Product overview

Overview

Sovereign debt investors are exposed to a range of
climate change risks that are overlooked and often
not properly incorporated in the investment process.
Beyond Ratings offers exclusive metrics on carbon
footprint, energy transition, and physical climate risks
in our Sovereign Climate data feed.

Beyond Ratings has developed several unique models to assess country-level
exposure to climate risks and opportunities.

Benefits

* Uncovers sovereign bond portfolio exposure to climate risks and
opportunities: understand underlying drivers of carbon intensity metrics,
including green and brown proxies, stranded assets, and recent trends,
along with exposure to physical and transition risks

* Demonstrate alignment with international standards: use our data to fulfil
reporting obligations to align with TCFD recommendations and/or Article
173 requirements

* Integrate advanced climate metrics to inform investment strategies: use
our advanced climate transition metrics to understand portfolio alignment
with Paris Agreement targets
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Features

Comprehensive coverage

170 countries covered, with historical data
available for over 9 years.

Historical and forward-looking
metrics

Use our advanced climate transition KPIs to
assess country alignment with the goals of
the Paris Agreement.

Flexible access

Access our data directly via sftp. Yield
Book customers can access directly within
the Yield Book Add-In and APl as well

as in Refinitiv Datastream to facilitate
incorporation of sustainability into
investment decision-making, including
projected gap to 2DC degree scenario.
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Sovereign Climate KPlIs: model structure

The Sovereign Climate KPIs allow investors to understand country exposure to and management of climate issues across
the themes of carbon footprint, energy transition and physical climate risks. We have developed over 22 proprietary climate
metrics across 170 countries, including an advanced statistical model to measure country alignment with a two-degree or
Paris-aligned climate target.
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Using Sovereign Climate KPIs

Our sovereign climate KPIs can be used to integrate climate considerations in sovereign bond investments, including for
climate reporting.

Understand exposure
to climate risks and
opportunities

Use our comprehensive and
advanced climate KPIs to

understand portfolio exposure to
climate transition and physical
risks, as well as underlying drivers.

Fulfil regulatory and
other reporting
requirements

Our climate metrics can be used
to support reporting requirement

such as TCFD recommendations
or local regulations.

Custom Benchmarks &

o)

Many investors want a tailored
benchmark to reflect their climate
strategies. Our climate KPIs can
be used to support bespoke
sovereign bond indexes that

are optimized for exposure to
climate risks.
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For more information about our products, please visit ftserussell.com.

© 2021 London Stock Exchange Group plc and its applicable group undertakings (the “LSE Group”). The LSE Group includes
(1) FTSE International Limited (“FTSE"), (2) Frank Russell Company (“Russell”), (3) FTSE Global Debt Capital Markets Inc. and
FTSE Global Debt Capital Markets Limited (together, “FTSE Canada”), (4) MTSNext Limited (“"MTSNext"), (5) Mergent, Inc.
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reserved.

FTSE Russell®is a trading name of FTSE, Russell, FTSE Canada, MTSNext, Mergent, FTSE FI, YB and BR. "FTSE®", “Russell®”,
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and service marks used herein (whether registered or unregistered) are trademarks and/or service marks owned or licensed by
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MTSNext, FTSE Canada, Mergent, FTSE Fl, YB or BR. FTSE International Limited is authorised and regulated by the Financial
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All information is provided for information purposes only. All information and data contained in this publication is obtained by
the LSE Group, from sources believed by it to be accurate and reliable. Because of the possibility of human and mechanical
error as well as other factors, however, such information and data is provided “as is” without warranty of any kind. No member
of the LSE Group nor their respective directors, officers, employees, partners or licensors make any claim, prediction, warranty
or representation whatsoever, expressly or impliedly, either as to the accuracy, timeliness, completeness, merchantability of
any information or of results to be obtained from the use of the FTSE Russell products, including but not limited to indexes,
data and analytics or the fitness or suitability of the FTSE Russell products for any particular purpose to which they might be
put. Any representation of historical data accessible through FTSE Russell products is provided for information purposes only
and is not a reliable indicator of future performance.

No responsibility or liability can be accepted by any member of the LSE Group nor their respective directors, officers,
employees, partners or licensors for (a) any loss or damage in whole or in part caused by, resulting from, or relating to any error
(negligent or otherwise) or other circumstance involved in procuring, collecting, compiling, interpreting, analysing, editing,
transcribing, transmitting, communicating or delivering any such information or data or from use of this document or links

to this document or (b) any direct, indirect, special, consequential or incidental damages whatsoever, even if any member

of the LSE Group is advised in advance of the possibility of such damages, resulting from the use of, or inability to use, such
information.

No member of the LSE Group nor their respective directors, officers, employees, partners or licensors provide investment
advice and nothing contained herein or accessible through FTSE Russell products, including statistical data and industry
reports, should be taken as constituting financial or investment advice or a financial promotion.

No part of this information may be reproduced, stored in a retrieval system or transmitted in any form or by any means,
electronic, mechanical, photocopying, recording or otherwise, without prior written permission of the applicable member
of the LSE Group. Use and distribution of the LSE Group data requires alicence from FTSE, Russell, FTSE Canada, MTSNext,
Mergent, FTSE Fl, YB, BR and/or their respective licensors.
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About Beyond Ratings

Foundedin 2014, Beyond Ratings, a highly regarded provider of
Environmental, Social and Governance (ESG) data for fixed income,
provides innovative services to assist the financial sector in the transition
towards a sustainable economy. Beyond Ratings leverages in-house
expertise on climate/ESG, data science, and financial risk assessment for
over 175 countries and 10,000 companies.

Beyond Ratings is part of the Data & Analytics Division (D&A) London Stock
Exchange Group (LSEG), which also includes the global index provider, FTSE
Russell and the financial market data & infrastructure provider, Refinitiv.

Beyond Ratings is wholly owned by London Stock Exchange Group.

For more information, visit ftserussell.com.

To learn more, visit ftserussell.com; email info@ftserussell.com; or call your regional
Client Service Team office:

EMEA North America Asia-Pacific

+44(0) 207866 1810 +1877 503 6437 Hong Kong +852 2164 3333
Tokyo +81 3 4563 6346
Sydney +61 (0) 2 8823 3521
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