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FUND - CORPORATE BOND

# Weight
Issuers (single names) 198 24.5%
Out of Scope 0 0.0%
ECPI Coverage 183 23.6%
Not Covered 15 0.9%
Coverage ratio 92% 96%
ESG Rating  ESG Score
ESG SCORE / AVERAGE WEIGHTED RATING 2 L 826
alr
Universe ESG Risk Profile
1
i
Poor Fair : Good Very good
F E- | E [ E+ EE- | EE [ EE+ EEE- | EEE
<0 015 | 1630 | 3145 | 4660 | 6175 | 76-90 91105 | 106-120

Portfolio display overall poor long-
term strategic attitude, weak

Portfolio display basic long-term | Portfolio display clear long-term
strategic attitude, standard strategic attitude, sound

Portfolio display innovative long-term
strategic attitude, strong operational

operational management and
ineffective/negative contribution

operational management and operational it and
average contribution towards positive contribution towards

contribution towards society and the

and proactive

towards society and the environment. | society and the environment. society and the er

Top Rated Issuers

Issuer ISIN

SCHNEIDER ELECTRIC SE FR0012601367 0.29
ELECTRICITE DE FRANCE SA FR0011401751 0.52
BANCO BILBAO VIZCAYA ARGEN XS0926832907 0.46
MUENCHENER RUECKVERSICHE XS0764278528 0.11
CNH INDUSTRIAL NV XS0604641034 1.28
ACCOR SA FR0012949949 0.27
ALLIANZ SE DEOOOALYCQ2¢ 0.23
KONINKLIJKE KPN NV XS0903872355 0.62
CAP GEMINI SA FR0012821932 0.24
TELECOM ITALIA SPA XS0430578632 2.37
TOTAL 6.39
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BENCHMARK CORPORATE BOND

RATING DISTRIBUTION

# Weight
Issuers (single names) 654 100%
Out of Scope 0 0%
ECPI Coverage 654 100%
Not Covered 0 0%
Coverage ratio 100% 100%
ESG Rating ESG Score
ESG SCORE / AVERAGE WEIGHTED RATING &l n 355
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Top Rated Issuers

ISIN

XS0619706657
FR0010922534
XS1528093799
XS1558083652
XS1075430741
XS0210237011
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XS0162990229
FR0010660043
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0.06
0.28
0.53
0.35
0.28
0.03
0.11
0.28
1.50
0.43
3.85

EEE-
EEE-
EEE-
EEE-
EE+
EE+
EE+
EE+
EE+
EE+

94
93
91
90.5
89
87.5
87
86.5
85.5
85.5

RATING PORTFOLIO (%) BENCHMARK (%)
EEE 0 0
EEE- 0.3 1.22
EE+ 6.8 10.24
EE 14 20.44
EE- 26.2 18.13
E+ 8.5 5.98
E 8.2 9.20
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F 12.3 15.88
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Lowest Rated Issuers Lowest Rated Issuers

Issuer ISIN Weight (%) R=S[eRzEls] Issuer ISIN

BANK OF AMERICA CORP XS1079726334 1.415854175 [l F
BARCLAYS BANK PLC XS0429325748 2.60703688 [l F
BARCLAYS PLC XS1274156097 0.139889784 | F
BERKSHIRE HATHAWAY INC XS1200670955 0.572276388 Il F
BHP BILLITON LTD XS0787785715 0.211954218 Il F
CITIGROUP INC XS0173603969 0.987706655 Il F
CREDIT SUISSE AG XS0972523947 0.093259856 [l F
CREDIT SUISSE AG/LONDON  XS1115479559 0.59347181 I F
CREDIT SUISSE GROUP AG XS1218287230 0.292496821 [l F
DEUTSCHE BANK AG DE000DB7XJBS 0.436625689 [l F
GLAXOSMITHKLINE PLC XS1147605791 0.152607037 I F
GOLDMAN SACHS GROUP INC/TI XS$1173867323 0.521407376 Il F
HSBC FRANCE SA FR0011391580 0.029673591 [l F
INTERNATIONAL PETROLEUM IN XS0860584308 0.038151759 [l F
JPMORGAN CHASE + CO XS0820547825 0.474777448 [l F
MORGAN STANLEY XS0832446230 0.275540483 [l F
PETROLEOS MEXICANOS XS1057659838 0.712166172 [l F
PHILIP MORRIS INTERNATIONAL XS0787510618 0.16532429 [l F
ROYAL DUTCH SHELL PLC XS1135277736 0.377278508 [l F
TEVA PHARMACEUTICAL INDUS™ US88167AAA97 1.326833404 Il F
VOLKSWAGEN AG XS1629658755 0.852055956 [l F
TOTAL 12.28 TOTAL

FUND - CORPORATE BOND

Issuers with High ESG Risks Profile (UN GLOBAL COMPACT)

Issuer ISIN Corruption  Enviroment Human Rights ;?gr?tl;r ESG Rating

APPLE INC XS1135334800 |Severe Risks E+
BHP BILLITON LTD XS0787785715 |SéVere Risks [lISevere Risks F
CREDIT SUISSE GROUP AG XS$1218287230 ||8&Vere Risks F
GLAXOSMITHKLINE PLC XS1147605791 re Risks F
HSBC FRANCE SA FR0011391580 [Severe Risks F
PETROLEOS MEXICANOS XS1057659838 |SéVere Risks F
PHILIP MORRIS INTERNATIONAL XS0787510618 |Sévere Risks F
ROYAL DUTCH SHELL PLC XS1135277736 |8&Vere Risks F
TEVA PHARMACEUTICAL INDUS™ US88167AAA97|I88Vere Risks F

FUND - CORPORATE BOND

Issuers Involved in Controversial Activities

Issuer ISIN Alcohol Tobacco Military/Army Gambling Contraceptives Pornography

BENCHMARK CORPORATE BOND

Issuers Involved in Controversial Activities

Issuer ISIN Alcohol Tobacco Military/Army Gambling Contraceptives Pornography
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