North America Developed Markets Large + Mid Cap

Carbon Ranking Metric: Scope 1+2+3 Emissions Intensity




ET Low Carbon Transition Index
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ET Low Carbon Transition Index 29.51% 56.09% 113.59% 16.00% 16.39% 11.43% 11.10% 1.40 1.48 1.25% 165 —
ET Reference Index 26.76% 50.75% 101.58% 14.66% 15.05% 11.20% 10.86% 1.31 1.39 = 267
1
Popular Benchmark Index 26.84% 50.85% 103.61% 14.69% 15.28% 11.14% 10.86% 1.32 141 = = |
The Reference Index indicates the original version of the index or fund prior to optimisation by Engaged Tracking. Carbon emissions data comes from Engaged Tracking. Index performance is
based on Total Returns. ET Carbon Rank denotes the relative rank specifically calculated for this universe. Depending on the strategy this may differ from the public ET Carbon Rank™. T
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TOP 10 CONSTITUENT WEIGHTS CONSTITUENT REWEIGHTS —
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Name ET Reference  ET Low Carbon ET Carbon BY ET CARBON RANK i —
Index Transition Rank™ 0 [
APPLE INC 3.05% 4.68% 19

MICROSOFT CORP
JPMORGAN CHASE

2.35%
1.39%

3.55%
2.14%

JOHNSON&JOHNSON 1.46% 1.95% %

ALPHABET INC-C 1.20% 1.88% ‘% 10

ALPHABET INC-A 1.20% 1.87% é

FACEBOOK INC-A 1.65% 1.51% 03

BANK OF AMERICA 1.05% 1.35%

PFIZER INC 0.88% 1.34% 00 i o

ET Carbon Rank

WELLS FARGO & CO 1.02% 1.32%
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ET Low Carbon Transition Index

TOP 10 COUNTRY WEIGHTS

SECTOR WEIGHTS

ET Reference ET Low

mm ET Low Carbon Transition Index Country Index Carbon
Transition
mm ET Reference Index United States o099, o5 09
Canada 5.8% 5.0%

Consumption | —
Transportation -
Financials |
Resource Transformation ;
Non-Renewables h
Services _
R e
Infrastructure L

Renewables & Alt. Energy I

CHARACTERISTICS
Currency: USD

Number of Constituents: 743
Rebalanced: Annually in December
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Sector Weight (%)

Each company’s rank position in the ET Carbon Ranking Series informs its weighting in a given
Engaged Tracking Low Carbon Investment Strategy. This is an ‘engaged’ approach to investing,
whereby there is a clear and transparent link between a company’s climate performance and its
weighting within the strategy. ET Low Carbon Investment Strategies include Scope 3 emissions,
which typically account for 85% or more of a company’s carbon risk exposure. Including Scope 3
emissions means the full extent of a company’s carbon risk exposure is not overlooked.

ET CARBON RANKINGS

ET Disclosure Sco.pe.1, 2and 3
Emissions

Category Number of Scope 3 i
o Categories Disclosed Company_hame Country o Sector 0 Intensity o
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@1 15 VMware Inc United States Technology and Com... 21 [
[} 15 Amadeus IT Grou... ~ Spain Technology and Com... 24 E
Qo1 15 Accenture PLC United States Technology and Com... 28 o
. [
@1 15 Adobe Systems Inc United States Technology and Com... 29

VIEW THE ET CARBON RANKINGS ONLINE
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