - SSA (2) Fixed income - (3) Fl)fe-d income -
corporate securitised
(A) Positive/best-in-class screening 0% 0% 0%
only
(B) Negative screening only 0% >75% >75%
(C) A combination of screening S75% 0% 0%

approaches

ESG/ISUSTAINABILITY FUNDS AND PRODUCTS
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LABELLING AND MARKETING

Indicator Type of indicator Dependenton Gateway to Disclosure Subsection PRI Principle
00 18 CORE 00 11-14 0018.1 PUBLIC Labelling and 1
marketing

Do you explicitly market any of your products and/or funds as ESG and/or sustainable?

o (A) Yes, we market products and/or funds as ESG and/or sustainable
o (B) No, we do not offer products or funds explicitly marketed as ESG and/or sustainable
@ (C) Not applicable; we do not offer products or funds

PASSIVE INVESTMENTS

Indicator Type of indicator = Dependent on Gateway to  Disclosure  Subsection PRI Principle
00 19 CORE O053FLO0 kg Fi10  PUBLIC Passive 1
11 investments

What percentage of your total internally managed passive listed equity and/or fixed income passive AUM utilise an ESG
index or benchmark?

Percentage of AUM that utilise an ESG index or benchmark

(A) Listed equity - passive >75%

THEMATIC BONDS

Indicator Type of indicator Dependent on Gateway to Disclosure Subsection PRI Principle

00 20 CORE 00 17 FI FI 15, FI 17 PUBLIC Thematic bonds 1

What percentage of your total environmental and/or social thematic bonds are labelled by the issuers in accordance with
industry-recognised standards?
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Percentage of your total environmental and/or social thematic bonds labelled by

the issuers
(A) Green or climate bonds 0%
(B) Social bonds 0%
(C) Sustainability bonds 0%
(D) Sustainability-linked bonds 0%
(E) SDG or SDG-linked bonds 0%
(F) Other >75%
(G) Bonds not labelled by the 0%

issuer
(F) Other - Specify:
We are still in the developing stages of following a framework and approach to thematic bonds

SUMMARY OF REPORTING REQUIREMENTS

SUMMARY OF REPORTING REQUIREMENTS

Indicator Type of indicator Dependenton  Gateway to Disclosure  Subsection PRI Principle
. . Summary of
00 21 CORE Ll LS PUBLIC reporting GENERAL
indicators indicators

requirements

The following table shows which modules are mandatory or voluntary to report on in the separate PRI asset class
modules. Where a module is voluntary, indicate if you wish to report on it.
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(1) Mandatory to report (2.1) Voluntary to report.  (2.2) Voluntary to report.

Applicable modules (pre-filled based on Yes, | want to opt-in to No, | want to opt-out of
previous responses) reporting on the module reporting on the module

Policy, Governance and Strategy @ o o

Confidence Building Measures @ o o

(T) External manager selection,
appointment and monitoring (SAM) o o @®
— listed equity - active

(U) External manager selection,
appointment and monitoring (SAM) o o ®
— listed equity - passive

(V) External manager selection,
appointment and monitoring (SAM) o o @®
— fixed inc