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Review ESG strategy, ESG risks
and regulatory requirements

» Competitive positioning and product
differentiation

» ESG risks and impacts

» Regulatory analysis, including EU fund
classification

» Minimum ESG data requirements

gl BNP PARIBAS

THE ESG JOURNEY FOR OUR BUY SIDE CLIENTS

Implement new operating model,
technologies and data model

» Organisation-wide ESG data strategy
» End-to-end operating model

» New technologies

» Scalable risk and reporting solutions
» Partnership with selected providers

> Intensify engagement with clients and
stakeholders

The bank for a changing world

Live and breathe sustainability

» Embed ESG into company culture, and
across all teams

» Employee incentives linked to ESG
» Deliver on the ambitious targets sets

» Increased external reporting and
transparency required

» Increasing data complexity

~ManNaos  :
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OPTIONS: CONNECT, BUY OR DELEGATE?

8 & & & & &

Product Chief Investment Portfolio Reporting Risk Compliance
Managers Officers Managers Officers Managers Managers

| : Setup Aggregate Vlsuallse C . Dlssemlnate
Test onnec
Source - i—h‘mk . : Match
Contractualise Control rough  Referentials Calculate

DATA SOURCING DATA MANAGEMENT ANALYTICS & REPORTING
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APPROACHES TO CONNECTING TO THE ESG ECOSYSTEM

PLUG IT YOURSELF MARKETPLACE PLATFORMS FULLY OUTSOURCED
: ~manaos x ] BNP PARIBAS MODEL
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DATA DATA ANALYTICS DATA DATA ANALYTICS DATA DATA ANALYTICS
SOURCING MANAGEMENT & REPORTING SOURCING MANAGEMENT & REPORTING SOURCING MANAGEMENT & REPORTING

FLEXIBILITY
SCALABILITY

COST EFFICIENCY
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BANKING-LEVEL SECURITY

BNP PARIBAS The bank for a changing world ~Manaos ' s
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ESG applications catalo

Coverage

Sortby  Recommended v

All apps

Most Used

/ Negative screening

[T sustainability Risk
Mi t . . . .
= 5 easuremen IS Climate Negative Screening @ ESG Risk
u ESG Climate ;2:3?:::::"“ pecy by GreenLoad ' by Green&Ventures by Grinvictus

O

Climate Change Analysis

. With Climate, measure your fund holdings’ carbon Negative Screening is usually the first step to building a The ESG Risk app measures the financially material ESG
| % Carbon score Temperature [[] reguiatory Compliance current and future emissions as well as your reduction sustainable investment strategy. Find our to what risks and opportunities compared to its peers, and get a
64 Pl bty efforts for Scope 1and Scope 2 C02. Trace your funds’ extend the companies you have invested in are score from 110 100. Furthermore, get an extensive view
| ] pataManagement alignement with the Paris Agreement’s 2°C warming involved in tobacco, alcohol, weapons, child labor of to organisations’ performance with the highest
7% scenario. _human trafficking or more generally what is referred to allocation.

as 'sin stocks"

2

Portfolio Analysis

D,

Active since 09/09/2020

e caicuation. powersd by

e & Carbon module in the Mansos piatform inchudes the ne temper

5. ranging from 0 10 100.

GreenLoad

hokdings) current
a0 Scopa 3C02

Green&Ventures

It measures a portfoiio's he

getes impact
he Paris Cimate

Grinvictus

Exposures UN SDGs ESG Impact

" by Green&Ventures by Grinvictus by GreenlLoad

BNP Paribas Global
Markets

This app will help you review and assess your issuer This app will help you measure how a portfolio (and its With ESG Impact, find out at a glance how your portfolio

BNP Paribas Securities

e level and portfolio’s aggregate ESG score. These can be holdings) can impact positively (or negatively) society impacts society and the environment. Discover how
used to retrieve a list of instruments with or without and the environment accross all UN SDGs. well or bad your portfolio (and its hlodings) scores on
ESG scores, your top and bottom holdings, as well as ESG criteria and further zoom into all dimensions of

your top and bottom ESG rated instruments. each indicators.

manaos



BEFORE YOU GO: FOUR KEY TAKEAWAYS

DON'T WAIT

The regulations are already
applicable and every ESG
strategy will be different. The
earlier you test, the earlier you
know what works for you.

BNP PARIBAS

°0

o]

ADAPT THINK GLOBAL

Effective ESG strategies
irrigate the whole value
chain, from pre to post

trade. Find robust solutions
that can do that.

You don’t know where
you’re going. No one does,
because the market is not
yet in place. So keep things
flexible.

The bank for a changing world

BUILD FOR THE
FUTURE

Beware of security flaws and cost
expenditure as you develop.
Ensure your ESG solutions are
scalable.

~MAaNA0S



FIND OUT MORE AND CONTACT US

Jean-Philippe Hecquet

Head of Sustainability & Data Science,
Investment Analytics

BNP Paribas Securities Services

j[ean-philippe.hecquet@uk.bnpparibas.com

Amandine LeRoy
Product Manager

Manaos
l

amandine.leroy@manaos.com

BNP PARIBAS The bank for a changing world
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DISCLAIMER
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The information contained within this document (‘information’) is believed to be reliable but BNP Paribas Securities Services does not warrant
its completeness or accuracy. Opinions and estimates contained herein constitute BNP Paribas Securities Services’ judgment and are subject to
change without notice. BNP Paribas Securities Services and its subsidiaries shall not be liable for any errors, omissions or opinions contained
within this document. This material is not intended as an offer or solicitation for the purchase or sale of any financial instrument. For the
avoidance of doubt, any information contained within this document will not form an agreement between parties. Additional information is
available on request.

BNP Paribas Securities Services is incorporated in France as a Partnership Limited by Shares and is authorised and supervised by the European
Central Bank (ECB), the ACPR (Autorité de Controle Prudentiel et de Résolution) and the AMF (Autorité des Marchés Financiers).

In the UK, BNP Paribas Securities Services is authorised and regulated by the European Central Bank and the Autorité de Contrdle Prudentiel et
de Résolution. Deemed authorised by the Prudential Regulation Authority and with deemed variation of permission. Subject to regulation by the
Financial Conduct Authority and limited regulation by the Prudential Regulation Authority. Details of the Temporary Permissions Regime, which
allows EEA-based firms to operate in the UK for a limited period while seeking full authorisation, are available on the Financial Conduct
Authority’s website. BNP Paribas Securities Services London Branch is registered in the UK under number FC023666. UK establishment number:
BRO06393. UK establishment office address: 10 Harewood Avenue, London NW1 6AA.

In the U.S., BNP Paribas Securities Services is a business line of BNP Paribas which is incorporated in France with limited liability. Services
provided under this business line, including the services described in this document, if offered in the U.S., are offered through BNP Paribas
acting through its New York Branch (which is duly authorised and licensed by the State of New York Department of Financial Services) or BNP
Paribas Financial Services LLC, a limited liability company organised under the laws of the State of Delaware; if a securities product, through
BNP Paribas Securities Corp. which is a broker-dealer registered with the Securities and Exchange Commission and a member of SIPC and the
Financial Industry Regulatory Authority; or if a futures product through BNP Paribas Securities Corp., a Futures Commission Merchant registered
with the Commodities Futures Trading Commission and a member of the National Futures Association.
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