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Name Number of constituents analyzed Percentage of constituents analyzed Percentage that report emissions
Portfolio Sverige Beta 292 97.66% 26.0%
Benchmark SIX R 328 98.20% 25.00

Overall Weighted Carbon Intensity - Portfolio vs. Benchmark (tCO2e/mil USD)

The following graph shows the average intensity (based on the weighting of each constituent) of your portfolio overall and of the benchmark.
Weighted Carbon Intensity (tCO2e/Mil USD) of Portfolio vs. Benchmark
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Weighted Intensity Per Sector - Portfolio vs. Benchmark (tCO2e/mil USD)

The graph below shows the weighted average intensity per sector of your porifolio compared to sector-level intensity of the benchmark.

Weighted Carbon Intensity per Sector (tCO2e/mil USD)
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Portfolio Carbon Analytics Report
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Top Contributors to Portfolio Carbon Footprint

Below are the fop 10 contributors of carbon infensity to your porffofio.

SUSTAINALYTICS

a Morningstar company

Rank Company Name
1 Investor AB Financials Diversified Financials . 231 E Estimated ==X s 2 e |
2 LF Lundbergiretagen AR Financials Diversified Financials P 937 E Estimated b 1.31% I L4124
5 IRLAE Therapeutics AB Healthcare Pharmaceuticals = E Estimated o 0.02% ——T/
a Investment AB Latour Finzncials Diversified Financials 450 E Estimated B1.69% | e— |
5 Svenska Cellulosa AB Materials Paper & Forestry P s10 E Estimated b 1.20% e
g Essity AB Consumer Staples Household Products . 217 E Reported BX.26% T 4.99%
7 SSAB AB Materizls Steel I 1329 B Reported b 031% /= 319%
8 Holmen AB Materials Paper & Forestry " 473 C Estimated I 073 = 351%
9 Industrivirden AB Finzncials Diversified Financials W 187 E Estimated H1.a% = 2.68%
10 Kinnevik AB Financials Diversified Financials ® 138 E Estimated b 1.36% = 2.61%

4

Intensity Percentile Rank in Peer Group

Lower than 202 A Lower Intensity Company
Between 2086 - 4086 B Below Average Intensity Company
Between 405 - 60% C Average Intensity Company
Between 605 - B0%% D Above Average Intensity Company

Higher than 80% E High Intensity
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SECTOR LEVEL

Weighted Intensity per Sector - Portfolio vs. Benchmark (tCO2e/mil USD)

The graph below shows the weighted average intensity per sector of your portfolio compared to that of the benchmark.

Weighted Carbon Intensity per Sector (tCO2e/mil USD)
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| Consumer Discretionary |

Data for selected sector: Consumer Discretionary
e e Number o contuents | Percentage repoted emissions |

Portfolio Sverige Beta 411 36.6%
Benchmark SIX RX 45 33.3%
Peer Group 1 elected Weighted Weighted
: - Number of Peer Group g Number of Peer Group VAN
: Carbon . . Carbon . .
. Constituents Weight . Constituents Weight
Intensity Intensity
Retailing | Y1 12 C= ] 22 12 I T 0%
Consumer Services | I—— 5 1] 0.32% —— 1 8 T 3
Consumer Durables = 17 9 | 17 9  — v | 0%
Textiles & Apparel O 12 4 I 0.06% O 13 4 i 0.06% 8 i |
Media I a 4 O o.47% 0 4 5 O o043% 194
Auto Components 3 B o0.74% I 3  o0.69% 0%
Automobiles o 1 1 ] 0.02% = s 1 N 0.02% 0%
Homebuilders 0 1 4 O o36% [ 1 0 o34% 04

Company Name
1 Hennes & Mauritz AB Retailing = 27 D Reported | — e
2 Autoliv, Inc. Auto Components| ———— C Estimated |l 0.53% =14%
3 Dometic Group AB Consumer DurabldE==1 31 C Estimated |B  0.40% O o0.12%
4 Electrolux AB Consumer DurablE=1 15 ) Reported |E= 0.77% O 0.12%
5 Husgvarna AB Consumer DurabldE= 17 A Reported |  0.62% O 0.11%
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PEER GROUP LEVEL

Select peer group to view details

| Consumer Services |

Data for selected peer group:Consumer Services

Name Number of constituents Percentage reported emissions
Portfolio Sverige Beta 5 40.0%
Benchmark SIX RX 3 50.0%

Top Contributors to Carbon Footprint within the Consumer Services peer group

Below are the top 5 contributors of carbon intensity to your portfolio and the benchmark within the selected Peer Group.

Sverige Beta

Carbon Intensity |Intensity Ranking| Reported vs Weighted % Portfolio

Company Name ) . . ) .
tCO2e/mil USD | inPeerGroup | Estimated Data Carbon Intensity | Footprint

1 AcadeMedia AB =3 o3 C Estimated |V 0.10% e e
2 Internationella Engelska Skolan i Sverige H{E=3 102 C Estimated M 0.04% 0411 —=04%
3 Scandic Hotels Group AB a 18 A Reported 1 0.08% 8 0.0147 8 0.01%
4 SkiStar AB ] 15 A Reported ¥ 0.09% a3 o.0141 O 0.01%
5 Actic Group AB [ ZE | E Estimated 0.00% O 0.0073 O o0.01%

Reported vs Benchmark

Com N
pany Name Estimated Data weighting

1 Fvolution Gaming Group AB  S—— C Estimated | 1.76% e 1.73%
2 |AcadeMedia AB —/// c Estimated 010% |1 00033 0.09%
3 |skiStar AB O 15 A Reported 0.09% I 00130 0.01%
4 Scandic Hotels Group AB O 18 A Reported 0.07% |. 0.0128 0.01%
5 |Leovegas B = 30 A Estimated 004% [ 0.0116 0.01%
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Attribution Analysis

SUSTAINALYTICS

a Morningstar company

Sector Wei Carbon
e o] T | e

Sverige Beta Sverige Beta m;:;.m“" Stock Selection Effect  Interaction Effect
Consumer Discretionary 8.99% 10.36% -137% 2498 36.48 087 -1.18 0.16 017
Consumer Staples 450% 5.51% -1.01% 126.78 103.30 0.04 125 024 102
Energy 0.00% 0.75% 0.75% 0.00] 312.36 -159 234 234 -159
Financials 21.28% 21.91% 0.63% 18157 167.47 042 3.09 -0.09 258
Healthcare 7.67% 7.28% 0.39% 202.39 224.96 0.49 -1.64 -0.09 -1.24
Industrials 33.33% 31.34% 195% 33.05 3491 -129 -058 -0.04 -192
Information Technology 9.72% 9.25% 0.47% 14.59 1462 0.40 0.00 000 -0.41
Materials 441% 4105 0.31% 43227 44342 106 046 -0.03 056
Real Estate £.99% 6.59% 0.40% 50.35 50.37 0.20 0.00 0.00 -0.20
Telecommunication Services 3.09% 2.90% 0.19% 26.51 26.57 0.14 0.00 0.00 -0.14
Utilities 0.02% 0.02% 0.00% 1,808.09 1,819.07 0.04 0.00 0.00 0.04
Total 100.00% 100.00% 0.00% 98.39) 99.84 -1.62 -1.84 2.01 -1.45
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Catella Fonder

CATELLA

Riskinformation

Investeringar i fondandelar dr férenade med risk. Historisk avkastning ar ingen garanti fér framtida avkastning. De pengar som placeras i fonden kan bade 6ka och minska i varde och det ar inte
sakert att du far tillbaka hela det insatta kapitalet. Ingen hansyn ar tagen till inflation.

Fonderna Catella Balanserad, Catella Credit Opportunity och Catella Hedgefond ar specialfonder enligt lagen (2013:56 ) om f6rvaltare av afternativa investeringsfonder (IAIF). Catella Sverige
Aktiv Hallbarhet och Catella Smabolagsfond far anvanda derivat och fondernas varde kan variera kraftigt éver tid. Vardet pa Catella Sverige Hallbart Beta kan variera kraftigt 6ver tid. Catella
Avkastningsfond far anvanda derivat och far ha en stérre andel av fonden investerad i obligationer och andra skuldférbindelser som getts ut av enskilda statliga och kommunala myndigheter
och inom EES &n andra vardepappersfonder, enligt 5 kap. § 8 lag (2004:46) om vardepappersfonder. Catella Nordic Long Short Equity och Catella Nordic Corporate Bond Flex far anvanda
derivat och far ha en stérre andel av fonderna investerade i obligationer och andra skuldférbindelser som getts ut av enskilda statliga och kommunala myndigheter och inom EES dn

andra vardepappersfonder.

Fér mer information, fullstandig informationsbroschyr, fondfaktablad, arsberattelse och halvarsredogérelse se var hemsida catella.com/fonder alternativt telefon 08—614 25 Q0.

Disclaimer

Catella Fondférvaltning AB, nedan Catella, har tagit fram detta material fér investerare. Vid framtagandet av materialet har Catella inte tagit hdansyn varken till malsattning, finansiella
resurser eller andra relevanta faktorer rérande specifika investerare och inte heller anpassat innehallet i materialet till sddana forhallanden och 6nskemal. Materialet utgér saledes
inte till nagon del finansiell radgivning. Investerare som vill ha individanpassad radgivning betraffande de produkter som avses i materialet bor ta kontakt med en finansiell radgivare.
Alla investeringar i vardepapper ar forenade med risk, bl a Risk for negativa eller ovantade férdandringar i marknadsfaktorer eller i finansiella och politiska faktorer samt, vid
internationella investeringar, risk fér férandringar i valutakurser. P4 grund av risker kan vardet pa vardepapper alltid bade stiga och sjunka i varde. Historisk avkastning ar ingen
garanti for framtida avkastning.

Catella har tagit fram detta material med iakttagande vederborlig omsorg och aktsamhet och baserat alla uppgifter och uppfattningar, som uttrycks i materialet, pa sadana kallor som
Catella bedémt vara tillforlitliga. Catella kan dock inte garantera att alla uppgifter i materialet ar korrekta och ar inte ansvarig for riktigheten i sadan information som hamtats fran
externa kallor. Vidare noteras att de uppgifter och uppfattningar som finns angivna i detta material kan fordandras. Catella har ingen skyldighet att géra andringar i detta material pa
grund av eller pa annat sétt informera om sadana férhallanden som nu angivits.

Catella ar, om nagot annat inte finns uttryckligen angivet, innehavare av alla réttigheter till detta material. Detta inkluderar, men ar inte begrénsat till, all eventuell design och text
samt alla ljudinspelningar, bilder och varumarken som finns atergivna i materialet. Det dr, om nagot annat inte finns uttryckligen angivet, forbjudet att utnyttja catellas réattigheter utan
féregaende skriftligt medgivande fran catella. Vidare ar det férbjudet att publicera uppgifter i materialet eller uppgifter som insamlats av catella utan catellas féregdende medgivande.
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