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ESG stands for environment, social and responsible corporate governance. ESG ratings are an attempt
to evaluate how companies deal with specific issues such as environmental protection, labour standards
in the supply chain and remuneration practices within the company and to express them in a key figure.
ESG ratings are intended to provide an indication of how the company fulfils this responsibility and what
potential risks and opportunities arise from this. PostFinance offers its customers the opportunity to
invest not only according to economic criteria, but also by taking account of ESG criteria.

Portfolio and ESG criteria

This portfolio is based mainly on traditional benchmark indices
and does not explicitly take into account ESG criteria. As a result,
itis not a sustainable portfolio. However, it is important to
PostFinance to also create transparency for this mandate in the
form of this report with regard to ESG ratings, Climate Value-at-
Risk, compliance with the United Nations Global Compact (UNGC)
initiative and any controversial business activities.

MSCI ESG Rating

The MSCI ESG Fund Rating aggregates all ESG values of the
companies in which the portfolio invests into a single indicator. All
investments in the portfolio are rated on a scale from AAA
(highest rating) to CCC (lowest rating). In addition, the MSCI ESG
ratings are broken down into the three main pillars: Environmental
(E), Social (S) and Governance (G).

Portfolio Benchmark
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Governance

Environmental Social

Carbon intensity

Carbon intensity measures the greenhouse gas emissions (in CO2
equivalents) generated by the companies in the portfolio per
million francs of revenue. It takes into account the emissions that
these companies generate through their business activities,
production and supply chains (Scope 1-3). This key figure
assesses the climate efficiency of production within the portfolio
companies. The graphic below compares the carbon intensity of
the portfolio with a traditional benchmark index that is not
explicitly sustainable.*

Tons CO2 equivalent per million revenue

833.9
765.2 777.8
66.6 68.6
I
Scope 1&2 Scope 3 Total
Coverage

Il Portfolio: Scope 1 & 2:44.0% Scope 3:43.9%
Benchmark: Scope 1 & 2:48.0% Scope 3:47.9%

Climate value at risk

The MSCI Climate Value at Risk (CVaR) assesses the potential
financial risks that climate change could pose to the portfolio.
This involves estimating the extent to which the value of the
portfolio could be affected by various climate and transition
scenarios. The following scenarios are analysed:

- Awarming of 1.5 degrees in which strict measures are taken to
reduce greenhouse gas emissions.

- The "disorderly" scenario describes a situation in which climate
policies are delayed or implemented inconsistently, leading to
higher transition risks and economic uncertainties.

- A“hot-house” scenario in which no significant measures are
taken and temperatures continue to rise.

*The reference index is a mixed index, which tracks the same asset classes as
the mandate itself — with traditional, non-explicitly sustainable indices. Further
information on the reference index can be found at the end of the document.
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In % of the portfolio value

1.5 Degrees scenario Disorderly scenario Hot-House scenario

Pass: Percentage of portfolio companies that fully comply
with the requirements of the UNGC.

- Watchlist: Percentage of portfolio companies indicating

partial deviations — but which are monitored.

Fail: Percentage of portfolio companies that violate material
UNGC principles.

No coverage: Percentage of portfolio companies for which
there is insufficient data for an evaluation.

Portfolio Benchmark
Pass 40.1% 43.8%
ESG rating and CO2 Intensity of the 10 biggest positions Watchlist 3.7% 3.8%
Propor- "5 co2  Fail 0.2% 0.2%
ion  pating MY No Coverage 56.0% 51.7%
United States of America 9.1% A
Pfandbriefbank
schweizerischer 4.8% AA 2010.8  Controversial business activities
Hypothekarinstitute AG This key figure shows what percentage of the companies in the
Schweizerische % mandate or reference index are involved in controversial
Eidgenossenschaft 4-3% AA business activities. In line with industry standards, only
Pfandbriefzentrale der companies that exceed a certain threshold value are reported
schweizerischen 41% AAA 26312 on. We use the threshold vqlues from.the MSCI ESG~ Selection
Kantonalbanken AG Indexes Methodolggy as guidance, with the~ exception of
- Thermal Coal (0% instead of 5%). The additional threshold
Japan 2.7% A values are defined as follows: Alcohol 10%, Nuclear Power 10%,
People's Republic of China 1.7% BB Gambling 10%, Conventional Weapons 10%, Nuclear Weapons
Republique Francaise 0.9% A 0%, Tobacco 5% for production and 15% for distribution.
- - Controversial Weapons 0%. Civilian Firearms: 5% for production
United Kingdom of Great o o
o 0.8% A and 15% for distribution.
Britain and Northern Ireland
- - Portfolio
Repubblica Italiana 0.8% BBB - -
Bundesrepublik Deutschland 0.7% AA Controversial Weapons 0.1%
Nuclear Weapons 0.3%
UNGC Compliance Civilian Flrearms 0.0%
The United Nations Global Compact (UNGC) initiative defines ten _COnventional Weapons 0.2%
principles comprising minimum social and environmental Thermal Coal 0.2%
standards (including human rights, freedom of association, Tobacco 0.2%
elimination of forced and child labour, environmental protection
. . . ; Alcohol 0.1%
and anti-corruption measures) that companies commit to .
upholding. The evaluation is applied across four categories: Gambling 0.0%
Nuclear Power 0.5%

Glossary
Please scan the QR code for definitions and explanations.
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PostFinance Focus Global Income

ESG stands for environment, social and responsible corporate governance. ESG ratings are an attempt
to evaluate how companies deal with specific issues such as environmental protection, labour standards
in the supply chain and remuneration practices within the company and to express them in a key figure.
ESG ratings are intended to provide an indication of how the company fulfils this responsibility and what
potential risks and opportunities arise from this. PostFinance offers its customers the opportunity to
invest not only according to economic criteria, but also by taking account of ESG criteria.

Portfolio and ESG criteria

This portfolio is based mainly on traditional benchmark indices
and does not explicitly take into account ESG criteria. As a result,
itis not a sustainable portfolio. However, it is important to
PostFinance to also create transparency for this mandate in the
form of this report with regard to ESG ratings, Climate Value-at-
Risk, compliance with the United Nations Global Compact (UNGC)
initiative and any controversial business activities.

MSCI ESG Rating

The MSCI ESG Fund Rating aggregates all ESG values of the
companies in which the portfolio invests into a single indicator. All
investments in the portfolio are rated on a scale from AAA
(highest rating) to CCC (lowest rating). In addition, the MSCI ESG
ratings are broken down into the three main pillars: Environmental
(E), Social (S) and Governance (G).

Portfolio Benchmark
A A
6.5/10 6.6/10
CCcC B BB BBB A AA AAA
I I, L ]
NoRating 0-1.4  14-2.9 29-43 43-57 57-71 7.1-86 86-10

5.9 5.9 6.1 6.1
l | | I

Governance

Environmental Social

Carbon intensity

Carbon intensity measures the greenhouse gas emissions (in CO2
equivalents) generated by the companies in the portfolio per
million francs of revenue. It takes into account the emissions that
these companies generate through their business activities,
production and supply chains (Scope 1-3). This key figure
assesses the climate efficiency of production within the portfolio
companies. The graphic below compares the carbon intensity of
the portfolio with a traditional benchmark index that is not
explicitly sustainable.*

Tons CO2 equivalent per million revenue

865.2
779.9 833.1
Thb 4
88.8 85.3
Scope 1&2 Scope 3 Total
Coverage

Il Portfolio: Scope 1 & 2:51.6% Scope 3:51.6%
Benchmark: Scope 1 & 2:55.8% Scope 3:55.8%

Climate value at risk

The MSCI Climate Value at Risk (CVaR) assesses the potential
financial risks that climate change could pose to the portfolio.
This involves estimating the extent to which the value of the
portfolio could be affected by various climate and transition
scenarios. The following scenarios are analysed:

- Awarming of 1.5 degrees in which strict measures are taken to
reduce greenhouse gas emissions.

- The "disorderly" scenario describes a situation in which climate
policies are delayed or implemented inconsistently, leading to
higher transition risks and economic uncertainties.

- A“hot-house” scenario in which no significant measures are
taken and temperatures continue to rise.

*The reference index is a mixed index, which tracks the same asset classes as
the mandate itself — with traditional, non-explicitly sustainable indices. Further
information on the reference index can be found at the end of the document.



ESG Report PostFinance Focus Global Income
as of 30/06/2025

In % of the portfolio value

1.5 Degrees scenario Disorderly scenario Hot-House scenario

- Pass: Percentage of portfolio companies that fully comply

with the requirements of the UNGC.

- Watchlist: Percentage of portfolio companies indicating

partial deviations — but which are monitored.

- Fail: Percentage of portfolio companies that violate material

UNGC principles.

- No coverage: Percentage of portfolio companies for which

there is insufficient data for an evaluation.

Portfolio Benchmark
Pass 46.4% 49.6%
ESG rating and CO2 Intensity of the 10 biggest positions Watchlist 5.5% 5.8%
Propor- "5 co2  Fail 0.2% 0.2%
tion  patng  MeMSY  No Coverage 48.7% 43.9%
United States of America 6.8% A
Pfandbriefbank . . s
schweizerischer 36% AA 10108  Controversial business activities
Hypothekarinstitute AG This key figure shows what percentage of the companies in the
Schweizerische mandate or reference index are involved in controversial
. 3.3% AA business activities. In line with industry standards, only
Eidgenossenschaft A )

- companies that exceed a certain threshold value are reported
Pfqndpnefzentrole der on. We use the threshold values from the MSCI ESG Selection
schweizerischen 3.1% AAA 2631.2  |ndexes Methodology as guidance, with the exception of
Kantonalbanken AG Thermal Coal (0% instead of 5%). The additional threshold
Japan 2.0% A values are defined as follows: Alcohol 10%, Nuclear Power 10%,
People's Republic of China 13% BB Gambling 10%, Conventiono.l Weapons 10%, l\.lucileari Weapons
NVIDIA CORPORATION 0.9% Y 5710 0%, Tobacco 5% for production and 15% for distribution.

s . Controversial Weapons 0%. Civilian Firearms: 5% for production

MICROSOFT CORPORATION 0.8% A 259.8 and 15% for distribution.
APPLE INC. 0.8% BBB 556.8 Portfolio
Republique Francaise 0.7% A Controversial Weapons 0.1%

Nuclear Weapons 0.5%
UNGC Compliance Civilian Firearms 0.0%
The United Nations Global Compact (UNGC) initiative definesten  Conventional Weapons 0.3%
principles comprising minimum social and environmental Thermal Coal 0.3%
standards (including human rights, freedom of association, Tob 03%
elimination of forced and child labour, environmental protection obacco i
and anti-corruption measures) that companies commit to Alcohol 0.2%
upholding. The evaluation is applied across four categories: Gambling 0.0%

Nuclear Power 0.6%

Glossary
Please scan the QR code for definitions and explanations.
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ESG Report

PostFinance

PostFinance Focus Global Balanced

ESG stands for environment, social and responsible corporate governance. ESG ratings are an attempt
to evaluate how companies deal with specific issues such as environmental protection, labour standards
in the supply chain and remuneration practices within the company and to express them in a key figure.
ESG ratings are intended to provide an indication of how the company fulfils this responsibility and what
potential risks and opportunities arise from this. PostFinance offers its customers the opportunity to
invest not only according to economic criteria, but also by taking account of ESG criteria.

Portfolio and ESG criteria

This portfolio is based mainly on traditional benchmark indices
and does not explicitly take into account ESG criteria. As a result,
itis not a sustainable portfolio. However, it is important to
PostFinance to also create transparency for this mandate in the
form of this report with regard to ESG ratings, Climate Value-at-
Risk, compliance with the United Nations Global Compact (UNGC)
initiative and any controversial business activities.

MSCI ESG Rating

The MSCI ESG Fund Rating aggregates all ESG values of the
companies in which the portfolio invests into a single indicator. All
investments in the portfolio are rated on a scale from AAA
(highest rating) to CCC (lowest rating). In addition, the MSCI ESG
ratings are broken down into the three main pillars: Environmental
(E), Social (S) and Governance (G).

Portfolio Benchmark
A A
6.5/10 6.5/10
R\
CCcC B BB BBB A AA AAA
I I, L ]
NoRating 0-1.4  14-2.9 29-43 43-57 57-71 7.1-86 86-10

5.9 5.9 5.9 5.9
l | | I

Governance

Environmental Social

Carbon intensity

Carbon intensity measures the greenhouse gas emissions (in CO2
equivalents) generated by the companies in the portfolio per
million francs of revenue. It takes into account the emissions that
these companies generate through their business activities,
production and supply chains (Scope 1-3). This key figure
assesses the climate efficiency of production within the portfolio
companies. The graphic below compares the carbon intensity of
the portfolio with a traditional benchmark index that is not
explicitly sustainable.*

Tons CO2 equivalent per million revenue

8842 9122
769.9 800.2
1142 1121
Scope 1&2 Scope 3 Total

Coverage

Il Portfolio: Scope 1 & 2:61.0% Scope 3:60.9%
Benchmark: Scope 1 & 2:65.7% Scope 3:65.7%

Climate value at risk

The MSCI Climate Value at Risk (CVaR) assesses the potential
financial risks that climate change could pose to the portfolio.
This involves estimating the extent to which the value of the
portfolio could be affected by various climate and transition
scenarios. The following scenarios are analysed:

- Awarming of 1.5 degrees in which strict measures are taken to
reduce greenhouse gas emissions.

- The "disorderly" scenario describes a situation in which climate
policies are delayed or implemented inconsistently, leading to
higher transition risks and economic uncertainties.

- A“hot-house” scenario in which no significant measures are
taken and temperatures continue to rise.

*The reference index is a mixed index, which tracks the same asset classes as
the mandate itself — with traditional, non-explicitly sustainable indices. Further
information on the reference index can be found at the end of the document.
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In % of the portfolio value

-10.2

1.5 Degrees scenario Disorderly scenario Hot-House scenario

- Pass: Percentage of portfolio companies that fully comply

with the requirements of the UNGC.

- Watchlist: Percentage of portfolio companies indicating

partial deviations — but which are monitored.

- Fail: Percentage of portfolio companies that violate material

UNGC principles.

- No coverage: Percentage of portfolio companies for which

there is insufficient data for an evaluation.

Portfolio Benchmark
Pass 52.6% 56.9%
ESG rating and CO2 Intensity of the 10 biggest positions Watchlist 8.0% 8.4%
Propor- "5 co2  Fail 0.3% 0.2%
o Rating Intensity N Coverage 38.8% 34.1%
United States of America 4.2% A
Pfandbriefbank
schweizerischer 2.1% AA 2010.8  Controversial business activities
Hypothekarinstitute AG This key figure shows what percentage of the companies in the
Schweizerische % mandate or reference index are involved in controversial
Eidgenossenschaft 1.9% AA business activities. In line with industry standards, only
Pfandbriefzentrale der companies that exceed a certain threshold value are reported
schweizerischen 1.8% AAA 26312 on. We use the threshold values from the MSCI ESG Selection
Kantonalbanken AG ' ’ Indexes Methodology as guidance, with the exception of
- Thermal Coal (0% instead of 5%). The additional threshold
NVIDIA CORPORATION 1.6% AA 5712 values are defined as follows: Alcohol 10%, Nuclear Power 10%,
MICROSOFT CORPORATION 1.5% A 259.8  Gambling 10%, Conventional Weapons 10%, Nuclear Weapons
APPLE INC. 1.3% BBB 556.8 0%, Tobacco 5% for production and 15% for distribution.
Jaoan 1% A Controversial Weapons 0%. Civilian Firearms: 5% for production
P e and 15% for distribution.
AMAZON.COM, INC. 0.9% BBB 395.7 Portfolio
Taiwan Semmonductor 0.9% AAA 799.2 Controversial Weapons 0.2%
Manufacturing Co., Ltd.
Nuclear Weapons 0.9%
UNGC Compliance Civilian Firearms 0.0%
The United Nations Global Compact (UNGC) initiative defines ten _COnventional Weapons 0.4%
principles comprising minimum social and environmental Thermal Coal 0.4%
standards (including human rights, freedom of association, Tobacco 0.4%
elimination of forced and child labour, environmental protection >
. - . ) Alcohol 0.3%
and anti-corruption measures) that companies commit to .
upholding. The evaluation is applied across four categories: Gambling 0.1%
Nuclear Power 0.8%

Glossary
Please scan the QR code for definitions and explanations.
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ESG Report

PostFinance

PostFinance Focus Global Growth

ESG stands for environment, social and responsible corporate governance. ESG ratings are an attempt
to evaluate how companies deal with specific issues such as environmental protection, labour standards
in the supply chain and remuneration practices within the company and to express them in a key figure.
ESG ratings are intended to provide an indication of how the company fulfils this responsibility and what
potential risks and opportunities arise from this. PostFinance offers its customers the opportunity to
invest not only according to economic criteria, but also by taking account of ESG criteria.

Portfolio and ESG criteria

This portfolio is based mainly on traditional benchmark indices
and does not explicitly take into account ESG criteria. As a result,
itis not a sustainable portfolio. However, it is important to
PostFinance to also create transparency for this mandate in the
form of this report with regard to ESG ratings, Climate Value-at-
Risk, compliance with the United Nations Global Compact (UNGC)
initiative and any controversial business activities.

MSCI ESG Rating

The MSCI ESG Fund Rating aggregates all ESG values of the
companies in which the portfolio invests into a single indicator. All
investments in the portfolio are rated on a scale from AAA
(highest rating) to CCC (lowest rating). In addition, the MSCI ESG
ratings are broken down into the three main pillars: Environmental
(E), Social (S) and Governance (G).

Portfolio Benchmark
A A
6.5/10 6.5/10
CCcC B BB BBB A AA AAA
I I, L ]
NoRating 0-1.4  14-2.9 29-43 43-57 57-71 7.1-86 86-10

5.9 6.0 5.7 58
l | | I

Governance

Environmental Social

Carbon intensity

Carbon intensity measures the greenhouse gas emissions (in CO2
equivalents) generated by the companies in the portfolio per
million francs of revenue. It takes into account the emissions that
these companies generate through their business activities,
production and supply chains (Scope 1-3). This key figure
assesses the climate efficiency of production within the portfolio
companies. The graphic below compares the carbon intensity of
the portfolio with a traditional benchmark index that is not
explicitly sustainable.*

Tons CO2 equivalent per million revenue

933.7 957.0
135.8 132.6
Scope 1&2 Scope 3 Total

Coverage

Il Portfolio: Scope 1 & 2:69.9% Scope 3:69.9%
Benchmark: Scope 1 & 2:76.4% Scope 3:76.4%

Climate value at risk

The MSCI Climate Value at Risk (CVaR) assesses the potential
financial risks that climate change could pose to the portfolio.
This involves estimating the extent to which the value of the
portfolio could be affected by various climate and transition
scenarios. The following scenarios are analysed:

- Awarming of 1.5 degrees in which strict measures are taken to
reduce greenhouse gas emissions.

- The "disorderly" scenario describes a situation in which climate
policies are delayed or implemented inconsistently, leading to
higher transition risks and economic uncertainties.

- A“hot-house” scenario in which no significant measures are
taken and temperatures continue to rise.

*The reference index is a mixed index, which tracks the same asset classes as
the mandate itself — with traditional, non-explicitly sustainable indices. Further
information on the reference index can be found at the end of the document.
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In % of the portfolio value

- Pass: Percentage of portfolio companies that fully comply

with the requirements of the UNGC.

- Watchlist: Percentage of portfolio companies indicating

93 -8.2 -7.3 partial deviations — but which are monitored.
-11.4 L - Fail: Percentage of portfolio companies that violate material
UNGC principles.
No coverage: Percentage of portfolio companies for which
there is insufficient data for an evaluation.
1.5 Degrees scenario Disorderly scenario Hot-House scenario
Portfolio Benchmark
Pass 59.9% 65.0%
ESG rating and CO2 Intensity of the 10 biggest positions Watchlist 10.4% 11.0%
Propor- o, co2  Fail 0.2% 0.2%
on  pating Intensity "N Coverage 30.2% 23.5%
United States of America 2.6% A c ol busi o
NVIDIA CORPORATION 2.2% AA 571  onwoversialbusinessactivities -
This key figure shows what percentage of the companies in the
MICROSOFT . . . .
2.0% A 259.8 mandate or reference index are involved in controversial
CORPORATION business activities. In line with industry standards, only
APPLE INC. 1.8% BBB 556.8  companies that exceed a certain threshold value are reported
AMAZON.COM, INC. 1.2% BBB 3957  on.We use the threshold values from the MSCI ESG Selection
Taiwan Semiconductor Indexes Methodology as guidance, with the exception of
Manufacturing Co.. Ltd 1.1% AAA 799.2 Thermal Coal (0% instead of 5%). The additional threshold
90 19 values are defined as follows: Alcohol 10%, Nuclear Power 10%,
ALPHABET INC. 1.1% BBB 164.0 Gambling 10%, Conventional Weapons 10%, Nuclear Weapons
META PLATFORMS, INC. 0.9% B 140.7 0%, Tobacco 5% for production and 15% for distribution.
Nestle S.A. 0.8% A 1339.2 Controversial Wegpqns 0%. Civilian Firearms: 5% for production
- and 15% for distribution. Portfolio
Novartis AG 0.7% AA 275.5
Controversial Weapons 0.3%
UNGC Compliance Nuclear Weapons 1.2%
The United Nations Global Compact (UNGC) initiative defines ten ~ Civilian Firearms 0.0%
principles comprising minimum social and environmental Conventional Weapons 0.6%
stgn.darq‘s (including human rights, freedom of association, . Thermal Coal 05%
elimination of forced and child labour, environmental protection -
and anti-corruption measures) that companies commit to Tobacco 0.5%
upholding. The evaluation is applied across four categories: Alcohol 0.4%
Gambling 0.1%
Nuclear Power 0.9%
Glossary

Please scan the QR code for definitions and explanations.
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ESG Report

PostFinance

PostFinance Focus Global Capital gains

ESG stands for environment, social and responsible corporate governance. ESG ratings are an attempt
to evaluate how companies deal with specific issues such as environmental protection, labour standards
in the supply chain and remuneration practices within the company and to express them in a key figure.
ESG ratings are intended to provide an indication of how the company fulfils this responsibility and what
potential risks and opportunities arise from this. PostFinance offers its customers the opportunity to
invest not only according to economic criteria, but also by taking account of ESG criteria.

Portfolio and ESG criteria

This portfolio is based mainly on traditional benchmark indices
and does not explicitly take into account ESG criteria. As a result,
itis not a sustainable portfolio. However, it is important to
PostFinance to also create transparency for this mandate in the
form of this report with regard to ESG ratings, Climate Value-at-
Risk, compliance with the United Nations Global Compact (UNGC)
initiative and any controversial business activities.

MSCI ESG Rating

The MSCI ESG Fund Rating aggregates all ESG values of the
companies in which the portfolio invests into a single indicator. All
investments in the portfolio are rated on a scale from AAA
(highest rating) to CCC (lowest rating). In addition, the MSCI ESG
ratings are broken down into the three main pillars: Environmental
(E), Social (S) and Governance (G).

Portfolio Benchmark
A A
6.7/10 @ 6.7/10
%o Q
CCcC B BB BBB A AA AAA
— s
NoRating 0-1.4  14-2.9 29-43 43-57 57-71 7.1-86 86-10

6.1
6.0 56 5.7
l | | I

Governance

Environmental Social

Carbon intensity

Carbon intensity measures the greenhouse gas emissions (in CO2
equivalents) generated by the companies in the portfolio per
million francs of revenue. It takes into account the emissions that
these companies generate through their business activities,
production and supply chains (Scope 1-3). This key figure
assesses the climate efficiency of production within the portfolio
companies. The graphic below compares the carbon intensity of
the portfolio with a traditional benchmark index that is not
explicitly sustainable.*

Tons CO2 equivalent per million revenue

1021.5 1006.2

867.1 862.4
154.4 1438
Scope 1&2 Scope 3 Total

Coverage

Il Portfolio: Scope 1 & 2:82.4% Scope 3:82.4%
Benchmark: Scope 1 & 2:89.7% Scope 3:89.7%

Climate value at risk

The MSCI Climate Value at Risk (CVaR) assesses the potential
financial risks that climate change could pose to the portfolio.
This involves estimating the extent to which the value of the
portfolio could be affected by various climate and transition
scenarios. The following scenarios are analysed:

- Awarming of 1.5 degrees in which strict measures are taken to
reduce greenhouse gas emissions.

- The "disorderly" scenario describes a situation in which climate
policies are delayed or implemented inconsistently, leading to
higher transition risks and economic uncertainties.

- A“hot-house” scenario in which no significant measures are
taken and temperatures continue to rise.

*The reference index is a mixed index, which tracks the same asset classes as
the mandate itself — with traditional, non-explicitly sustainable indices. Further
information on the reference index can be found at the end of the document.
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In % of the portfolio value

-12.0

-10.9

-9.8

1.5 Degrees scenario

Disorderly scenario

Hot-House scenario

UNGC principles.

- Pass: Percentage of portfolio companies that fully comply
with the requirements of the UNGC.

- Watchlist: Percentage of portfolio companies indicating
partial deviations — but which are monitored.

- Fail: Percentage of portfolio companies that violate material

No coverage: Percentage of portfolio companies for which

there is insufficient data for an evaluation.

Benchmark
Pass 76.0%
ESG rating and CO2 Intensity of the 10 biggest positions Watchlist 13.5%
Propor- NIIESS%II CcO2 Fail 0.1%
tion Rating Intensity o Coverage 10.2%
NVIDIA CORPORATION 2.8% AA 571.2 . ) o
MICROSOFT o A oo antroversml business activities o
CORPORATION 0/ . This key figure shows tht percgntqge of the companies in the
- mandate or reference index are involved in controversial
APPLE INC. 2.2% BBB 556.8 business activities. In line with industry standards, only
Taiwan Semiconductor 1.5% AAA 799.2 companies that exceed a certain threshold value are reported
Manufacturing Co., Ltd. e ' on. We use the threshold values from the MSCI ESG Selection
AMAZON.COM, INC. 1.5% BBB 3957 Indexes Methodology as guidance, with the exception of
. Thermal Coal (0% instead of 5%). The additional threshold
ALPHABET INC. 14% BBB 164.0 values are defined as follows: Alcohol 10%, Nuclear Power 10%,
META PLATFORMS, INC. 1.2% B 140.7 Gambling 10%, Conventional Weapons 10%, Nuclear Weapons
BROADCOM INC. 0.9% AA 491.8 0%, Tobacco 5% for production and 15% for distribution.
Nestle S.A. 0.9% A 1339.2 Controversial Wegpqns 0%. Civilian Firearms: 5% for production
- and 15% for distribution. Portfolio
Novartis AG 0.8% AA 275.5
Controversial Weapons 0.3%
UNGC Compliance Nuclear Weapons 1.5%
The United Nations Global Compact (UNGC) initiative definesten ~ Civilian Firearms 0.0%
principles comprising minimum social and environmental Conventional Weapons 0.7%
stgn.darq‘s (including human rights, freedom of association, . Thermal Coal 06%
elimination of forced and child labour, environmental protection -
and anti-corruption measures) that companies commit to Tobacco 0.6%
upholding. The evaluation is applied across four categories: Alcohol 0.4%
Gambling 0.1%
Nuclear Power 1.0%

Glossary

Please scan the QR code for definitions and explanations.
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Reference index Global

Asset class

Liquidity

Fixed
Income

Equities

Alternative
Investments

Reference index Weight SAA Weight SAA Weight SAA Weight SAA Weight SAA
(Interest (Income) (Balanced) (Growth)  (Capital gains)
income)

Money market CHF Bloomberg Barclays Bellwether 5.00 5.00 5.00 5.00 5.00
Swap (CHF): 3 Month

CHF Swiss Bond Index (SBI) AAA-BBB 30.00 23.00 13.00 4.00 0.00
Total Return

World (CHF hdg) Bloomberg Barclays Global 30.00 23.00 13.00 4.00 0.00
Aggregate Bond Index,
CHF hedged

EM Bonds, JPM EMBI Global Index, 8.00 7.00 7.00 5.00 0.00

CHF (hedged) CHF hedged

Switzerland Swiss Exchange Swiss 1.00 3.00 4.00 6.00 8.00
Performance Index

USA MSCI USA Net Total Return 8.00 16.00 27.00 38.00 47.00
USD Index

Eurozone MSCI EMU Net Total Return EUR 2.00 3.00 5.00 7.00 9.00
Index

United Kingdom MSCI United Kingdom Net 0.00 1.00 2.00 3.00 4.00
Total Return Index

Japan MSCI Japan Total Return Net in 1.00 2.00 3.00 4.00 5.00
JPY JPY NETR

Emerging markets MSCI Emerging Net 3.00 5.00 9.00 12.00 15.00
Total Return USD Index

Real estate funds SXI Real Estate Funds 10.00 7.00 7.00 7.00 2.00

Switzerland Total Return Index

Gold LBMA Gold Price PM USD 1.00 3.00 3.00 3.00 3.00

Gold hdg. London Gold Fixing PM 1.00 2.00 2.00 2.00 2.00

(Hedged into CHF)




Legal information
This document is an advertisement.

This information and these statements are for information purposes only and do not
constitute either an invitation to tender, a solicitation, an offer or a recommendation
to purchase a service, buy or sell any securities or other financial instruments or to
perform other transactions. This information does not take into consideration the
specific or future investment goals, financial or tax situation or particular needs of
any specific recipient, and is therefore not a suitable basis for investment decisions.
We rec-ommend that you consult your financial or tax advisor before every invest-
ment. The price, value and return of investments may fluctuate. Investment in financial
instruments is subject to certain risks and does not guarantee the retention of the
capital invest-ed or an increase in value. All investment services and financial instruments
provided by PostFinance Ltd are unavailable to US persons and other persons whose
domicile or tax liability is outside of Switzerland and will therefore neither be offered
nor sold/provided to them. Past performance is not a reliable indicator of future re-
sults. The performance shown does not take ac-count of any commissions and costs
charged when purchasing units. Commissions and costs have a negative impact on
per-formance. This document is prepared with the degree of due care customary in
the industry by PostFinance Ltd in collaboration with carefully selected third parties.
However, PostFinance Ltd cannot guarantee the accuracy and completeness of this
infor-mation and excludes any liability to the extent permitted by law.

PostFinance Ltd
Mingerstrasse 20
3030 Bern

www.postfinance.ch

Specificinformation ©2021 MSCI ESG Research LLC. Reproduced with permission.
Some of the information contained herein, namely environmental, social and
governance data (hereinafter referred to as the “information”), has been obtained
from/is subject to copyright by MSCI ESG Research LLC (a Registered Investment
Adviser as defined by the US Investment Advisers Act of 1940) or its affiliates
(including MSCl Inc. and its subsidiaries (‘MSCI”)) or third-party providers (hereinafter
referred to in conjunction with MSCI and MSCI ESG as the “ESG Parties”). The information
has not been filed with or approved by the US Securities and Exchange Commission
(SEC) or any other regulatory authority. The infor-mation may not be used in
connection with or to create any derivative work, nor does it constitute an offer to
buy or sell nor advertising or a recommendation by the ESG Parties of any securities,
financial instruments or products or trading strategies, and it should not be relied
on as an indication or guarantee of any future performance, analysis, forecast or
prediction. None of the information can be used alone to determine which securities
to buy or sell or when to buy or sell them.

Although PostFinance Ltd and the ESG Parties obtain their information from sources
they consider reliable, they do not assume any liability or guarantee for the authenticity,
accuracy and/or completeness of the data contained herein. PostFinance Ltd and
the ESG Parties do not provide express or implied guarantees of any kind and
expressly disclaim any warranties of the merchant-ability or suitability of the data
contained herein with regard to a particular purpose. Neither PostFinance Ltd nor
the ESG Parties shall be held liable for any errors or omissions in connection with
the data contained herein. Regardless of the aforementioned provisions, PostFinance
Ltd and the ESG Parties shall not be liable for any direct, indirect, special, punitive,
consequential or other damages of any kind (including loss of profit), even if advised
of the likelihood of such damage. The information may expressly be used for
personal purposes only and may not be reproduced or passed on in any form.

This ESG report is powered by yourSRI, an FE fundinfo (Liechtenstein) brand.

*
FE fundinfo \¢
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