Sovereign Climate Scores

Country/Region of Risk Australia Peers v

Scores CO2 Emissions
Overall Score 4.72/10 Period Q3 2022

Carbon Transition (Score: 5.87)* C02 Emissions Outlook (MtC02)
among peers, with peer median 7.79 Australia unconditional 2030 NDC target** is 220 [
MtCO2. To keep below the 1.5° C temperature limit, /_N\
NGFS Net Zero 2050 scenarios suggest Australia needs Caa, TTee * £
to reach 265 MtC02 by 2030, equivalent to a 29.62% -

reduction from 2020. Australia has been cutting T

emissions at a rate of 0.57% per year. ® Current C02 Trend
B CO2 NGFS NZ50
NDC

IT GB BE DE NL CA Us ' ' " 2000 - 2009 " 2010 - 2019 " 2020 - 2029
Power Sector Transition (Score: 4.58)* % Renewable Energy
among peers, with peer median 7.16 By 2040, the share of renewable energy in electricity
generation must increase to at least 75%, driving the

need to phase out fossil-fueled power generation

between 2020-2040. BNEF Research indicates Australia
derived 23.95% of their electricity from renewable
sources in 2020, up from 15.03% 5 years ago.

CA DE NL GB BE T ' . ' 2015 2016

Climate Policy (Score: 3.81)* Power Sector Policy Scorex

AU 1s among peers, with peer median 4.34 To achieve climate targets, countries must introduce
decarbonization policies. BNEF Research indicates
Australia has weaker power transition policies than its
peers. Details in scores tab under BNEF's Power
Climatescope 1ssue.

Bloomberg



Country/Region of Risk Australia

Summary Scores

2021 Australia versus G10
Peer C02 |

G10 8,340.34

Australia 367.91
US 4,752.08
Japan 1,084.69
Germany 665.88
Canada 563.54
UK 335.36

CO2 Emissions

Global Emissions

Peers -

0
0

Global
23.39%

1.03%
13.33%
3.04%
1.87%
1.58%
0.94%
0.9%

Per GDPa
191.01

Per Capita
10.16

14.31 289.88

14.24 227.02
8.60 211.69
8.06 151.33

14.86 307.59
4.95 108.67
5.41 129.05+~

2021 World Rankings
Rank Government

15 Australia

China

UsS

India

Russia
Japan
Germany
South Korea

Co2 |
367.91

12,466.32
4,752.08
2,648.7/8
1,942.54
1,084.69

665.88
626.80

% Global

1.03%

34.96%
13.33%
7.43%
5.45%
3.04%
1.87%
1.76%

Per Capita
14.31

8.73
14.24
1.90
13.52
8.60
8.06
12.13

Per GDP a
289.88

501.43
227.02
284.77
476.08
211.69
151.33
274.58 ~

Italy 319.67

Australia Carbon Emission Trends versus G10
C02 % Global Per Capita Per GDP
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Global Investors

Sweden’s Central Bank Ditches Bonds Issued by Major Polluters

o Securities from Alberta, and Western Australia sold
o Central banks face growing pressure to tackle climate change

n’s central bank will no longer hold bonds 1ssued by
local authorities 1n Canada and Australia with high carbon-dioxide emissions
after yielding to critics who say 1t’s not doing enough to tackle climate change.

The Riksbank said on Wednesday 1t had sold 1ts holdings of securities from the
Canadian province of Alberta, where greenhouse gas emissions per capita are
three times higher than 1n Ontario and Quebec. It also sold debt 1ssued by the

Australian states of and Western Australia.

Bloomberg



Corporate Reporting: Becoming Big Data!

SHELL NA Equit Copy Search Link

All BBG Scores MSCI Counts (BQL)

Narrow the results by adding search criteria or asking a question.
Hide Filters 144

v ESG Pillar s | Field ID Description Freq Field Value
Environmental 2k Al SR002 BESG Environmental Pillar Score Monthly 7.08
Social Al SR003  BESG Social Pillar Score Monthly 3.99
Governance Jl SR004 BESG Governance Pillar Score Quarterly 8.07
ESG Overall Jl X6504 MSCI ESG Rating Weekly AA

1l RX317 ESG Disclosure Score Monthly 66.31

v ESG Theme Al X7278  SA ESG Risk Score Monthly 37.65
Climate Change il X6495 S&P Global ESG Rank Quarterly 82.000000
Natural Capital Al RX376 Governance Disclosure Score Quarterly 91.24
Compensation il RX375 Social Disclosure Score Monthly 50.91

ESG Data Discovery

Human Capital
Energy

v ESG Issue
GHG Emissions ...
Pay Performance
Energy Manage..
Ethics & Compli..
Climate Exposure

RX374
X5876
ESO05
ES063
ES096
ESO76
FO950

Environmental Disclosure Score

ISS QualityScore

GHG Scope 1 & 2 Location-Based

Pct Independent Directors

% Women on Board

GHG Scope 1

Total GHG CO2 Emissions Intensity per Sales

Monthly
Monthly
Yearly
Yearly
Yearly
Yearly
Yearly
Yearly
Yearly

56.69

2.000000
69,000.000

83.333
50.000

60,000.000

263.86
6
33.000

lore... Yearly 9,000.000
v Framework Weekly 59968.099
» SFDR Weekly 9664.111
EET-European ES.. : Weekly 1057983.904

TCFD \ Greenhouse Gas Scope 1 & 2 Estimate Waterfall

BBG Gender-Equ..

SDGs
EU Taxonomy

v Source
» Bloombera LP

Greenhouse Gas Scope 1 2 & 3 Waterfall
GHG Emissions Data Type
Greenhouse Gas Scope 1 Estimate Waterfall

Greenhouse Gas Scope 2 Estimate Waterfall
GHG Scone 3

Weekly 68000.000
1396890.000

Weekly
Weekly
Weekly
Weekly

Yearlv

Reported

60000.000

8000.000
1.220TRT
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ESG Scoring: Simplifying the Big Data

Financial Matenality Scores | ESG SCORE »
Score 2Y Change Vs Peers

Environmental 7.08 +0.89 Leading
Social 3.99 +0.68 Below Median
Governance 8.07 -0.29 Leading

Overview ESG Scores Emissions EU Taxonomy SFDR TCFD
Inputs *+ Peers Integrated Oils | CCB BECS » ¥ Materiality FrameworK
Metric Score Level Weight Upper TargetVs Peers -
Shell PLC's Environmental Score of 7.08 is Leading among its peers.
+ Environmental Pillar 100.00% Leading
» Climate Exposure Issue 25.18% .00 Leading
GHG Emissions Management Issue 25.18% .00 Leading
wWater Management Issue 13.5494% .72 Leading
Energy Management Issue 10.88% .01 Below Median
Ecological Impact Issue 0.26% .23 Below Median
v Ecosystem Protection Sub-issue
Sites in Environmntly Sensitive Areas Field

Biodiversity Policy | Field

Environmental Quality Mgmt Policy Field

Arctic Drilling Oil and Gas ’ Field

Disclosure Factor Only Fields

» Environmental Fines Sub-issue
» Environmental Incidents Sub-issue

» Alr Quality Issue .28% .42 Above Median
» Waste Management Issue ; 5 .95 Below Median

Shell PLC's Social Score of 3.99 is Below Median among its peers.

v Social Pillar 100.00% . Below Median
» Occupational Health & Safety Management Issue 31.01% . .32 Above Median
» Labor & Employment Practices Issue 22.09% . .00 Lagging

AlaT=Ta— alal= - L Ublab=Tal=1aal=1a - = ) Ao ~ Maoadian
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Taxonomy: Defining Sustainable Activities

¢ > | HOLCIM LTD Equity v ' CCB v | Related Functions Menu ¥
EUTaxo Insights

HOLN SW Equit Get Link Export Settings Falls the EU Taxonomy Mitigation Test Company Clas
Classification FYGSNNE" Currency FD) Carbon Intensity per tonne of cement 15 (.55t T

(02¢/t, which 15 higher than the EU ETS benchmark Industry Hierarchy | 15 »
Hierarchy pay | %pey | Of 04691 tC02e/t cement production

Vet e —
v Matertals Fquity Screening | EQS »

v Construction Materals Value Count
v x(ement & Agaregates < 300,118 4]
Agaregates 43Bm 1108 \yrrcermarmg 1263 467
Cement 2.06Bm 56484 Total Revenue 1317 709
Ready Mix Concrete 1267Bm 324 | Industry Revenue 667.198 522
Industry Rev. 1YR Growth 10.74% 522
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ESG Scores  Emissions  EU Taxonomy  SFDR

TCFD

Green, Social & Sustainability Linked Bonds

HOLN SW Equit Methodology + ESG Controversies News

Financial Materiality Scores | ESG SCORE »
Score

6.42
4.45
6.96

2Y Change
+0.79
+0.05
-0.04

Environmental
Social
Governance

Revenue Breakdown | CCB »

Cement & Aggregat.. 100.00% Scope 1+2 Mid Term

Scope 3 Mid Term

Scope 1+2+3 Mid Term
GHG Emissions | ESG GHG »

EU Taxo | ESG EUTAXO »
Reported Eligibility %
Est SC Mitigation Rev %
DNSH Avg Level 1

DNSH Avg Level 2

Est MSS Mandatory

Est MSS Optional

Disclosure Scores | FA ESG »

8.00
0.00
50.47
31.10
90.91
50.00

GHG Data Type
Total GHG

Total GHG/Sales
Total GHG/EVIC
Net Zero Targets

Vs Peer

S

Leading
Above Median
Leading

Temperature Rise | ESG TR »

3.20
3.04
3.20

Reported

126,352.0
5,086.9
2,749.5

Science-Based Targets

ESG Disclosure 73.11 E Disclosure 78.47 S Disclosure 56.05 G Disclosure 84.77
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Third Party Scores | DSCO ESG »
B MSCI Rating
B Sustainalytics

Risk Score

Risk Category

Controversy Level

S&P Global ESG Rank

EU SFDR | ESG SFDR »
Biodiversity Policy
Human Rights Policy
% Women on Board

@ Green Debt
Q Social Debt
s0- Sustainability
& Sustainability-Linked
O Transition
und Exposure
ESG Funds
EU SFDR Fund Exposure | FSRC »
Article 9 Funds
Article 8 Funds

» Article 6 Funds
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Sustainability Linked Bonds

)5 Bond Description 16) Issuer Description
Pages Issuer Information Identifiers
B f\;’;‘ﬁ 1:';‘; Name  HOLCIM FINANCE LUX SA FIGI BBGOOY709383
13 Reg/Tax Industry Building Materials (BCLASS) ISIN X52261215011
14 Covenants Security Information ID Number BM6017461
15 Guarantors Mkt Iss & EURO-ZONE Bond Ratings
16) Bond Ratings Ctry/Reg LU Currency EUR Moody's EEN
17) Identifiers Rank Sr Unsecured  Series S&P BBB+
1§ Exchanges Coupon 0.500000 Type Fixed Fitch BBBU

19) Inv Parties :
20) Fees, Restrict Cpn Freq Annual Composite BBB+

1) Schedules Day Cnt ACT/ACT Iss Price 99.43500 Issuance & Trading

2)) Coupons Maturity 04/23/2031 Reoffer 99.435 Amt Issued/Outstanding

23 Impact MAKE WHOLE @20.000 until 01/23/31/ CALL 01/.. EUR 850,000.00 (M) /
32‘)”:'L‘Lg‘"k;ridn Iss Sprd +77.00bp vs MIDSWAPS EUR 850,000.00 (M)
HORD Ot Refap Calc Type (1)STREET CONVENTION Min Piece/Increment

W TDH Trade Hist  Pricing Date 11/17/2020 100,000.00/ 1,000.00

35 CACS Corp Action  Interest Accrual Date 11/23/2020  Par Amount 1,000.00

36) CF Prospectus  ]1st Settle Date 11/23/2020 Book Runner JOINT LEADS

I)CN Sec News lst Counon Date 04./23 /20 ola-Talal= MUNICH

368;)2; B:;’Lders STEP-UP MARGIN: 75BP, STEP-UP EVENT: NET CO2 IN KG/TON CEMENTITIOUS
MATERIAL <= 475, 17.5% REDUCTION BY END 2030 (2018 BASELINE).
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Greenium set to Grow?

Custom List Suggested » Worksheet » Export v Settings

YA Green Instrument Indicator fisi@None  JAdd Security

Hide Facets « AUD X

Reset Facets # Inflation-Linke.. X Coupon Type =.. X Amount/Issue .. X
Asset Class a  Matrix | Bond List  [{olj N6 EI5:

[A FIW 132: NBN GREENIUM

As of 10:45 <
2Ol BVAL

Corporates v, WYCHRE/-Sprd IR Maturity Filters: Color

legend <4 Track .~ Annotate O, Zoom N Select Copy

V=l Amount/Issue

Country/Regio...
Australia

170.04

160.0 4

Bloomberg FI ..
Government O..

150.04

140.04

Bloomberg FI .. 130.0-
Government O.. 1200-

' ® 100.01
1to 2 yrs
3to5yrs
5to /7 yrs
7 to 10 yrs
10 to 20 yrs

Ml Moody's Rating [\
vl Alto A3
Al

90.0+4

80.04

A4 A4 A4 A\ 4
M 6M 9 1Y
i Ciirran/oyag

» Curves and Groups Plot Points %
> Regression Curves

v @ Groups la
VY 34 K
9y 1

Added Curves
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