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THE DEFAULT ASSET4 FRAMEWORK

1. The Default ASSET4 Framework

The ASSET4 system interface is very intuitive and internet-like in its design. If
you can surf a website, you should have no problem moving easily through the
system and the entire default data structure displayed in Figure 1. This Reference
Guide covers a number of key areas and capabilities to ensure that you get the
maximum benefit from the system.

As you work through the assetmasterProfessional system, it is essential to remem-
ber that the ratings you will be seeing, as well as the data structure are truly just
one way of visualising, organising and evaluating the ASSET4 information. At the
foundation of the entire system are 750+ data points that we gather and verify
on every company in our universe. It is from these data points that we build the
280+ key performance indicator, 18 category and 4 pillar structure, you see in
Figure 1.

However, we understand that you may wish to view and analyse our data dif-
ferently, so we have created the individualised capabilities depicted in Figure 2.
With this functionality you can create your own structure with your own pillars,
categories, KPIs and ratings to ensure that you can track and evaluate the issues
you believe are most influential to the performance of your portfolio.

Figure 1: The ASSET4 Default Data Structure

Equal-Weighted Rating

Economic Rating Environmental Rating Social Rating Corp. Governance Rating
e Client Loyalty ® Resource Reduction * Employment Quality  Board structure
e Performance e Emission Reduction  Health & Safety e Compensation Policy
o Shareholders Loyalty e Product Innovation e Training & Development ® Board Functions
e Diversity & Opportunities ¢ Shareholders Rights
e Human Rights e Vision and Strategy
e Community

® Product Responsibility

280+ Driver and Outcome Key Performance Indicators

750+ Data Points
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FLEXIBILITY OF THE ASSET4 FRAMEWORK

1.1 Flexibility of the ASSET4 Framework

Transparency and flexibility are key features to assetmasterProfessional. One pri-
mary example of our transparency is that every one of the 750+ data points and
280+ predefined KPIs within the system can be viewed and the original informa-
tion source (annual reports, filings, websites, etc.) directly accessed.

But we do not just make all the data accessible, we also enable you to organise
and evaluate it in your own way. To accomplish this we have a series of capabili-
ties: Mylndicators, MyRatings, MyPortfolio, MyReports and MyExports, which
provide an enormous level of flexibility. As Figure 2 indicates these capabilities
are all based on the 750+ data points and work together to give you control
of the system.

With this functionality you can integrate in an individualised manner the vast
database of financial and extra-financial factors that ASSET4 tracks into your
day-to-day decision-making and investment analysis.

Since there is no generally accepted timeframe for CSR reporting, we allow the
ranking or assessing of companies based on data from the latest available
year. This capability enables you to rank or rate a portfolio even if a portion of
the companies in the portfolio have not yet published their CSR results for the
current year. The rankings and scores for those companies with data from a
previous year will be shown in italics in the system and with an asterisk next to
the year (e.g. 2008*) on the Company Report.

Figure 2: The Flexibility of the ASSET4 Data Framework

MyExports

MyReports

MyPortfolio

MyRatings

Myindicators

750+ Data Points
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LOGIN TO THE ASSET4 SYSTEM

2. Login to the ASSET4 System

Type the URL provided by ASSET4 into your web browser. Once on the ASSET4
login screen, enter the login name and password you received from ASSET4.
The very first time you enter the system, you will see a screen similar to the one
pictured in Figure 3, which displays an alphabetical list of all companies in the
ASSET4 universe.

If you have created a portfolio in the system previously, when you login, you
will be taken to the MyPortfolio Summary screen for your default portfolio. An
example of this screen can be found in Figure 20 on page 22.

At any time when using the system, by leaving the Company Search box blank
and clicking on “Go”, you will be taken to a complete list of companies in the
ASSET4 universe similar to Figure 3.

Figure 3: The Initial ASSET4 System Screen

assetmasterProfessional
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MyPortiolios | MyRatings | Myindicators | MyReports | MyExports | myaterts | myNews. | mysettings Company Search [
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FINDING A COMPANY

2.1 Finding a Company

The foundation of the ASSET4 system is the information gathered on each of  [i] search
the companies within the ASSET4 universe. Therefore, zooming into the data  Use the Search field to find companies of in-
on one of those companies is a good place for you to begin. You can select a  terest by entering the ticker symbol or com-
company in which to zoom in two ways: pany name.

A: Use the Search field and enter the ticker symbol or company name you want  [2] Page and Scroll

to review and click “Go." If the company is in the ASSET4 universe, you will be  Use the Page and Scroll options to find the

taken to its Company Report, an example of which is displayed in Figure 5. company and click on the row referring to
that company.

B: Page through the company list and click anywhere in the row referring to the

company. Once you click on the row, you will be taken to its Company Report,

an example of which is displayed in Figure 5.

Figure 4: The Initial ASSET4 System Screen

assetmasterProfessional
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3. Company Report

As discussed earlier, ASSET4 tracks up to 750+ data points for every company and
then by default organises it into a framework containing 4 pillars, 18 categories
and 280+ indicators. It is through the Company Report that you can access this
entire range of information in an orderly and consistent fashion, because as you
move through the hierarchy the layout of the report remains consistent.

The top of the report contains the company name and logo along with sum-
mary details including the company’s sector, industry and country. Below this
are two pull-down menus that allow you to select the fiscal year to analyse and
the benchmark to use for comparison. Note that you can benchmark a company
against its sector, industry or other individual companies.

Equal-Weighted Rating: this section contains alphabetic and numeric values
for the company for the selected rating or level. When you first view a company,
the default Equal-Weighting rating of the system is displayed. Below these values
is a written description of the rating or level that is being displayed followed by a
summary analysis of how the company performed against the benchmark for the
selected fiscal year.

COMPANY REPORT

[ company Logo

As you zoom into the various reports, you
can return to the Company Report at the
Equal-Weighted Rating level by clicking on the

company logo.

[2] Benchmark

Select the year and scope you wish to use as
a benchmark and all the reports and graphs
change automatically. Note that here you
can benchmark against the sector, industry or

individual companies.

E] Equal-Weighted Rating

A written description of the company’s
rating at this level compared to the selected
benchmark highlighting the key factors that

determined the rating value.

E Icons (used throughout the system)

Click on these icons to print this page, create
an alert, insert the company into the default
portfolio, see the company homepage or view

financial information for the company.

Figure 5: A Company Report Screen

Company Report for Roche Holding Ltd. (2010)
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Historical View: Directly below the summary description of the company’s
performance for the selected fiscal year, is a table that displays the company’s
performance over time against the benchmark and its rank within the bench-
mark.

Pillar Breakdown: Each Equal-Weighted Rating is composed of four pillar rat-
ings. This area displays the scores and weights for each of the four pillars: Economic,
Environmental, Social and Corporate Governance. The values for the benchmark
are also displayed for easy comparison, as is the company’s rank within the
benchmark.

In order to view the details of the company’s performance for any of the pillars,
click on the pillar name or icon to take you to a pillar report, an example of
which is shown in Figure 8.

COMPANY REPORT

m Historical View
A table showing the company’s performance
over time and in comparison to the selected

benchmark.

|Z| Pillar Breakdown

A table showing the company’s performance
and rank for each of the four pillars: Economic,
Environmental, Social and Corporate Govern-

ance as compared to the chosen benchmark.

Bl Zoom Into Next Level
Click on the pillar name or icon to zoom into a

report on that pillar for the company.

Figure 6: Understanding the Company Report

vear:[ 2010 [w] | Benchmark: | ASSET Universe [~

Equal-Weighted Rating (A+)

(Company: 93% - Benchmark: 50% (C+) - Rank: 276 / 3634)

a balanced view of a company's performance in these four areas.

The Equa--Weighted Rating is an example of how a company’s financial and extra-financial health can be equally weighted based on the information in ASSET4's economic, environmental, social and corporate governance pillars. it reflects

The Equa-Weighted Rating of Roche Holding Ltd. for the fizcal year ending 2010-12-31 stayed at the same level of A+ as last year. When compared to the ASSET4 Universe, Roche Holding Ltd. iz ranked at position 276 out of a sample of
35634 companies. The above average Equal-Weighted Rating of Roche Holding Ltd. iz essentially due to the Social Pillar, which is 49 percent higher than the benchmark. Note that the Social Pillar makes up 25 percent of the Equal-Weighted
Rating total weight. The best-in-class company from the ASSET4 Universe is Texas Instruments Incorporated. On the other hand, the worst performing Pillar is the Corporate Governance, which is still above the benchmark but only by 32
percent. Note that the Corporate Governance Pillar makes up 25 percent of the Equal-Weighted Rating total weight. The worst-in-class company from the ASSET4 Universe is Bank of Greece, The, which is ranked at position 3634

m 2008 2007

2010 2009
Company 93% [As) 94% (A=) 94% (A=) 93% (A=)
Benchmark 50% (C+) 50% (C+) 50% (C+) 50% (B-)
Rank 276/ 3634 22713353 156 /2920 17812429
Company 5% (4) 9% (4) 85% (A) 98% (A+)
Economic Pillar D.I]Jl
Benchmark 50% (C+) 50% (C+) 50% (C+) 50% (C+)
Wieight 25% Rank 508 /3634 48773353 49772920 38/2429
Company 94% (A=) 93% (A+) 93% (A+) 94% (A+)
Environmental Pillar @
Benchmark 49% (C+) 49% (C+) 49% (C+) 50% (C+)
Wieight 25% Rank 10973634 18473353 13572920 542429
Company 7% (A} 97% (A+) 7% (A+) 97% (A+)
Social Pillar =
Benchmark 49% (C+) 49% (C+) 50% (C+) 50% (C+)
Weight 25% Rank 4213634 40 /3353 1872820 1872428
Company 68% (B+) 72% (B+) T1% (B+) 2% (B-)
Corporate Governance Pillar
Benchmark 52% (B-) 52% (B-) 52% (B-) 52% (B-)
Wieight 25% Rank 1437 /3834 1141/3353 1054 /2920 1386 / 2429
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COMPANY REPORT: GRAPHS AND MENUS

3.1 Company Report: Graphs and Menus

Graphs: On every Company Report at either the pillar, category or indica-
tor level, the system displays two graphs: History and Breakdown. Each graph
displays the performance of the company relative to the performance of the
selected benchmark.

Menus: Along the right side of the screen are a series of menus that provide easy
access to various assetmasterProfessional features. A number of features within
the ASSET4 Toolbox will be covered later in this document.

The Report Zoomer menu allows you to easily move throughout the hierarchy of
data for your selected company. By clicking on the “+” or “-" signs next to the
level names you can zoom from the highest level, the Equal-Weighted Rating to
the next level, which is the pillar level or skip levels and directly explore an indicator
and its raw data. There are two additional menus: MyFavorites and MyRatings.
The MyFavorites menu allows you to save specific reports for easy access, similar
to saving “favorites” within a web browser. The MyRatings menu shows the
scores for the individualised ratings you created.

[l History Graph
The performance of the company and the

benchmark over time.

[Z] Breakdown Graph
The performance of the company and bench-

mark for each component of the rating.

E Report Zoomer

Use the Report Zoomer menu to view any level
of the ASSET4 framework. Click the “+" or “-"
to expand or contract the levels, and then click

on the name of the level you want to view.

E Hide menus
Click on this icon to hide the right-hand
side menus (ASSET4 Toolbox and Report

Zoomer) to allow for more space.

Figure 7: Understanding the Company Report Graphs and Menus

I History

sighted based on the information in ASSET4's economic, environmental, social and corporate governance pilars. t reflects
B

Ax as last year. When compared to the ASSET4 Universe, Roche Holding Ltd. is ranked at position 276 out of a sample of €
illar, which is 49 percent higher than the benchmark. Note that the Social Pilar makes up 25 percent of the Equal-Weighted
he other hand, the worst performing Pillar is the Corporate Governance, which is still above the benchmark but only by 32 D
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2010 2009 2008 2007 I E Social A+
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94% (A+) 93% (A+) 93% (A+) 94% (A%)

49% (C+) 4% (C+) 49% (C+) 50% (C+)

108 /3634 18413353 135 /2920 542429 &

7% (A+) 97% (A+) G7% (A+) 97% (A+) — Company L

= Benchmari
49% (C: 49% (C+) 50% (C- 50% (C+)
() € () al 9% MyFavorites
42/3634 403353 1872920 1972429 :
[ ] I#

88% (B+) 72% (B+) T1% (B+) 52% (B-)

52% (B-} 52% (B-) 52% (B-} 52% (B-)

1437 /3634 114173353 1054 /2820 1386 /2429

I5 ASSET4 Toolbox

Portfolio Summary
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3.2 Company Report: Pillar Level

When you first arrive on the Company Report for your selected company, the
system displays reports and graphs from the Equal-Weighted Rating and Pillar
Breakdown levels. To change to another level, simply click the name within the
table of the level you wish to view or use the Report Zoomer.

For instance, to move to the environmental pillar level click on the word “Envi-
ronmental” within the Pillar Breakdown section of the report shown in Figure 7,
which takes you to the screen shown in Figure 8. As you can see, the structure
of this screen has the same layout as the Equal-Weighted Rating level report.
There is a written description of the level itself along with a summary of the
company’s performance at this level as compared to the benchmark. Next on
the page is tabular data showing the company’s historical performance, as well
as the performance for the components of this level, which for the pillar level
are categories. To the right are two graphs (History and Breakdown) depicting
the company’s performance at this level. Each report has a similar layout to en-
able users to more easily understand and analyse the data.

COMPANY REPORT: PILLAR LEVEL

[ Level Description
A written description highlighting the key fac-

tors that determined the company’s rating.

|z| Historical View
Table showing the company’s performance over

time and in comparison to the benchmark.

[B] category Breakdown
Table showing the company’s performance and
rank as compared to the chosen benchmark for

each of the components making up this level.

A rillar Graphs
The two standard graphs applied to this level

of the framework.

Figure 8: Zooming into the Environmental Pillar

Year: ‘ 2010 M ‘ Eenchmark:lASSEﬁ Universe M I
Environmental Pillar (A+) II‘ I History IZ'
(Company: 94% - Benchmark: 49% (C+) - Rank: 109/ 3634)

A
Weight: 25%
E
The environmental pillar measures a company's impact on living and non-living natural systems, including the air, land and water, as well as complete ecosystems. it
reflects how well a company uses best management practices to avoid environmental risks and capitalize on environmental opportunities in order to generate long term
shareholder value.
D
The Environmental Pilar of Roche Holding Ltd. for the fiscal year ending 2010-12-31 stayed at the same level of A= as last year. When compared to the ASSET4 Universe, g3 03 04 05 05 07 08 09 10
Roche Holding Ltd. is ranked at position 109 out of a sample of 3634 companies. The above average Environmental Pillar of Roche Holding Ltd. is essentially due to the (-i-
Emigsion Reduction Category, which is 48 percent higher than the benchmark. Note that the Emission Reduction Category makes up 33.33 percent of the Environmental & -l
Pillar total weight. The best-in-class company from the ASSET4 Universe is Sekisui Chemical Co., Ltd.. On the other hand, the worst performing Category is the Resource
Reduction, which is till above the benchmark but only by 88 percent. Note that the Resource Reduction Category makes up 33.33 percent of the Environmental Pillar total I B kd
weight. The worst-in-class company from the ASSET4 Universe is Big Lots, Inc., which is ranked at position 3634. reakdown
Iz‘ Environmental Pillar
2010 2009 2008 2007
Company 94% (A+) 93% (A+) 93% (A+) 84% (A+)
Benchmark 45% (C+) 49% (C+) 45% (C+) 50% (C+) n_En_Fl - EnEnR
Rank 10913634 184 /3353 135 12920 5412429
Company 83% (A+) 94% (A+) 84% (A+) 91% (A)
Resource Reduction (En_En_RR)
Benchmark 50% (C+) 50% (C+) 50% (C+) 50% (C+) i
En_En_ER
Weight 33.33% Rank 3143634 2573353 37 12920 23572429 _
&/ ®
Company 85% (A+) 94% (A+) 85% (A+) 85% (A+)
Emission Reduction (En_En_ER} — Company
Benchmark 49% (C+) 48% (C+) 48% (C+) 48% (C+) — Benchmark
Weight 33.33% Rank 4373634 3673353 3212520 3072428
Company 82% (A+) 90% (A) B88% (A) 96% (A+)
Product Innovation (En_En_PI}
Benchmark 48% (C+) 48% (C+) 48% (C+) 48% (C+)
Weight 33.33% Rank 47213634 67773353 852 /2920 599/2429
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COMPANY REPORT: CATEGORY LEVEL

3.3 Company Report: Category Level

To move to the category level, “Resource Reduction” for example, click on the
words “Resource Reduction” within the table or in the Report Zoomer menu.
The resulting screen is shown in Figure 9. Since the Company Report at each lev-
el has a similar structure, we have focused on what is different for the category
level. Each category has two dimensions: a driver dimension and an outcome
dimension. The driver dimension provides a forward-looking measurement of a
company's future success based on four specific lead indicators, which will be
discussed on the next page.

The outcome dimension provides a measurement of a company’s current effec-
tiveness and concrete achievements based on a variety of generic and company-
specific indicators. Performance, transparency, exposure and momentum are its
four aspects. All available public information is used to compute the company’s
performance, while the transparency score calculates the ratio of available public
information. Exposure is a risk calculation determined by the number of indica-
tors showing significantly worse results than other companies. Finally, momen-
tum calculates the short- and long-term progress of a company in the category.

[@] category Weight
There are three categories within this pillar and
by default each is weighted equally creating a

weight of 33.33%.

[2] Driver and Outcome Dimensions

The driver dimension provides a forward-
looking measurement of a company’s future
success. The outcome dimension measures a
company’s present effectiveness and actual

accomplishments.

E Outcome Aspects

The outcome dimension has four aspects:
performance, transparency, exposure and
momentum, which are shown over time in a
tabular format and in a graph for the selected

fiscal year.

Figure 9: Zooming into the Resource Reduction Category

Resource Reduction Category (A+) I History
{Company: 83% - Benchmark: 50% (C+) - Rank: 31/ 3634)
W
Weight: 33.33% - Code: En_En_RR
E
The resource reduction Category Measures a COmpany's management commitment and effectiveness towards achieving an efficient use of natural resources in the production process. It reflects a company's capacity
to reduce the use of materials, energy or water, and to find more eco-efficient selutions by improving supply chain management. <
The Resource Reduction Category of Roche Holding Ltd. for the fiscal year ending 2010-12-31 stayed at the same level of A+ as last year. When compared to the ASSET4 Universe, Roche Holding Ltd. is ranked at o
posttion 31 out of a sample of 3624 companies. The above average Resource Reduction Category of Roche Hokding Lid. is essentially due to the Outcome score, which is 50 percent higher than the benchmark. Note g9 g3 04 05 08 07 08 03 10
that the Outcome score makes up S0 percent of the Resource Reduction Category total weight. The best-in-class company from the ASSET4 Universe is Assicurazioni Generali SpA. On the other hand, the worst (‘i‘
performing score is the Driver, which is still above the benchmark but only by 82 percent. Note that the Driver score makes up 50 percent of the Resource Reduction Category total weight. The worst-in-class company @ 1
from the ASSET4 Universe is Cabot Oil & Gas Corporation, which is ranked at position 3634,
I Breakdown
2010 2009 2008 2007
Resource Reduction
Resource Reduction (En_En_RR) Company 93% (A+) 94% (A+) 94% (A+) 91% (A)
Weight 33.33% 1 Benchmark 50% (C+) 50% (C+) 50% (C+) 50% (C+)
Rank 3173834 2513353 3772920 23572429
Driver Company 1% (A} 929% (A+) 93% (A+) 955 (A+)
Weight 50% Benchmark 50% (B-) 50% (C+) 50% (C+) 50% (C+) i Driver
2 Rank 7713634 14873353 116/ 2920 5912429
Outcome Company 7% (A+) 87% (A+) 86% (A+) 83% (A-) .
Weight 50% Benchmark 49% (C+) 49% (C+) 49% (C+) 49% (C+) o ®
Cutcome
Rank 1513634 913353 4112820 580 /2429
Company 97% [As) 98% (A+) 95% (A+) 93% (A+)
Outcome / Performance Mormen- Perfor-
Benchmark 459% (C+) 49% (C+) 49% (C+) 48% (C+) tum mance
Weight 25% Rank 10143634 6713353 166 /2820 21612429
Company 89% (A+) 99% (A+) 97% (A} 96% (Ar)
Qutcome / Transparency ¥
Benchmark 48% (C- 43% (C+) 43% (C- 48% (C+)
nchmar) € € &) €9 Ex Trans-
3 Weight 25% Rank 1313634 4913353 94 /2920 104/ 2429 posure E parency
Company 61% (B) B0% (B) 60% (B) 0% (D-) ® (ﬂ
Qutcome / Exposure.
Benchmark 58% (B-) 5% (B-) 58% (B-) S89% (B-) — Company
— Banchmare
Weight 25% Rank 113634 1133583 112920 227112429
Company 96% (A%) 98% (A+) 95% (A+) 86% (A)
Outcome / Momentum
Benchmark 47% (C+) 4T% (C+) 48% (C+) 47% (C+)
Weight 25% Rank 23712834 13373383 23712920 385/ 2429

Copyright 2011 ® ASSET4, a Thomson Reuters business, December 2011. All rights reserved.




COMPANY REPORT: DRIVER DIMENSION

3.4 Company Report: Driver Dimension

To move one level further into the Driver Dimension, you can either click on
the word “Driver” within the table or in the Report Zoomer menu to get to the
screen shown in Figure 10. Since this is the driver dimension of the Resource
Reduction category, we are focusing on the four specific lead indicators that
make up the driver score and provide a forward-looking measurement of a

company’s future success.

These indicators evaluate the existence of and management commitment to
“best practice” management tools. To determine the value of our four specific
driver indicators, we use a series of yes/no questions that determine if a compa-
ny has a policy, an implementation system for that policy, as well as monitoring
instruments and quantitative objectives to measure improvements.

[@ Four Driver indicators

In the driver dimension there are four default
indicators that monitor the existence of a policy,
implementation of the policy, instruments to
monitor the policy, objectives and monitoring of

these objectives to measure improvements.

2] weight
The figure shows the default egaul-weighting,
though you can adjust them by creating your

own weights with the MyRatings functionality.

Figure 10: Zooming into the Driver Dimension

[+]

2] []

[«]

Indicator Short Name Weight Value Company Benchmark Rank Raw data
Resource Reduction/ Policy (En_En_RR_D01) 25% Yeslvest A- (83%) B- (51%) 11254 &
Re=source Reduction/ Implementation (En_En_RR_D02) 25% YesMes® A+ (93%) C+ (49%) 11284 B
Rezource Reduction/ Monitoring (En_En_RR_D03) 25% Yeslves* A+ (97%) C+ (47%) 11254 [y
Re=source Reduction/ Improvements (En_En_RR_D04) 25% res/No* A (BT%) C+ (44%) 11112584 [

Bl value @ company, Benchmark, Rank [B] Raw Data

Each driver indicator consists of two yes/no
questions and the Value column displays the
answers. The asterisk indicates that there is

raw data for that indicator.

within the benchmark.
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Throughout the system a company’s perform-
ance at every level is shown in comparison to

the selected benchmark along with its rank

This column denotes if there is a raw data re-
port available to the user for the specific indi-

cator listed in that row.




COMPANY REPORT: DRIVER INDICATOR LEVEL

3.5 Company Report: Driver Indicator Level

The next level is the driver indicator level. To move into the “Resource Reduction
Monitoring” indicator, either click on the name of the indicator within the table
or in the Report Zoomer menu to go to the screen shown in Figure 11. This re-
port displays the actual value of the specific indicator, which is composed of one
or more data points. When there is more than one data point, a data point rule
determines their interrelationship. The Raw Data section of the report contains
the author and relevant text, as well as additional information such as when it
was published. While this is the deepest-level Company Report in the system,
you are also able to use the link within the URL row of the Raw Data section to
hyperlink out to the actual webpage where the data was gathered.

Figure 11: Zooming into the Driver Indicator Level

Resource Reduction/ Monitoring (A)

Weight 25% Code: En_En_RR_D03

vamven [

—— i T el
:::-Ji:‘r:tnl within ASSET4 Universe Z-score B4% (A) 112634 50% (B-)
Indicator | 2 | Economical sectors Percentile rank T7% (A) 17202 50% [C+)
e |ASSET4 Universs El 173834 50% (8-

Direction: High value is positive

Does the company menitor iis resource efficiency performance? IE'

The Resource Reduction/ Menitoring indicator of Reche Holding Lid. for the fiscal year ending 2010-12-31 stayed at the same level of A as last year,
‘When compared to the ASSET4 Universe, Roche Holding Lid. is ranked at position 1 out of a sample of 2624 companies. The best-in-class companies
from the ASSET4 Universe are 1858 The worst-in-ci from the ASSETS Universe are 1776 companies.

Data Points Rules

if @En_En_RR_DP013{1}=yes or @En_En_RR_DP013(2}=yes or @En_En_RR_DP013[3}=yes or @En_En_RR_DP013[4]=yes or @En_En_RR_DP013{5]

=yes or @En_En_ER_DP003=yes or @En_En_ER_DF073=yes or @En_En_ER_DPOT4=yes or @En_En_ER_DPU75>0 or @En_En_RR_DF08E=yes then

yes else no
Data Points IE'
Code: En_En_RR_DF012 {2010) Title: Rescurce Efficiency KFI Menitoring

Does the company claim to use key performance indicators (KPI) or the balanced scorecard to monitor the elements driving resource efficiency?
Code: En_En_RR_DP013[1] Title: Water Efficiency

Does the company claim to use key performancs indicators (KPI) or the balanced scorecard to monitor water efficiency?

Value: Yes

Raw data: IZ'
Title: Key performance indicators of the Roche Group
Fage number: 2
URL: | 7 | http: /iwwiw.roche. com/de/sus4pi. paf

=
Fublisher / Author: Roche Holding Lid. / WA

Scope: Global
Fublication date: 20110225
Textual Data: | 8 | Key performance indicators of the Roche Group Economic end business performance 2010 2009 2008 Water

consumption (millicn cubic meters per year) 3.6 2.8 2.4

Comment: None
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[ Indicator Information
Displays the weight, code and value of the

indicator.

[Z] Indicator Scores

Displays the score of the indicator within the
selected rating, the score for the original indi-
cator and the average score of a benchmark

that you can select with the pull-down menu.

[B] Indicator Description
The specific question(s) making up the indica-

tor and its value(s).

[@ Data Point Rules
Driver indicators can be composed of multiple
data points. The data point rules define the

interrelationship between those points.

[B] pata Points

The ASSET4 has over 750+ data points, each
of which can be viewed individually. This
indicator is made up of a number of data

points, only one is shown in Figure 11.

@ Raw Data
The ASSET4 framework is a transparent sys-
tem that makes the collected data available

to our users.

@ urL
Click on the hyperlink within the URL row to link

directly to the data source for this data point.

Textual Data
While you can link to the actual web page
where the data was found, the key text is also

shown directly in the table.



COMPANY REPORT: OUTCOME DIMENSION

3.6 Company Report: Outcome Dimension

After having zoomed all the way through the ASSET4 framework, let's move
back up a couple levels to the Outcome Dimension and review its Company Re-
port. From the Category level (Figure 9), you can move into the Outcome level
either by clicking on the word “Outcome” from within the table on the Emis-
sion Reduction category screen or click on “Outcome” underneath the words
“Emission Reduction” in the Report Zoomer menu. By doing this you are taken
to the screen shown in Figure 12.

The outcome dimension Company Report displays a table listing all the out-
come indicators within the selected category. The indicator’s weight, value and
relevance for the selected company are included in the table. Additionally, the
performance of the benchmark, as well as, the company’s performance, rank,
level of transparency and exposure for that indicator are also shown.

[ Indicator Names

There is no standard number of indicators
per category. The outcome dimension report
shows all the outcome indicators for the se-
lected category. In this category there are ac-
tually twelve indicators, even though we are

showing only four in our example.

2] weights

For every indicator for which an answer was
found there is a default weight given, which
is equal to 100% divided by the total number

of indicators answered.

Figure 12: Zooming into the Outcome dimension

Indicator Short Name Weights Value Company Benchmark Rank Transparency Exposure Relevant
Emizzion Reduction/ Biodiversity Impact .

(En_En_ER_001) 455%  Nofves® A+ (97%)  C+ (44%) 32/998 X . o By
Emigzion Reduction/ Biodiversity Controversies

(En_En ER_002) 455% No B- (52%)  B- (52%) 1/1294 v

Emizsion Reduction/ Greenhouse Gas .

Emissions (En_En_ER,_003) 4.55% 0 B (64%) B- (55%) 109271 W W B
Emizzion Reduction/ Cement CO2 Emizszions -

(En_En_ER_OD4} 48 Bl

Emission Reduction/ COZ2 Reduction .

(En_En ER_005) 455% Yes* A+ (98%)  C+(44%) 1/991 v o B

B value

Each outcome indicator consists of a question,

[B] Transparency

A red X in this column means that no answer

some of which can be answered by a yes or no,
while others require a numeric value. These
answers are displayed in the Value column.
An asterisk indicates that there is raw data for

that indicator.

@ company, Benchmark, Rank

Throughout the system a company’s

performance at every level is shown in
comparison to the selected benchmark along
with its rank within the companies in the

benchmark for which answers were found.

was found for this specific indicator. A grey
checkmark denotes that an answer was

found.

[6] Exposure

A red ! in the column denotes that for this
indicator the company has a higher than
average risk exposure, which is determined by
checking how many, if any, of the company’s
outcome indicators are in the bottom 10% of

the sample.
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Relevant

A number of indicators within the system
are only relevant for specific industries. This
column denotes which indicators are relevant

for the selected company.

Raw Data

This column denotes if there is a raw data
report available to the user for the specific
indicator listed in that row. Note that there
may be raw data available even if there is no
value for the indicator, when the available
data is not complete enough to answer the

indicator question.




COMPANY REPORT: OUTCOME INDICATOR LEVEL

3.7 Company Report: Outcome Indicator Level

By selecting a specific indicator from the outcome dimension Company Report
or from the Report Zoomer, you will get to the Indicator level. The resulting
screen is similar to Figure 13. Recall that outcome indicators provide a measure-
ment of a company’s current effectiveness and concrete achievements.

Just as with the driver indicator, each outcome indicator is composed of one or
more data points. When there is more than one data point, a data point rule
determines the interrelationship between them. The raw data on which the value
of the data point is based is also shown on this screen.

Figure 13: Zooming into the Outcome Indicator Level

Resource Reduction/ Materials (B)

\Weight: 7.68% Code: En_En_RR_001

Normalization Company Company Benchmark
R s method scorelvalue rank average
Indicater within ’
e ASSET# Universe Zscare 20% (8) 127 /434 54% (B
Indicstor Econamical sectors Parcentile rank 5% (A-) 51202 50% (B-)
Additinal
Hens [AssET4 universe 1271434 54% (B)

Direction: Low value is positive
Default value when not svailable: Min value: 0.0 Max value: -

Default score: 0.5

Total amount of materials used in tonnes divided by net sales o revenue in US dollars

The Resource Redudtion/ Materials indicator of Roche Holding Lid. for the fiscal year ending 2010-12-31 was B (previous yesr's rating of N/A]. When
compared to the ASSET4 Universe, Roche Holding Ltd. is ranked at position 127 out of 8 sample of 434 companies. The best-in-class company from the
ASSET4 Universe is SpA. The worst-in-cl. from the ASSET4 Universe are 2 companies.

Data Points Rules

if isAvailsble{@En_En_RR_DPD21) and isAvailable(@Fi_Ex_Rs_DP004) and not @Fi_Ex_Rs_DP004=0 then {@En_En_RR_DP021/@Fi_Ex_Ra_DP004)
alse NA

Data Points
Code: En_En_RR_DP021 {2010) Title: Materials Total

Total amount of materials used in tonnes.

Value: 67529
Raw dats: -
Title: Annual Repert 2010
Fage number: 132
URL: hitp:iiwww.roche. comigh10e. pdf
Publisher / Author: Roche Holding Ltd. / NA
Scope Global
Fublication date: 2011-01-21
Textusl Data: - Total environmenttsl impact — eco-balance Use of resources energy 14,495 TJ raw materials 67,523 t

Comment: MNone
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[ Indicator Information
Displays the weight, code and value of the

indicator.

[2] Indicator Scores

Displays the score of the indicator within the
selected rating, the score for the original indi-
cator and the average score of a benchmark

that you can select with the pull-down menu.

[B Indicator Description
The specific question(s) making up the indica-

tor and its value(s).

[@] Data Point Rules
Driver indicators can be composed of multiple
data points. The data point rules define the

interrelationship between those points.

[B] Data Points

The ASSET4 has over 750+ data points, each
of which can be viewed individually. This
indicator is made up of a number of data

points, only one is shown in Figure 11.

. Raw Data
The ASSET4 framework is a transparent sys-
tem that makes the collected data available

to our users.

& urL
Click on the hyperlink within the URL row to link

directly to the data source for this data point.

- Textual Data
While you can link to the actual web page
where the data was found, the key text is also

shown directly in the table.



4. Item Lookup

The Item Lookup screen can be reached by clicking on the “ltem Lookup” option
in the ASSET4 Toolbox. It enables you to explore and investigate the entire
ASSET4 framework. The definition of every level of the system (Data Points,
Indicators, Driver/Outcomes, Categories, Pillars and Equal-Weighted Rating) is
accessible to allow you to understand each in more detail and to help you build
your own ratings or indicators as you learn more about the system. You can also
use it to navigate throughout an individual company’s reports. Note that the
Item Lookup screen comes up as a pop-up window with its searches applying
to the level of report from which it was selected (in our example, the Roche

company report).

ITEM LOOKUP

[ Company-Specific tem Lookup
Click on “ltem Lookup” in the ASSET4
Toolbox from any Company Report to perform

a company-specific item search.

2] The “+” and “-" Signs
Click on the “+" sign to expand the list. Click

u_n

on the sign to contract the list.

Figure 14: Navigation and Definition in the Item Lookup

Quote Symbol: ROG Economic Sector:  Healthcare
Primary Exchange:WVTX Industry Group:  Pharmaceuticals
FY Ending 2010-12-31 Country: Switzerland
|2 ] |w]e ]
&5 ASSET4 Toolbox
ar (015 | sentrt -
Fortiolio Summary
Ranking Report
Environmental Pillar (A+) I History Raw Data Search
(Company: 94% - Benchmark: 49% (C+) - Rank: 117 / 3691) Item Lookup 1
e 251 @ tem Lookup Window - Windows Internet Explorer ™=
I http:jfonline  assetd. cominf ojeden/itemiookupzreportltamid=1&companyId=1168onCompany=truetshonpopup=true _’—
The enviro ~l ®, Report Zoomer
wella com(l Item Lookup A
E Equal-Weighted Rating A
The Envirol Search For ltem: Select rating: Economic Ar
e E—— " 5 0 g— .
class comy Data Points: Definition: @ @ Elerere o
benchmark| Equal-Weighted Rating 3
e asseT{fl | Eeconomic Healt & Safoyl improvements (2wt 197 HResource Reduction A
Environmental Emission Reduction A+
|7 Social
Description:
x“’::““ ; :m”:‘”h"g':‘es”t'u”a'w Does the company set specific objectives to be ac Froduct innovation A
orvjoresfhea afety employee heakth & safety? AND Does the company| 1 Social Ar
Comp B Workforce / Training and Development on the results of previously set objectives?
Elworkforce / Diversty and Opportunty = Corporate Governance B+
[ Society / Human Rights. 3
B iety f C
Elosetoner 1 Prodes {Eocety TFomen Rights] Relevance ule: EnEnf
[ Corporate Governance skvant for al companies
Transparency Rule:
Yes
Direction: Grade:
High value is 0 (NofNa), 0.5(No/Yes), 0.5(Ye: & @-1
Rating: A+ (99%)
Value: Yes/ves
L) % MyFavorites
B
) e _ L &
Weight 33.
_uDDna @ Internet
Bl selecting a Specific Level [ Finding a Definition
When you click in the box next to any level As you move your mouse over the various
in the framework, a Go button appears at  framework levels in the left-hand column,
the bottom right of the screen. Click on  each receives a gray highlight. Click anywhere
that bottom to move directly to that level on that highlight to display in the right-hand
Company Report. column the definition of that level.
Copyright 2011 ® ASSET4, a Thomson Reuters business, December 2011. All rights reserved. 16
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ITEM LOOKUP: SEARCH AND DATA POINTS

4.1 Item Lookup: Search and Data Points

As the name implies, you can use the Item Lookup screen to search for a specific
item within the ASSET4 framework. Simply enter a word, phrase or code (if
you are looking for a specific indicator or data point) in the “Search For Item:”
box and press “Go." If that item or phrase exists within the levels, data points
names or definitions, the results will be displayed in each column. In the first
column, all levels containing that item are displayed with a green highlight.
In the middle column all of the individual data points matching that item are
displayed. Note that data points are only associated with the indicator level.
Therefore, if you click on any other level, you will not see data points in the
middle column.

If you click on one of the data points shown following your search, its definition
will be displayed in the right-hand column. If you click on the gray highlighted
name as you rollover one of the levels in the left-hand column, the data points
associated with that level are displayed in the middle column and the definition
of that level is displayed in the right-hand column. When you click on an item,
its rating and/or value is also displayed at the bottom left of the screen.

[ searching for Items

Enter a word, phrase or code (indicator or
data point) in the “Search For Item:” box and
press “Go.” The results are displayed in each

column.

[2] Highlighting of Levels
All framework levels containing the search

item are displayed with a green highlight.

B Definition
Click on a gray highlighted item name to see
its definition in the right-hand column and its

value at the bottom left of the screen.

[ value and Rating

When you are doing the item lookup for a
specific company, as you scroll through the
left-hand and middle columns and click on an
item name, its value and/or rating is displayed
here. No values are displayed when doing the
item lookup within a portfolio. No ratings are

shown for driver data points.

Figure 15: Search and Data Points in the Item Lookup

ltem Lookup

Search For ltem: Select rating:
|I‘|umﬂn rights. | Only active data points: D ‘ Equal-Weighted Rating M IE'
Data Points: Definition:
LéELWEigthd Rating *| Human Rights Controversies #| Supply Chain  Level: Data point -
# Economic = i -
Environmental Recent Human Rightz Controverzies S| [Eumanikiont= oS 08 S0 ERNEI0T)
Elocial Human Rights Code of Conduct Definition:
orkforce / Employment Quality ) ) .
= | Freedom of Association Does the company describe in the code of
orkforce / Health & Safety P - )
. " conduct that it strives to apply human rights =
orkforce / Training and Development Child Labor 4 =
e e re T standards to its supply chain?
oo Forced Labor
EDriver Supply Chain Human Rights
) IE' LLPE
Human Rights Clozed List Element
[ 2 Human Rights Processes .
Units:
Freedom of Association ves/No
=] Qutcome .
Child Labor
[v ] I m Specifications: [L]

Rating: N/A&
Walue: Yes
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5. MyPortfolios

While the Company Report can provide you an in-depth understanding of the
performance of each company within the ASSET4 universe, it is also important
to be able to track a number of companies at one time. The MyPortfolios capa-
bility enables you to create any number of portfolios to monitor and compare
against each other.

To begin building a portfolio, click directly on the word “MyPortfolios” in the
row of tabs at the top of the assetmasterProfessional screen. This action takes
you to the screen shown in Figure 16, on which you can begin to create a
new portfolio by clicking on the “Add new,” which will take you to the screen
shown in Figure 17. Note that if a colleague has already created a MyPortfolio,
you can import that portfolio directly into your account to use either as is or to
modify if necessary.

Once you have defined a MyPortfolio, it will be listed below the MyPortfolios
tab when you place the cursor on it. By clicking on a name in the list, you are
taken directly to the MyPortfolio Summary Report (shown in Figure 20) for that
portfolio.

MYPORTFOLIOS

[ MyPortfolios Tab
Click directly on the word “MyPortfolio” to

create or import a new portfolio.

[2] Add New Button
Click on the “Add new"” button to go directly to
Figure 17 to begin to define your portfolio.

IE‘ List of Portfolios
New portfolios are listed here. One is always a

default portfolio, which is initially empty.

E Icons

Roll over the icons to see functions: setting the

default, deleting, editing, copying and sharing.

Bl import
Import existing MyPortfolios to use as is or to

modify for your own analysis.

Figure 16: Building a Portfolio

assetmasterProfessional
i Smith

No name (default)

Log out

My Portfolios| | My Rafings | My Reports | My Exports | My Aleris | My Indicators | My Settings Company Search
pany

MyPortfolios

This screen alows you to create, edit, delete, mport and export portfolios. Note that in the system there is always a default portfolio. You can change or define that here.

Default Rating | |

Owner Hame A Description
3

Equal-Weighted Rating || * || = [|E|| © ][]

4]

spesty iy metorimpore [ |(mme)

=]
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MYPORTFOLIOS: DEFINING A NAME AND DESCRIPTION

5.1 MyPortfolios: Defining a
Name and Description

By clicking on the “Add new” button on the “MyPortfolios” screen you are
taken to the screen shown in Figure 17, on which you can begin to create a new
portfolio. To begin the portfolio definition process you must first give it a name,
and if you wish, a description to help identify it. You can also select a rating to
be used by default with this portfolio. You can either select the Equal-Weighted
Rating or any MyRatings that you have defined. Once you have entered these
items, click on the “Next” button to upload select companies for the portfolio
either using criteria to select from the ASSET4 universe and/or uploading an
external containing a list of codes for an existing portfolio.

@] Portfolio Name and Description
Enter a name and description of your portfo-

lio on this screen.

[2] Portfolio Rating

Select the rating (either the Equal-Weighted
Rating or any MyRatings you define) to be
used with this portfolio by default.

[B] Next Button
Click on the “Next” button to move directly
to Figure 18, where you can select/upload the

companies for your portfolio.

Figure 17: Defining a Portfolio Name and Description

ohn Smith

MyPortfolios | MyRatings | MyReports | MyExports ||.r|yA|erts| Mylndicators | MySettings

assetmasterProfessional

Create new portfolio by John Smith

Log out

company Search | NN

Portfolio Name:
Portfolio Description:

Portfolio Rating:

US and Eurcpean Pharma Portfolio

L portfolio containing US and European pharmaceutical
companies.

Equal-Weighted Rating [>lf2

il
(3]
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MYPORTFOLIOS: SELECTING COMPANIES

5.2 MyPortfolios: Selecting Companies

There are over 3,000 companies in the ASSET4 universe from which you can
build your portfolio. To make your selection you can either import/upload an
existing file containing a list of company codes (ISIN, SEDOL, Quote Symbols or
ASSET4 Codes) or search through the universe by either name, country, sector/
industry, portfolio, measurement and data point or any combination of these
criteria in order to incrementally build a portfolio by adding or removing sets
of companies.

In Figure 18, we show the steps required to import an existing CSV file contain-
ing a list of company codes or a combination of codes to create a portfolio.
Once you have browsed to the external file and imported the companies match-
ing the list are displayed in the “Search results” column. If you wish to add
those companies to this portfolio, click on “Include” and they will be placed in
the “Portfolio companies” window and the criteria will be listed in the “Applied
searches” window.

[ External File
Click on the “External file” tab in order to upload

an existing portfolio file.

[2] Browse

Click on "Browse" to locate the file to upload.

B Import
Click on “Import” to upload the file.

E Search Results

Displays companies matching the codes

within your file.

B include
Click on “Include” to add the selected com-

panies into the portfolio you are defining.

@ Messages
If there are any discrepancies with the codes
in the file, you will receive a message explain-

ing the problem.

Figure 18: Uploading an External File Containing Company Codes to Create a Portfolio

Search criteria

[ Hame |[ Country || Sector / industry |[ Portfolio || Measurement || Data point || External file 1 |

Search results | 4 A
SM = company

CSV file containing list of company codes (ISIN, SEDOL, Quote Symbols or ASSET4 codes)

(mee ) T

Messages | 5)
There are no companies wih code "US3696666033" |

[¢]

File for import: |

Export messages.

ABB 288 Umtes
7

Air Products & Chemicals nc

Armerican Express Company

=
2
American International Group Inc
&
L J
o mase

Anglo American PLC

HEEEEEEE

Apple Inc
AXA

Barclays PLC
BASF AG

Baxter International Inc

BNP Paribas

Selected 50 0f 50

British Sky Broadcasting Group PLC

Caterpillar inc

@ Cisco Systems Inc.

O Portiolio companies O Excluded companies

Applied searches | 5 |

Total count: 0 Total count: 0 Total count: 0
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While importing an existing list companies is a great way to get started, you
may also wish to build a portfolio directly from the ASSET4 universe using a va-
riety of search criteria. For example, Figure 19, shows the initial step in creating
a portfolio containing all the pharmaceutical companies in the ASSET4 universe
from the United States and Europe -- defining the search criteria.

Begin by clicking on the Country tab to select the US and Europe and then
click on the Sector / Industry tab to select the pharmaceuticals. Once you have
defined the criteria, click on “Search” to select the companies matching the
criteria and move them into the “Search results” column. If you wish to add
those companies to this portfolio, click on “Include” and they will be placed
in “Portfolio companies” window and the criteria will be listed in the “Applied
searches” window as seen in Figure 21.

MYPORTFOLIOS: SELECTING COMPANIES

[@] Defining Criteria
Use the tabs to define selection criteria including
any combination of name, country, sector/indus-

try, portfolio, measurement and data point.

2] search
Once the criteria is defined, click on “Search,”

to perform the search.

IE‘ Search Results

Displays companies matching the criteria.

E Include
Click on “Include” to add the selected com-

panies into the portfolio you are defining.

Figure 19: Selecting Companies for a Portfolio (Selecting All Pharmaceutical Companies in the US and Europe)

|
Search criteria Search results | 3 | i)
1J [ Wame |[ Country || Sector / Industry || Portfoio || Measurement | Data point || External fie ]  Abbott Laboratories Inc
[] consumer Discretionary (410} - &  Alerganinc
[[] consumer Staples (161)
[ Energy (168) ’i, Astrazeneca PLC
[ Financials (521) barr  Barr Pharmaceuticals Inc =
£l [] Heatth Care (159} =
Pharmaceuticals (45) Bayer Schering Pharma AG
[ Bictechnology (18) &% Bristol Myers Squibh Company
[ Heatth Care Equipment & Supplies (40) =
[ Life Sciences Tools & Services (12) b @lap  Elan Corporation PLC
D Health Care Providers & Services (40) b |
v gﬂy ELI Lilty & Compan’
[[] Health Care Technology (3) g =2
I:‘ Industrials (415) e e Faes Farma SA
I:‘ Infermation Technology (239) i S e
[ Waterials (233}
D Telecommunication Services (61) = @ Glaxosmithkline PLC
b
[ utittes (107 — A Hikma Pharmaceuticals PLC
From Pharmaceuticals industry e Johmson & Johnson
‘; King Pharmaceuticals Inc
/A Lundbeck A/S v
Iz‘ Selected 31 of 1 Fage 1 |w sz
4
() Portfolio companies O Excluded companies Applied searches
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Once you have moved companies into “Portfolio companies” by clicking on
“Include,” you can either include or exclude additional companies by perform-
ing other searches.

One of the interesting features of the MyPortfolio capability is that you can
define the criteria in a way that keeps track of the companies you excluded
(perhaps you are doing negative screening). To do this type of exclusion, you
would first need to define the criteria for the broad range of companies you
are interested in, for example, all companies within a country or sector and add
them to the “Portfolio companies” like you did above.

Next you would define the criteria to identify the companies that you wish to
exclude, such as companies without a Health & Safety Policy for 2007 or who
had a low (e.g. < 50% score) in the environmental pillar. Figure 21 below shows
an example of defining screening or exclusion criteria.

MYPORTFOLIOS: SELECTING COMPANIES

[ Include
Once the “Include” button is clicked the
selected companies are moved into the

“Portfolio companies” window.

[2] Portfolio Companies
All companies currently included within the

portfolio.

Bl Applied Searches
Lists all the searches that have been used to
either add companies to or exclude companies

from your portfolio.

Figure 20: Adding Companies to a Portfolio (All Pharmaceutical Companies in the US and Europe)

Search criteria

Search results

- Country || Sector / Industry H Portfolio || Measurement || Data point || External file

|:| Consumer Digcretionary (410) |
[] Consumer Staples (161} il
[ Energy (188)
[ Financiaks (521)
B [] Heatth Care (158)
Pharmaceuticals (46)
D Biotechnology (18)
D Health Care Equipment & Supplies (40}
[ Life Sciences Tools & Services (12)
D Health Care Providers & Services (40)
[] Health Care Technology (3)
[ industrials (415)
|:| Information Technolegy (239)
[] Materials (233)
D Telecommunication Services (61)
[ utiities (107)

€1

From Pharmaceuticals industry

Selected 0 of 0

1 | e e

fe—
| 2 |Porﬁo||onompames

|
O

Excluded companies

Applied searches

Abbott Laboratories Inc

Allergan Inc

Astrazeneca PLC

[

Barr Pharmaceuticals Inc

g (0l

SCHERING

Bayer Schering Pharma AG

®

Bristol Myers Squibb Company

@/qn  Elan Corporation PLC

ELI Lilty & Company

i

Faes Farma S4

OOooooooooi;a

From Eurcpe or from United States and from
+Pharmaoeut\cals industry

Forest | ahnrafaries b
Total count: 31 Page 1 |% sz Total count: 0

Total count: 1
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More than likely you will be defining your screening criteria using the “Meas-
urement” tab. On the tab you can select any element from a rating to use as
your criteria. In our example, we are using the default Equal-Weighted Rating.
When you open the tab, you will see the four pillars of the rating with a “+”
next to them. If you want to use the entire pillar to screen simply click on the
pillar name. If you wish to zoom deeper, click on the “+" to expand the area.
For our example in Figure 21, we have zoomed to the “Health & Safety / Policy”
element within the Social pillar. By clicking on the element name, a “Screening
criteria” pop-up window appears like the one shown in Figure 21.

4

U

In the screening window, you can select the timeframe you want to review (a
single year or all years) and then the criteria, operation and value. In our exam-
ple, we are selecting companies with a Value of “No"” for the policy indicator,
meaning they do not have a Health & Safety policy. We are planning on exclud-
ing those companies from our portfolio.

Note that by selecting the Measurement tab and then one of the indicators, you
can define criteria to identify the leaders and laggards for that indicator, and
then either include or exclude them from your portfolio. An example of this
type of screening criteria is shown in the overlay box in the bottom right corner
of Figure 21. It is screening for the top 10 companies in the area of the reduc-
tion of greenhouse gas emissions within our selection.

MYPORTFOLIOS: SELECTING COMPANIES

[l Measurement Tab
This tab allows you to use any element of any
default rating or MyRating as criteria for your

selection.

[2] Rating Structure Tree
The structure of the selected rating will be
shown in a tree-like structure with “+" signs

next to the levels that can be expanded.

E]] Screening Criteria

Use this pop-up screen to define the criteria
(year(s), criteria, operation and value) you
want to use for your selection. Click on “Go”
once you have completed the definition and

then on “Search” to begin the selection.

] Screening Criteria -- Top 10

By selecting “Rank” as the criteria and then
either top or bottom of the ASSET4 universe or
top or bottom of the selected companies, you
can create a portfolio including or excluding

these leaders or laggards..

Figure 21: Defining Screening Criteria

Search resulis

Search criteria
Name | Country || Economic Sector / Industry Group H Portfolio H Measurement H Data point H External ﬁlal
EquakWeighted Rating [ II‘ |
Health & Safety | Pol

[ EquakWeighted Rating -~ = ety J Policy

e Byess | Creers

Environmental 2002 . =

El Social 2003 operaton:[=_ [w

2004

Soos Valus:

2008
2007

0 (NO)

1(YES)

2008

Emission Gas

2008
2010

Workforce / Employment Quality

B Workforce / Health & Safety
Health & Safety / Policy

IZ‘ Health & Safety/ Implementation
Health & Safety! Improvements
Outcome
Workforce / Diversity and Opportunity
Society / Human Rights

B Driver
Health & Safety/ Monitoring
Workforce / Training and Development
mlcar,

All years
2002
2003
2004
2005
2006
2007

Criteria.

[ 3]
Operation: | Top of selected

Value: 10

Selected 0 of 0
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Once you have completed defining your screening criteria and excluding the
desired companies from your portfolio, you should see a screen similar to Figure
23, which shows both the “Portfolio companies” and the “Excluded compa-
nies,” as well as the “Applied searches” that were used to define both.

Once you have finished your selection process, click on “Next” to go to a screen
on which to define the weightings for your portfolio. Figure 24 shows an ex-

ample of this screen.

MYPORTFOLIOS: SELECTING COMPANIES

[ Portfolio Companies

All companies currently added to your portfolio.

[2] Excluded Companies
The companies that you selected to be exclud-

ed from your portfolio.

. Applied Searches

A list of each of the searches and actions
(such as manually excluding companies) that
were used to define your current portfolio,

both included and excluded companies.

. Next

Click on “Next” to begin to define the weights
for the portfolio.

Figure 23: Showing Portfolio Companies and Excluded Companies

El Driver
Health & Safety / Policy
Health & Safety! Implementation
Health & Safety/ Monitoring
Health & Safety! Improvements
Outcome
Workforce / Training and Development
Workforce / Diversity and Opportunity
Society / Human Rights

Selected 0 of 0

. Portfolio companies

L
O C 3 GROUP PLC

O AZA Spa

O ABI 288 Limited

Abbot Group PLC

Abengoa SA

Aberdeen Asset Management PLC

aberti Abertis SA

ABN Amro Holding NV

Accor

o o

ACERGY S.A.

@-ﬁmﬂ Acciona SA
Ao
Seei)

Total count: 757

IF
page 1 of 26

o o o o

. Excluded companies Applied
searches
E-) Acerinox SA From
+ Europe

Ackermanz |

Acom Company Limited 1

Actelion B

Activizion Inc

E ADC Telecommunications Inc

Aderans Holdings Company Limited

r
“\J Adobe Systems Inc

Advance Auto Parts Inc

Agon Credit Service Company Limited

Al

Total count: 566

page 1 of 19

Copyright 2011 ® ASSET4, a Thomson Reuters business, December 2011. All rights reserved.

24




MYPORTFOLIOS: DEFINING WEIGHTS

5.3 MyPortfolios: Defining Weights

A portfolio is not simply made up of a list of companies. Usually, each company
is weighted differently based on the level of investment in that firm. ASSET4
recognises that fact and allows you to define the weights for each company
in the portfolio. The default weighting is equal weighting, but on the screen
shown in Figure 23 you can alter the weights as you desire. Note that on this
screen you will also see all the companies that you selected to be excluded from
your portfolio, which are stored along with your portfolio for future reference.

If you do not wish to enter a weight for every company, you can click on “Equal
Weights” or enter the key weights yourself and then click on “Normalize” and

the system will normalize all the weights automatically.

Once all the weights are set, complete the definition by clicking on “Finish.”

[l weights

The default weighting for each company in
the portfolio is equal-weighting. To change
these enter new weights in the “New weights”

column.

. Equal Weights

Click on this button to define equal weights..

. Normalize
Enter the key weights and then click on
“Normalize” and the system will normalize all

the weights within the portfolio.

Figure 23: Defining the Weights for the Companies Within a Portfolio

. 3i Group plc
A

A-Tec Industries AG

A.G. Barrplc

A.P. Mogller-Maersk AJS

AJS Det Ostasiatiske Kompagni

@ 2o

A2A SpA

Aareal Bank AG

® AB Electrolu

I |28 nustrivarsen

Portfolio companies Previous weights

Excluded companies

[3% | advance Auto Pars, Inc

/EON | AEON CREDIT SERVICE CO., LTD.

3 | AEON Mal Co., Ltd

Aeropostale, Inc.

Affiiated Managers Group, Inc.

= | AGF Management Limited

Agile Property Holdings Limited

AGRICULTURAL BANK OF CHINA LIMITED

1A £ Lidd e
or2s B .
. Excluded Companies . Finish
All excluded companies are stored along with After defining all the weights, click on “Finish”
the portfolio for future reference. to complete your portfolio definition.
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5.4 MyPortfolio Summary

After you finish defining your portfolio, you will automatically be returned to
the list of portfolios that was seen earlier in Figure 16. If you click on a portfolio
name in the list, you will be taken to the MyPortfolio Summary screen shown in
Figure 24 for the selected portfolio. You will see this screen only when select-
ing a portfolio from the list shown in Figure 16. If you select the portfolio from
the drop-down menu below the MyPortfolios tab, you will be taken directly to
a report showing the default rating report that you selected when you were
initially defining the portfolio. An example of that report is shown in Figure 25.

MYPORTFOLIO SUMMARY

[@] Title and Description
At the top of the screen the portfolio title and
description are listed along with other rele-

vant information.

. Year
Select here the year for which you want to

evaluate your portfolio.

Figure 24: MyPortfolio Summary Report

assetmasterProfessional
nith
‘ MyRatings

MySettings Company Search

ContactUs | Help | Log out

&r Distributor CEZ Gets Another Fine From Alban... - BK The Bank of New York Mellon Corporation: 04-11-201

Quick Ref Pharma Portfolio Portfolio Report Summary -

Title: Quick Ref Pharma Portfolio {Created on 31 May 2007 by John Smith)
Default Rating: Equal-Weighted Rating
Desaiption: US and Eurcpean Pharmaceuticsl Cempanies

Number of Stodss: 5
2010

Portfolic Benchmark:  ASSET4 Universe
Company Benchmark: ASSET4 Universe

Fiscal Year:

1 BNY Mellon in settiement talk:

- - | . |
4 ASSET4 Toolbox
ASSET4 Universe Fortfolie [AssET4 Universe B
Portfolic Summary
Portfclic campaniss Ranking Report
Company Quote | Country | Industry Group | weight | Rating | Benchmark Rank ftem Lookup
CJ  Avbott Laborstories ABT | United States of America Pharmaceuticals 36.36% | A+ (B22%) | C+(48.8%) | 354/3634 |7
¥+ Bristol Myers Squibb Co. BMY | United States of America Pharmaceuticals 18.18% | A(38.8%) | C+(49.8%) | 560/3634 |= -
saessss Jghnson & Johnsan JNJ | United States of America Pharmaceuticals 18.18% | A+ (94.0%) | G+ (49.8%) | 164/363% |73 & Report Zoomer
[l Equak-Weighted Rating
i | Novartis AG NOVN | Switzerland Pharmaceuticals 9.09% | A*(92.6%) | C+(49.8%) | 247/363s 7| QTR
— [ Economic
{fethe) | Roche Holding Ltg ROG | Switzerland Pharmaceuticals 18.18% | A+ (33.2%) [C+(498%) | z7es363s || ———
Environmental
Portfolio average A (92.3%) —
B Social
Portfolic benchmark [ASSET4 Universe) C+ (49.8%) ——
Corporate Governance

B Company Benchmark Bl company Information

Select the benchmark to use to evaluate the The table display various elements regarding

performance of the individual companies with- ~ each company in the portfolio. This

in your portfolio. You can select the ASSET4 information includes the weight, ratings,

universe, or the company’s sector or industry. benchmark and rank for each company.

[ Portfolio Benchmark [EB] Remove Company From Portfolio

As a benchmark for the entire portfolio you Click on this icon to remove a company
can select either the ASSET4 universe or an-  from your portfolio.
other portfolio defined within your assetmas-

terProfessional system.

Copyright 2011 ® ASSET4, a Thomson Reuters business, December 2011. All rights reserved.

[@ Portfolio Rating and Benchmark

The rating (the Equal-Weighted Rating in this
example) for the entire portfolio is displayed
here along with the rating for the selected

benchmark.
. Report Zoomer

Use the Report Zoomer to view a MyPortfolio

Summary report for any level in the framework.
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5.5 MyPortfolio Summary:
Default Rating

The format of the MyPortfolio Summary default rating report should look famil-
iar. Its design and layout matches the Company Report. Like that report, you
can define a year and benchmark against which to evaluate your portfolio. Here
there is the additional capability to benchmark against another portfolio within
your assetmasterProfessional system.

It also, like the Company Report, displays a historical view of the performance
for the selected level (the Equal-Weighted Rating level in this example) and the
components that make up that level (the Pillar breakdown in this example). On
this report the performance for each company in the portfolio is shown along
with an average performance for the entire portfolio.

MYPORTFOLIO SUMMARY: DEFAULT RATING

@] Year and Benchmark

You can define a year and benchmark against
which to evaluate your portfolio. You can also
benchmark against another portfolio within

your assetmasterProfessional system.

[2] Equal-Weighted Rating

A scrollable tabular display of the historical
performance of the portfolio based on the
chosen rating against the selected benchmark,

as well as an average for the entire portfolio.

Figure 25: Default Rating MyPortfolio Summary Report

assetmasterProfessional

Contact Us | Help | Log out ”

ne, John Smith
MyFortfolios | NMyRatings | Mylndicators | MyReporis | MyExpors |MyAIerts| Myllews |My5eﬂings Company Search NS o | ASSET4
Quick Ref Pharma Portfolio Portfolio Report
Titie: Quick Ref Fhama Portfoiio (Created on 31 May 2007 by John Smith) Number of & | Porttono Benchmanc  ASSETS Universe
Default Rating: Equal-Weighted Rating Stocks: & S
Diezcription: US and Europasn Fharmacsutics] Companies Fiscal Year: appg| “ompany Senchmar rierse
2]
k)
Yar: 2010 [pe] | o [asseTs Universe —— ASSET4 Universe [E) -
Equal-Weighted Rating IZ' | company bistribution
The EqusalWesighted Rating i an example of how a company's financial and extra-financial health can be equally weighted bassd on the information in ASSETA's econamic,
environmental, secial and corporate govemance pillars. It reflects 3 balanced view of a company’s performance in these four areas. 100%
90%
0%
Company | industry Group | weight | 2040 2008 2008 2007 0%
Acbott Labaratares Phammaceutioals | 8.35% | e $4% | 226 3541 | ] 50 | 553308 |Ae] 5% | 572300 Ao[ s | 31 2928 | 0%
Bristol Myers Squith Company Pharmaceuticals | 18.18% | A | 91% | 426/ 3541 | A+| 3% | 3043353 | A | 91% | 362/2520 | A+| S2% | 20912423  30%
Johnsen & Johnsan Pharmaceuticals | 18.18% | A+| 94% | 213/ 3541 | Ax| 54% | 2063353 | A+| 57% | 5/2520 | A+| 95% | 70/2423 | 20%
Novartis AG Pharmaceuticals | 5.09% | A+| 93% | 327/ 3541 | A+| 9% | 99/3353 | A | Of% | 3222920 A | 90% | 322/ 2429 okl 18 W W
Roche Hokiing AG Pharmaceuticals | 18.18% | A+| 3% | 270/ 3541 | A+| 4% | 2213353 | A+| 55% | 1232520 A+| %3% | 182/ 2429 b= & 0
Portfolio average At 332% At 95% A 44% At 93T% Companies distribution by oo
Portfolio benchmark (ASSET4 Universe) C+ 497% C+ 49.6% C+ 49.9% B 50.1%
a®
History of the Quick Ref Pharma
Portfolio
BB page [ 120020 wlort BB e
A
Pillar Breakdown E
c
| | | Economic (Weight: 25%) |
Company | industry Group _|waight]| 2040 2009 2008 2007 | o
Abbatt Laboratories Pharmaceuticals | 38.36% | A- | B0% | 813/ 3541 |A+| 97% | 69/3353 |A | 85% | 382/2520 | A+ o6% |102/2428(A OF o8 09 10
Bristol Myers Squibh Company Pharmaceuticals | 18.18% | B | B4% | 1313/ 3541 | A- | 78% | 854/ 3353| B- | 54% | 1344 /2520| B+| 74% |681/2428 A+ q®
Johnsen & Johnson Pharmaceuticals | 18.18% | A- | 78% | 8B1/3541 | A- | 83% | 650/ 3053| A« | 6% | 1082900 | A | B9% | 325/2429 | A+
Novartis AG Phammaceuticals | 9.03% | A | 90% | 412/3541 [A+| 98% | 11/2353 |B- | 54% |1353/2520( B | 61% |970/2423|A _;‘;’;’::&;“"':G""
Roche Hokding AG Phammaceuticals | 18.18% | A | 88% | 457 /3541 | A | et | +72/3353| A | 91% | 300/2500 | Ac| 56% | 41/26028 [As — SRR M:e":"sq“ibb o
Portiolio average A 794N A BTN A HI% A @ B e e
Portfolio benchmark (A8SET4 Universe) C+ 49.9% C+ 49.7% C+ 29.9% C+ 49.9% c )
Novartis AG
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[@ Pillar Breakdown

Scrollable list showing the ratings, weights
and ranking within the selected benchmark
over time for each of the four pillars: Eco-
nomic, Environmental, Social and Corporate

Governance.

- Hide the Menus

Click on this icon to hide or reveal the right-
hand side menus (ASSET4 Toolbox and Report
Zoomer). In this example this icon has been

clicked and the menus have been hidden.

- Company Distribution
Depicts the percentage of companies for each

grade within the portfolio and benchmark.

MYPORTFOLIO SUMMARY: DEFAULT RATING

. History of “MyPortfolio”
Depicts the value of each company’s Equal-

Weighted Rating over time.

B Price/Quality
Visual depiction of how your portfolio com-
panies compare to the benchmark in terms of

their PE and Equal-Weighted Rating.

Figure 26: MyPortfolio Summary Report Continued

Year: Company

[AssET4 Universe

Portfolio

ASBET4 Universe

Equal-Weighted Rating

[2]-

I Company Distribution

The Equal-Weighted Rating is an example of how 3 company’s financial and extra-financial health can be equally weighted based on the information in ASSET4's economic,
envirenmental, social and corporate gowermance pillars, It reflects a balanced view of a company’s parformance in these four areas.
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Portfolic benchmark (A3SET4 Universe] c+ 497% C+ 49.6% C+ 49.9% B S01%
a®
History of the Quick Ref Pharma
Portfolio
BB e[ 7 3o« HED |
A
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c
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6. Sharing

assetmasterProfessional users can share MyPortfolios, MyRatings and MylIndica-
tors with their colleagues who are also using assetmasterProfessional. In addition,
the ASSET4 team can share items. Once an item is shared the user to whom it
is shared can simply work with it as is, or export it and then import it to enable
them to modify as required. Users can also change ownership of an item that they
created in order to pass complete control of the item to another user.

Figure 27 shows the double-arrow icon from the item list you click to go to the
sharing screen. On this screen you can share the item with individual users or a
group of users. If you want to share an item with all your colleagues, share it with
the group, since the group will include all users even if individual users change.
You also change ownership of a item on this screen by selecting a user from the
drop-down menu. The process is exactly the same for MyRatings, MylIndicators
and MyPortfolios. Note that any changes the owner makes to a shared item
are automatically reflected in the shared users’ version.

SHARING

M= Sharing Icon
Click on the double-arrow icon to share a

MyPortfolio, MyRating or Mylndicator.

|Z| Sharing Screen
Clicking on the sharing icon takes you to the
sharing screen, where you can share an item or

change ownership.

IE‘ Users
Click on the box next to the user(s) name with
whom you want to share the item. If you wish

to give access to all users select the group.

E Owner

Select user to change ownership of the item to.

Figure 27: Sharing a MyPortfolio

Owner | Name A Description

DefaultRating | | 1

Johns Australia ASX 200

Equal-Weighted Rating | | = || = || || B [

Sharing IZ‘

enabling them to edit or delete it.

Thig feature allows you to share a MyPortfolio, MyRating or Myindicator with other users or groups, who can work with them, but cannot edit or delete them *You can ako transfer the ownership of an item to another user

Sharing properties of Portfolio Australia

Owner: | John Smith

Groups: Users:

il
|

Shared | Name Description Shared | Name
F] ASSET4 il André Chanavat
Christopher Greenwald
il Client Service
il Elena Philpova
il Henrik Steffensen
O Jetf Wid
John Bonner
il Keith Green
O Win Huber
O Peter Pircher
Roberto Romani
[ selectal [ selectan
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7. MyNews

With assetmasterProfessional users can now create MyNews channels in order to
track news on any topic or issue within the assetmasterProfessional system. To
create a MyNews channel you simply define a name, a description and the topics
to be tracked by the channel. Our standard news channels are explained below.

A News item within a channel is a normal raw data item that the ASSET4 analysts
have classified as News, therefore like any raw data item it provides the same
level of transparency by including a title, text, publication date, the URL of the
source, etc.

Note that a News item is always about a company, for example, a News item
could be about a company’s environmental product innovation, which would be
captured either by a general news channel definition looking at environmental
news, or a more specific channel definition including the product innovation cat-
egory within the environmental pillar.

In addition assetmasterProfessional now also has a scrolling News Bar, which
displays the channel or channels that you have indicated during the channel
definition process that you want to show on the bar. Figure 28 shows an exam-
ple of a MyNews channel, which monitors environmental news.

MYNEWS

M= MyNews Channel
Displays the news items that meet the criteria

that you defined for this channel.

[Zl sorting of Columns
You can sort the columns by clicking on the

name at the top of any column.

EGO

Click on “Go" to view the specific news item.

E News Bar

Selected MyNews channels are displayed in
a scrolling format at the topic of the screen.
You can define the news bar settings on the

MySettings page.

Figure 28: A MyNews Channel and News Bar

assetmasterProfessional

ohn Smith

MyPortfolios MyRatings MyReports MyExports MyAIerls| Mylndicators | MyNews | MySettings

HF Hintendo Company Limite

Company Search

Log out

MyNews Channel: Environmental news

T4 ASSET4 Toolbox
B
Portfolio Summary
Searcn:‘ | Ranking Report
Item Lookup
—
2 ~
A ’ 3|~
Date Company Title Textual Data Scope
‘Applied Materials To To Buid . ) 1
Masdar Initiative Contracts with Applied Materials by Design World Staff -
|:1 A\ 27-08-2008 Applied Waterials Inc SESET IS ST Friday, May 30, 2008 SANTA CLARA, Calif—As part of i Masdar By Es)
_ Production Capacity In Abu b : Initiatives
" Initiative, the Abu Dhabi Future Energy Co. is ...
Dhabi - Space Daity
Shell admits blame for near disaster at Stanlow OIL giant Shell has -
27-06-2008 Royal Dutch Shell Liverpaol Daily Post admitted biame for a potentially lethal gas leak at a Werseyside refinery. | P and Pollition
Controversies
Explosive isobutane gas mixed with 20 tonnes of lighter f.
FOR%;g%UFSTi%%ET;xTED BRENTWOOD, Essex, 25 June, 2008 - Environmental motoring website HemimTe
27-06-2008 Ford Motor Company Whatgreencar? has awarded its first Green Car of the Year award to
WHATGREENCAR- LexisNexis N Awards
Monitor the Ford Focus ECOnetic. Whatgreencar.com's lifetime impact rating
D.C.'s First Design for Platinum- 800 17th Street/PNC Place, a new 365,000 square foot office building,
27-06-2008 PNC Financial Services Group Inc Certified Office Building will be buitt at the corner of 17th & H Streets, NW, just two blocks from Green Buidings
Unveiled the White House. PNC's regional headquarters and offices.

Copyright 2011 ® ASSET4, a Thomson Reuters business, December 2011. All rights reserved.

30




7.1 Standard MyNews Channels

To help you get started tracking news, we have created three standard channels.
The "ESG News"” channel contains all environmental, social and governance
news. The “Controversies” channel contains news related to company contro-
versies from all ASSET4 pillars. The “All News"” channels contains all news from
the four ASSET4 pillars.

Note that you are not able to modify the criteria used to define these channels.
However, you can choose to include or remove any channel from the News Bar
by clicking on either of these icons: bl il on the main MyNews channel list as
shown in Figure 29. You can also subscribe to be notified by email when new
items are added to a channel by clicking on either of these icons: |l =l also
shown in Figure 29.

While we believe that these three standard channels are a good starting point
for beginning to analyse news, you can of course define your own customised
channels based any combination of company, country, sector / industry, portfo-
lio, pillars and categories or measurements criteria, as the next page will show.

STANDARD MYNEWS CHANNELS

m Standard News Channels
Included in the system are three standard
news channels: ESG News, Controversies and

All News.

@ Include/Remove from News Bar
Click on the [p4g icon to include a channel in
the News Bar. Click on the [i#licon to remove

a channel from the News Bar.

Bl include/Remove from Email Subscription
Click on the|=glicon to subscribe to email no-
tifications when new items are added to the
channel. Click on the|El|icon to unsubscribe

to email notifications.

Figure 29: Standard MyNews channels

MyNews

This screen allows you to create, edit and delete MyNews channels. Note that to define the time span in which something i considered news, go to MySettings

B
Hame Description | 3 | 2 L
4':} ESG News (standard) All Environmental, Social and Governance news. | == B |E||DHP-|
1
Controversies (standard) News related to company controversies from all ASSETS pillars. | - |||§’|| fs} |E”DHE|
All News (standard) All news from the four ASSET4 pillars. | = ||| o |l owgl
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7.2 Defining a MyNews Channel

To begin a MyNews channel definition, click on “Add New" on the first MyNews
page and then enter a name and description for the channel. On this definition
screen as shown in the first screenshot in Figure 30, you can also indicate if you
want this channel to be included in the News Bar and if you want to be notified
by email when there are additional news items in this channel.

The next step is to define the criteria you want to use to select your news. You
can use any combination of company, country, sector / industry, portfolio, pillars
and categories or measurements criteria.

For example you could select all environmental and social news about all com-
panies within the Energy sector in Europe; and either in that same channel
or another channel, you could include all governance news about companies
within one or all of your portfolios. Any combination of options is possible.

Please note that if you select multiple criteria and then click “Add criteria” the
selections are connected with an “and” in the logic. When you add one at a
time they are treated as being connected with an “or.”

The control of the various MyNews-related settings, such as how long an item
is considered news and the speed of the News Bar, is done on the MySettings
page. An example of the options are shown in Figure 30 and are explained in
more detail on page 58.

DEFINING A MYNEWS CHANNEL

[ Name and Description

Enter a name and description for your MyNews
channel and indicate if the channel should be
included in the news bar and if you want to
be notified by email when there are additional

news items in this channel.

2 Filtering Criteria Tabs
Use any combination of criteria named by the

tabs to define what news you are interested in.

Bl Add criteria
Click on “Add Criteria” once you have made

you selections using the tabs.

[ Filtering Criteria List

Displays the list of criteria you have defined.

B MySettings Options
Define various MyNews options on the MySet-

tings page.

Figure 30: Defining a MyNews channel

Name: |I.|yNews channel example

Description: |z peys channel monitoring all environmental news for US

and Eurcpean energy companies.

[+]

Filtering criteria Filtering criteria list
[ company || Country || Sector / Industry || Portfolio | Pillars and categories || Weasurement from United States and from
E-mail about the news of this channel Energy sector and from
[J Economic a4 Environmental
Include this channel in the News Bar 2 [] Environmental from Europe and from
[ social Energy sector and from El
|:| Corporate Governance Environmental
MyHews
Show News Bar:
Keep news in channel for (days):
IE‘ Keep news in News Bar for (days):
News bar scrolling speed:
Praferred delivery time for news subscriptions
Time: 00:00 Open time picker Total count: 2
Time zone: [ GHT-12:00 (12:00) [+] Add criteria
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8. MyReports

Within the MyReports tab, two types of reports are provided. One group is called
“ASSET4 Supplemental Content,” which contains a variety of informational
updates, as well as Excel tools that provide additional functionality. The second
type of report is one you can create yourself. There are five different reports: a
“Company Summary Report,” a “Company Strengths/Weaknesses Report,” a
“Portfolio Report,” a “Ranking Report” and a “Company Detailed Data Report”.

To access these reports click on the “MyReports” tab at the top of the screen,
which brings to a screen similar to the one shown in Figure 31. From here simply
click the individual folders within the ASSET4 Supplemental Content section or
click on “Add new” to begin to define a new MyReport as shown in Figure 33.

MYREPORTS

[ ASSET4 Supplemental Content
This section includes all the informational up-

dates and tools include in the product

& 1cons

The icon in the Supplemental Content section
enables you to subscribe or unsubscribe to re-
ceive an email alert when there are changes
to this content. The icons in the MyReports
section enable you to delete, edit, regenerate

(once data has changed) or copy a MyReport.

@ MyReports
This section displays all MyReports that have

already been defined within your system.

[ Add New
Click on “Add new"” to begin to define a new

MyReport.

Figure 31: MyReports - List of Supplemental Content and Existing MyReports

ASSET4 Supplemental ContentlI'

Type Hame

Description

Folder

Carbon Data and Estimates PDF

Includes company-reported or ASSET4-estimated CO2 emissions
values for all companies in the ASSET# universe for 2007 and 2008
in PDF format.

Folder

Carbon Data and Estimates Excel

Includes company-reported or ASSET4-estimated CO2 emissions
values for all companies in the ASSET4 universe for 2007 and
2008.in Excel format.

[eal

Folder

Global Compact Tool

Enables the monitoring of company compliance to the UN Global
Compact Principles including links to recent controversial news
stories linked to the Principles.

=]

Contains the latest update to the ASSET4 universe with tabs.

3 [MyReports

Type

Name

Description

2 |

Company Summary Report

Reference Guide Example MyReport

Company: ABB Limited
Year: 2009
Rating: Equal-Weighted Rating

(L)
=L

Company
StrengthsWeaknesses Report

Strengths and Weakness Example 1

Company: Google Inc
Year: 2009
Rating: Equal-Weighted Rating

[-lEl 2 =

Portfolio Report

Oil and Gas Portfolic Example 1

Year: 2008
Rating: Equal-Weighted Rating
Portfolio: European Oil & Gas

[-lEl 2 =

Ranking Report

Example of Ranking Report

Year: 2008
Rating: Climate Change

[-1E| & &

Company Detailed Data Report

Sample Detailed Data Report

Company: JDS Uniphase Corp.
Year: 2006

Rating: Equal-Weighted Rating
Details level: Only indicators

[-lEl 2 =
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8.1 Supplemental Content

The ASSET4 Supplemental Content contains additional information and tools
that can help support your work with assetmasterProfessional. The content
includes: Upload Information, Carbon Data and Estimates, Global Compact
Tool, Water Management Assessment (Pharma). Negative Screening Tool.

To download the content, click on the plus sign next to the folder of the item
you are interested in, then click on the download icon, which brings up a
dialogue box like the one shown in Figure 32. In Figure 32, we also show an
small segment of the Negative Screening Tool, which allows you to screen the
entire ASSET4 universe of companies in regard to issues such as armaments,
nuclear power, tobacco, genetically modified organisms, stem cell research and
animal testing.

A description of each of the elements provided in Supplemental Content is
included in Appendix A.2.

MYREPORTS: SUPPLEMENTAL CONTENT

[ Folder
Click on the plus sign next to “Folder” to show
the timeline of when files were uploaded and

to download a copy.

[2] pownload Icon

Click on the icon to download the file.

[B] File Download
Dialogue box allows you to download the file

where you desire.

[@ Negative Screening Tool

Simple-to-use tool to screen companies in ar-
eas such as armaments, nuclear power, tobac-
co, genetically modified organisms, stem cell

research and animal testing.

Figure 32: Downloading the Supplemental Content

ASSET4 Supplemental Content

Type Hame Description

Includes company-reported or ASSET4-estimated COZ emissions

[ Folder Carbon Data and Estimates POF values for all companies in the ASSET4 universe for 2007 and 2008 [==]]

in PDF format.

File Download &l

Folder Carbon Data and Estimates Excel b [==]]

Do you want to open or save this file?

jal

Folder Global Compact Tool @ Mame: Megative_Screening_values.zip s l==

Type: WinZip Fils, 514KE
From: online. asset4.com
Folder ASSET4 Company Upload Update first [2=]
0 S, L |

E[ g [sme ) [cams ] |-

Folder ‘Water Management Assessment (Pharma) r ||
|@ “while files from the [ntemet can be useful, some files can potentially |

. harm your computer. 1f you do not tust the source, do not open or 0, =
II‘ El Foider Negative Screening Tool Values Only save this file, What's the risk? I ||
- Publication date: 06-10-2009
Regaivels S Sl ooV ahie= 0l Description: Excel-based application é’ 2

ASSET4 Code

Company Name:

1SIN Code. GICS Industry.

Armament.
Revenue

overan - Publication Date Armarment Wclear

Nuclear
Production

Gambling

Gambling
Revenue

Toba

a1orouppLC lcE00B 4400 |capial Werkets nr o N o nr o
[V— i 4 e o nE o e o
P P Tono0nsTECS siructon £ s 0000331 e o E 0 e o
24013 |aoaspa Imoot2saer  |wtitities o o e o e o e o
P P Fonosagen1e |Thits & Mortgage Finance o 0 e o e o e o
24 0005 |em Lintea croon2z21716 4o o 1001 20070331 o e 4 e o e o
s o151 |assor srovperc . | o wr o nE o wr o
2 00240 |pisort Lsborator | ., oot o e o e o e o
24 02201 __|#BC Loaning Contree Limeat Loogong:s Services o | o e o e o e o
PO Fr—— Esvioszmate o 0 e o e o e o
24 01658 | percrontie & Ftch conpen p o 0 nE o uE o e o
2401708 |pberdeen < [ o o e o e o e o
P [ . o e o e o e o
1 00205 |aswa w e0000301109 o 0 e 0 e 0 we 0
aos o L imtea . a e o e a e o
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8.2 Defining a MyReport

On the MyReports definition screen, you must enter a name for the report and
then choose which type of report you want to produce. To move to the next
step, click on “Next,” which takes you to a screen similar to the one shown in
Figure 34.

In Figure 33, we have entered a name and selected a report type of “Company
Summary Report.”

MYREPORTS: DEFINING A MYREPORT

[ Report Name
Each MyReport must have a unique name.

Enter it here.

2] Report Type
Select which of the four types of reports you

want to generate.

Bl Next

Click on “Next"” to select the specific elements

for your report.

Figure 32: Defining a MyReport Step 1

MyReports

Specify the name and type of the report.

Report name: |Reierenoe Guide Example MyReport

- Select Type

Description

Specify the company, year and benchmark for the Company

@ Company Summary Report Summary Report.
Specify the company, year and benchmark for the Company
Report type: O Company Strengthz/\Weaknesses Report StrengthsfWeakn Report.
0 Portfolio Report Specify the portfolio, year and benchmark for the Portfolio
Report.
O Ranking Report Specify the year and benchmark for Ranking Report.
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On the screen shown in Figure 34, you can select the company you want to
generate the for, as well as the define and benchmark to be used.

For the two company reports, the screen is exactly the same as shown in Figure
34. For the Portfolio Report, you select the portfolio you are interested in, as
well as the year and benchmark. While for the Ranking report, you select the
year and benchmark.

Once you have made your selections, click on “Finish” to complete the definition
process and be taken back to the list of MyReports as shown in Figure 31, where
you can click on the MyReport name or type to view the report.

MYREPORTS: DEFINING A MYREPORT

[ cCompany List
Use the scroll bar to find the company on

which you want to generate a report.

2 Year

Select the year to be covered by the report.

[B] Benchmark
Select a benchmark with which to compare the

company.

[ Finish

Click on “Finish” to complete the definition
process and be taken back to the list of
MyReports as shown in Figure 30, where you
can click on the MyReport name or type to

view the report.

Figure 34: Defining a MyReport Step 2

Report Type: Company Summary

[]

Selected

mE3

O 31 Group PLC

3K Company

A-TEC Industries Agency

AZA Spa

ABB Limited

Abbot Group PLC

Abbott Laboratories Inc

pPIOIO|O|O|0O|0O

S — v

v [anoly] B

Benchmark: |ASSET4 Universe M IE'
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MYREPORTS: COMPANY STRENGTHS AND WEAKNESSES REPORT

8.3 MyReports:

Company Strengths/Weaknesses Report

The “Company Report” that you can generate through the MyReports capability
is basically a PDF version of the Equal-Weighted Rating Company report that
you see in the system.

However, the “Company Strengths/Weaknesses Report,” offers you additional
insights not directly available through the system reports. It displays a report
summarising the best and worst performing pillars and categories for the
company you are viewing. An example of the “Best Performing Pillar” section
of this report is shown in Figure 35.

[ written Description

A description of the performance of the best
performing pillar for the company for the se-
lected year as compared to the previous year
and the benchmark. Similar descriptions are
included in the report for the worst perform-
ing pillar and the best and worst performing

categories.

[ Graphs

Breakdown and history graphs for the best
performing pillar. Similar graphs are included
in the report for the worst performing pillar

and the best and worst performing categories.

Bl Ranking: Best and Worst
A table showing how the selected company
compares in this pillar to the top-five and

bottom-five performing companies within the

benchmark.
Figure 35: MyReports Company Strengths/Weaknesses Report Best Performing Pillar
Best Performing Pillar E E
@ Environmental pillar (A+) EtiEi Ay Ranking
Rank: 15/1142 Rank Company name Rating
1 United Technologies Corp. A (DE%)
(Grade: 95% - Weight 25%) L e
4 Lockheed Martin Carp. A+ (D0%)
The environmental pillar measures a companys impact on living ~ Sn_En_PI EnEn R 5 Sohnederflectiosa AT (80%)
and non-living natural systems, including the air, land and water, 4 15 Bristol Myers Squinh At (35%)
as well as complete ecosystems. It reflects how well a company et STCED
uses best management practices to avoid environmental risks T pesr—— R
and capitalize on environmental opportunities in order to - 1140_CA Ino D (10%)
generate long term shareholder value. En_En_ER 1141 Mediolanum D (10%)
1142 Vivendi Dig%)
The Environmental pillar of Bristol Myers Squibb Company for
the fiscal year ending 2005-12-31 stayed at the same level of o
A+ as last year. When compared to the ASSET4 Universe,
Bristol Myers Squibb Company is ranked at position 15 out of a B
sample of 1142 companies. The above average Environmental
pillar of Bristol Myers Squibb Company is essentially due to the c
Product Innovation category, which is 105 percent higher than
the benchmark. Note that the Product Innovation category D
makes up 33.33 percent of the Environmental pillar total weight.
The best in class company from the ASSET4 Universe is United 001 2002 2003 2004 2005
Technologies Corp.. On the other hand, the worst performing
category is the Emission Reduction, which is still above the = Company
benchmark but only by 95 percent. Note that the Emission = Benchmark
Reduction category makes up 33.33 percent of the
Environmental pillar total weight. The worst in class company
from the ASSET4 Universe is Vivendi, which is ranked at
position 1142
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8.4 MyReports: Portfolio Report

If you select “Portfolio Report,” the system generates a portfolio report with
three sections: Portfolio Summary, Portfolio Pillar Breakdown and Areas of Im-
provements.

The “Portfolio Summary” section contains both a tabular and graphical depic-
tion of the portfolio’s performance in comparison to the benchmark. The table
from this section of the report is shown in Figure 36. This section also contains
two graphs not shown in the figure. One is a Portfolio Trend graph showing the
historical performance of the portfolio from an Equal-Weighted Rating perspec-
tive. The other is a Price/Quality graph showing how the portfolio compares to
the benchmark in regard to its Equal-Weighted Rating and PE ratio.

MYREPORTS: PORTFOLIO REPORT

[ Portfolio Summary

A snapshot of the weight, rating, grade,
benchmark rank, portfolio rank and pil-
lar breakdown for each company within the

portfolio.

[2] Portfolio Rating

The portfolio rating is an average rating for
all companies within the portfolio. The bench-
mark rating is also shown at the bottom of

the table.

[B] Year and Benchmark
The year and benchmark used for the report

is displayed here.

Figure 36: MyReports Portfolio Report - Portfolio Summary Section

ASSET4 AG
Bahnhofstrasse 2 ° P.O Box 126 ° 6301 Zug ° Switzerland
Phone: +41 41 729 30 40 Fax: +41 41 729 30 50

Report prepared on: Jul 4, 2007

Portfolio Report

[+]

Sections 1: Portfolio Summary

[2] Portfolio Rating (A)

Grade 87%

l

ASSET4

2]

Fiscal Year: 2005
Company Benchmark: Sector
Portfolio Benchmark: ASSET4 Universe

Range (A+ to D-)
Range (100% to 0%)

Symbol Company Name Industry Weight Rating Grade Berkchr:ark Portfolio Rank Breakdown
an

Gwovsns Novartis AG Pharmaceuticals 16.76% A 90% 9/90 3 . I I l

@umse  Bristol Myers Squibb Company Pharmaceuticals 27.93% A+ 92% 7/90 2 u I I I

el Johnson & Johnson Pharmaceuticals 33.51% A+ 93% 6/90 1 ] I I I

Roche Holdings Limited Pharmaceuticals 1M117% A 89% 11/90 4 l I I ]

Sfwet  Abbott Laboratories Inc Pharmaceuticals 10.63% B- 51% 30/90 5 - . l l

Portfolio Average A 87% R

E ; g g2g¢g

ASSET4 Universe C+ 50% & E 3 ,%
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The “Portfolio Pillar Breakdown"” section of the Printable Portfolio Report con-
tains a graphical and written description of the portfolio’s performance for each
of the four pillars, as well as a tabular and written description of the best and

worst performing companies within the portfolio. An example of this “Best and
Worst in Class” element of the report is shown in Figure 37.

MYREPORTS: PORTFOLIO REPORT

[ Bestin Class

[2] worstin Class

A table showing the three best performing

companies within the portfolio for each pillar.

A table showing the three worst performing

companies within the portfolio for each pillar.

[B] written Description

A summary description of how the best and

worst companies for each pillar compared to

the entire portfolio and the key category influ-

encing that result.

Figure 37: Best and Worst in Class Section of the MyReports Portfolio Report

Best and Worst In Class

Best in Class

Worst in Class

S Em

Economic Pillar

Environmental Pillar

Social Pillar

Corporate Governance Pillar

Roche Holdings Limited

Roche Holdings Limited

Roche Holdings Limited

Johnson & Johnson

Novartis AG

Bristol Myers Squibb Com..

Johnson & Johnson

Bristol Myers Squibb Com...

Johnson & Johnson

Johnson & Johnson

Bristol Myers Squibb Com...

Novartis AG

Bristol Myers Squibb Com. ..

Novartis AG

Novartis AG

Abbott Laboratories Inc

Abbott Laboratories Inc

Abbott Laboratories Inc

Abbott Laboratories Inc

Roche Holdings Limited

The company with the best
Econemic pillar rating in the
portfolio for the fiscal year 2005
is Roche Holdings Limited.
When compared to the portfolio
average, Roche Holdings
Limited is 23% higher. The
above average rating is
essentially due to the Revenue
/ Client Loyalty category, which
is 27% higher than the portfolio
average. The company with the
worst Economic pillar rating in
the portfolio for the fiscal year

2005 is Abbott Laboratories Inc.

When compared to the portfolio
average, Abbott Laboratories
Incis 32% lower. The below
average rating is essentially
due to the Margins /
Performance category, which is
22% lower than the portfolio
average

The company with the best
Environmental pillar rating in
the portiolio for the fiscal year
2005 is Roche Holdings
Limited. When compared to the
portfolio average, Roche
Holdings Limited is 10% higher.
The above average rating is
essentially due to the Product
Innovation category, which is
12% higher than the portfolio
average. The company with the
worst Environmental pillar
rating in the portfolio for the
fiscal year 2005 is Abbott
Laboratories Inc. When
compared to the portfolio
average, Abbott Laboratories
Inc is 29% lower. The below
average rating is essentially
due to the Resource Reduction
category, which is 44% lower
than the portfolio average.

The company with the best
Social pillar rating in the
portiolio for the fiscal year 2005
is Roche Holdings Limited.
When compared to the portfolio
average, Roche Holdings
Limited is 10% higher. The
above average rating is
essentially due to the Society /
Human Rights category, which
is 26% higher than the portfolio
average. The company with the
worst Social pillar rating in the
portiolio for the fiscal year 2005
is Abbott Laboratories Inc.
When compared to the portfolio
average, Abbott Laboratories
Inc is 25% lower. The below
average rating is essentially
due to the Workforce /
Employment Quality category,
which is 51% lower than the
portfolio average.

The company with the best
Corporate Governance pillar
rating in the portfolio for the
fiscal year 2005 is Johnson &
Johnson. When compared to
the portfolio average, Johnson
& Johnson is 19% higher. The
above average rating is
essentially due to the
Integration/ Vision and Strategy
category, which is 6% higher
than the portfolio average. The
company with the worst
Corporate Governance pillar
rating in the portfolio for the
fiscal year 2005 is Roche
Holdings Limited. When
compared to the portfolio
average, Roche Holdings
Limited is 29% lower. The
below average rating is
essentially due to the Board of
Directors/ Board Functions
category, which is 49% lower
than the portfolio average.
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The “Areas of Improvements” section of the Printable Portfolio Report contains
a table highlighting the areas of improvement for each company by looking at

the lowest five scores for each company in the portfolio for the selected year.

An example of this “Areas of Improvements” section of the report is shown in
Figure 38.

MYREPORTS: PORTFOLIO REPORT

[@] Areas of Improvements
Shows the five categories with the lowest
scores for each company and whether the

score was for an outcome or driver indicator.

[B] specific Issues
Lists the specific outcome or driver issues in

which the company scored poorly.

Figure 38: Areas of Improvements Section of the MyReports Portfolio Report

Section 3: Areas of Improvements

fiscal year 2005.

Company Name

The table below highlights the areas of improvements for each company by looking at the lowest five scores for each company in the portfolio for the

1]

Areas of Improvements

2]

Specific Issues

) NOVARTIS

Novartis AG

Margins / Performance/ "Outcome
Shareholders / Shareholder Rights/ *Outcome

Board of Directors/ Compensation Policy/ “Outcome

Revenue / Client Loyalty/ "Outcome
Workforce / Employment Quality/ *Outcome

Transparency
Exposure
Exposure
Transparency
Momentum

Bristol Myers Squibb

Margins / Performance/ *Driver

Performance/ Policy

Company Revenue / Client Loyalty/ "Outcome Transparency
oy Shareholders / Shareholder Rights/ *Outcome Exposure
% Bristol-Myers Squibb Society / Community/ *Outcome Exposure

Workforce / Employment Quality/ *Outcome Transparency
Johnson & Johnson Profitability / Shareholder Loyalty/ *Outcome Momentum
Shareholders / Shareholder Rights/ *Outcome Transparency
Margins / Performance/ "Outcome Momentum
gmﬁwm Revenue / Client Loyalty/ *Outcome Transparency
Society / Human Rights/ "Outcome Momentum
Roche Holdings Board of Directors/ Board Functions/ *Outcome Exposure
Limited Shareholders / Shareholder Rights/ *Outcome Performance
Board of Directors/ Compensation Policy/ *Driver Compensation Policy/ Mon...
Profitability / Shareholder Loyalty/ "Outcome Exposure

Board of Directors/ Board Structure/ "Driver

Board Structure/ Monitor...

Abbott

A Pramise for Life

Abbott Laboratories
Inc

Margins / Performance/ *Driver

Workforce / Employment Quality/ *Driver
Society / Human Rights/ "Outcome
Shareholders / Shareholder Rights/ *Driver
Revenue / Client Loyalty/ *Outcome

Performance/ Policy
Employment Quality/ Poli...
Momentum

Shareholder Rights/ Impl...
Transparency
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9. Ranking Report

While the “Ranking Report” within MyReports, provides you a the ranking of
companies within a selected benchmark for a selected year, there is an addi-
tional way to generate ranking reports--using the Ranking Report menu option
on the right side of the screen.

The Ranking Report is a simple way to review how the companies in a selected
benchmark perform in a specific report level. Whenever you are in a report,
such as the Equal-Weighted Rating or one of the pillars or categories, you have
two options to view a Ranking Report. You can click directly in the tabular dis-
plays of performance that show the “rank” of a company within a level to view
the report for that level. Or you can click on “Ranking Report” in the ASSET4
Toolbox and be immediately taken to the Ranking Report that shows how all the
companies in the benchmark rank for that level.

Once you are in the Ranking Report, you can of course change the benchmark
category, specific benchmark and year. You can also use the Report Zoomer to
select any level within the ASSET4 framework to see a ranking of all companies
in your selected benchmark for that level.

RANKING REPORT

[ Year

Each Ranking Report shows the ranking for a
specific year. Use this pull-down menu to se-

lect the year you are interested in.

[B] Benchmark Category
Companies are ranked within a benchmark,
use this pull-down menu to select one of the

categories shown below.

IE‘ Benchmark
Use this pull-down menu to select the specific

benchmark from the selected category.

|z| Report Zoomer
Select any level within the ASSET4 framework
to view a ranking report for the benchmark

within that level.

Figure 39: Ranking Report

Ranking Report (2010)

C ies in Economic

e) ranked by Environmental Pillar

1 B B

2]

T8 ASSET4 Toolbox
vear [2010[w] | Benchmark category:| Economie Sector [ Benchmark | reathears ] & E—
LSSET4 Universe IO oL NI
Region o
Countr
Primary Stock Exchange - ltemn Looku
Rank | company Name: - Rating | P
1| OLYMPUS CORPORATION Busiess Sector 95% (+) =
Industry Group
2 | AstrazenecaPiC Industry 94% (A+)
3| Johnson & Johnson Fortiolio 94% (A+) & Report Zoomer
4 Meditronic, Inc. 94% (A+) [ Equal-Weighted Rating
S | MerckKgaa 94% (A+) T
& | Roche Holding AG EAE) Environmental
7 | Fresenius SE 93% (A+) Er—
8 | Kyowa Hakko Kirin Company Limited 93% (A+)
mission Reduction
9 | Merck& Company Inc 93% (4%)
roduct Innovation
10 | TERUMO CORPORATION 93% (A+)
= social
11 | Bristol Myers Squibb Company 93% (A+)
12 Hospira Inc 93% (A+) Corporate Governance
13 | Agfa-Gevaert NV 2% (A+)
14 | Baxter Infernational Inc 2% (As)
15 | BayeraG 2% (A+)
16 | Novo Nordisk ArS 92% (A%)
17| ELILily & Company 91% (4)
18 | Sysmex Corp. 91% (4) ™
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MYRATINGS

10. MyRatings

MyRatings allows you to select from the full range of standard and user-defined  [i] MyRatings Tab

indicators within the system to create your own ratings to analyse a single  Placing your cursor on the MyRatings tab, dis-
company, a portfolio, an industry or the entire ASSET4 universe. Click on the  plays a drop-down list of ratings including the
MyRatings tab at the top of the window to be taken to a screen similar to Figure  standard Equal-Weighted Rating. Choose one
40. With the MyRatings feature, you can define an individual rating evaluating  of these to use for your analysis or click on
any subset or combination of the default framework, which contains 280+ indi-  the MyRatings tab itself to be taken to a list
cators and 750+ data points. For example, you could focus on only two issues,  of ratings shown in Figure 40, to define a new
such as human rights and emission reduction and create a MyRating designed  MyRating or edit an existing one.

to make an assessment for each issue individually, as well as a combination of

both issues. Once you had defined a MyRating you can use it to perform evalu-  [2] Add New Button

ations on any companies within the ASSET4 universe. Click on the “Add new" button to go directly

to Figure 41 to begin to define your rating.

Figure 40: MyRatings List

assetmasterProfessional
. John Smith ContactUs | Help | Log out
MyPortfolios ‘ MyRatings | Myindicators | MyReports | MyExports ‘MyA\Erls‘ MyNews | MySettings company search | NN ASSET4

Ltomers take to Twiter to v ve Practices Folo 306 Mitsubishi UFJ Financial Group Inc.: 07-11-2011 First LS. class-action overdraft fee case sefties - BAC Bank of America Corp: 07]

MyRatings

This feature allows you o select frem the full renge of standard and user-defined indicaters within the system to oreate your own retings to analyse @ single company, = porifelio, n indusiry or the entire ASSET# universe. On this seen you can creste,
edit, delete, import and export userdefined ratings.

T3 ASSETA Toalbox
- f— T
Portfolio Summary
[ [

Ranking Report

Owner [ Code Name A Desoription | Status
AssETa eeso cesc The EES6 Rating s an axample ot how a companyst oxstoren | |- [IE(IBI] | fom ool
ASSET4 ESGC_SE ESGC Sectors Based Equal Weighted Rating for envirenment, social, cor. OK_STCRED |- 1@) |3
ASSET4 ESGC_A4U esee Equel Weighted Rating for enviranment, socisl, cor. okstoren | |=[IE|IDI |
ASSET4 ese ese Equal Weight=d Rating for enviranment, sodial, cor. okstoren | | = [|E|BI | | ]
AdRecalcRaings ETHICAL Negative Saeening MyRating Negative Saeening MyRating based on the following OK_STORED |= & D] | 1
AdRecalcRatings Ris_Report Risk Report Created for Customer H ow_storen | | =|[|EF||D|| |
christopher SEGO1 Segmentation 1 Segmentation My Indicato 1 FENDING |=ENDI | -4
AdRecalcRatings un UN Global Compact Rating Principles okstorep | |=[IEF|DI
D u
2 ¢
ILI

Specityrating fileforimport | |(Browsew. ]

|E| Owner IE‘ Status |z| Import Ratings

Displays the status, either “Pending”,

Indicates who owns the MyRating. Only the Users can share MyRatings. Once a rating has

“Calculating” or “Ok_Stored”.

owner can modify or share a rating. been exported by one user, other users of

the system can import it and then use it for

A List of Ratings 8 1cons their own analysis. Enter its specific name and

Use the icons to delete, edit or export a

As you build ratings, they are listed here location or browse to it.

showing their owner, code, name, descripton ~ "3tN9

and status.
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MYRATINGS: NAME AND DESCRIPTION

10.1 MyRatings: Name and Description

. Name . Weights and Email
Enter the name of your rating. Use the check boxes to indicate if the sum of
the weights should equal 100% and if an email

. Description should be sent after the rating is calculated

Enter a description to help identify the rating.

[B Next

. Benchmark Once you have entered a name and description

Select the benchmark for this rating, either and made you other selections, click on “Next”

the universe, economic sector or portfolio. to begin to define the elements of your rating.
@ Normalization Method

Use the pull-down menu to select one of four

normalization methods: percentile rank, Z-score,

Shift and scale or None. Please see the ASSET4

Rating Engine How-To and Methodology Guide

for a description of each method

Figure 41: MyRatings Name and Description Screen

assetmasterProfessional I “ ‘

ContactUs | Help | Log out
My MyExports | MyAlerts | mysetting G S| ASSETa

billion suit a t JP_. - 005930 Samsung Electronics Co., Ltd. )11 EU Commission probes S 10, Apple over patents - HSBA HSBC Holdings plc: 0

MyRatings

On this screen you can define the genersl characteristics of your rating: name, description, benchmark and normalization method, as well as if weight sum should bs equal to 100% or if email should be
‘send after rating’s calculation. Note that it will always be shown under the MyRatings tab.

T ASSET4 Toolbox

Porifolio Summary

Create New MyRating (Step 1 of 2) Ranking Report

Hame: - [Re Manual Rating Example 2

2 rating looking at human rights and emission reduction.
Descripton: -

Benchmaric: [ Economicai sectors

Itern Lookup

Normalization method(*):

- Weights sum 100% ?
[ E-mail notification when rating is calculated ? .
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10.2 MyRatings: Items Setup

Once the name and description of the MyRating are entered, the next step is to
define the structure of the rating you wish to create. It is important to define
this structure before you begin to select the specific indicators that you want to
include within the rating.

By clicking on the name of your rating in the left-hand column, you will see a
screen similar to Figure 42. After you have entered a code (required), a name
(required) and a description (optional), then click on the “Add level” button to
begin to build a basic structure for your rating as shown in Figure 43.

MYRATINGS: ITEMS SETUP

[ select item
Click on the name of your rating which is high-
lighted in red in order to define a code for the

rating and to begin to add indicators or levels.

[B] Code and Name
Enter a unique alphanumeric code and name

to identify your rating.

Figure 41: MyRatings Definition

Ref Manual Rating Example

On this gcreen as you build the scructure of your rating enter the necessary codes, tites, descriptions and weights for each level.

Create New MyRating (Step 2 of 2)

Select Item: Settings:
Ref Manual Rating Example m Level 1: User rating
Code: IZ' [reRo1] |2
Name: |Ref Manual Rating Example | 7 IZ'
Description: A rating looking at human rights and emission reduction.

For calculating the rating

|Values of the children nodes E' ? IZ'

node use:
IE‘ ? (Help) IE‘ Add Level IE‘ Add Indicators

Click on any question mark to bring up Help Click here to add a levels to your rating. You

for this page. can think of these levels as similar to the
pillars and categories in the standard pre-
[ For Calculating the Rating Node Use: defined framework.
Use the pull-down menu to select either the
values or scores of the children nodes for

calculating this rating node.
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Click here to be taken to the screen pictured in
Figure 44 on which you can select indicators to

include in your rating.
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Once you have defined a top-level code for your rating as we did in Figure 41,
you can begin adding subordinate levels with the “Add level” button. If you
wish to add two levels to your rating it is important to be positioned on the
top-level (in our example the “Ref Manual Rating Example” level) when clicking
on the “Add level” button.

In our example we have created two levels: “Emission Reduction” and “Human
Rights.” Each have a simple code of ERO1 and HRO1 respectively. Note that you
can define as deep a level structure as you desire by continuing to add levels
within levels. As you make entries in the Settings window, click on “Validate” to
enter and verify the changes in the system. After having defined the levels you
require, you can begin to select indicators for each level by clicking on the level
in the left-hand column and then clicking on the “Add new"” button, which will
take you to a screen similar to Figure 44.

MYRATINGS: ITEMS SETUP

[ select item

This column displays each level within the rating
as you build it. When adding new levels or indi-
cators, you must click on the specific level you

want to work with.

E Code and Name
As you build your rating structure for each level
you must provide an alphanumeric code and

name.

Bl Add Level
Click here to add levels to your rating similar
to the pillars and categories in the standard

pre-defined framework.

Figure 43: MyRatings Items Setup - Defining the Rating Structure

Create New MyRating (Step 2 of 2)

Select ltem: Settings:
Ref Manual Rating Example . User ratin
Emission Reduction e =
1 | Human Rights Code: Iz‘ |HRU1 |?
Name: |Human Rights |?
Description:

For calculating the rating | Walues of the chidren nodes Ill 2

node use:
Weight: o
Building actions:

=] [

5]

7

Validate J||_Finish

Emigsion Reduction it can't be the lowest node in branch
Human Rights It can't be the lowest node in branch

E Add Indicators @ Validate

Click here to be taken to the screen pictured in
Figure 44 on which you can select indicators to

include in your rating.

E Delete

Click to delete selected levels from your rating.

As you make entries in the Settings window,
click on *“Validate” to enter and verify the

changes in the system.
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Finish

Once you have completed defining your rat-
ing (adding all necessary levels and indica-
tors) click on “Finish” to save the rating in

the system.
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On the definition screen pictured in Figure 44, you have the ability to zoom in
and out of the ASSET4 framework and your other previously defined MyRatings
and Myindicators, to identify and select indicators to include in one of the lev-
els of your rating. By clicking on the “+"” and “-" signs, you can open or close
the framework structure. Once you are on the driver or outcome level, click on
either word to display in the middle column the indicators for that level. When
you find the indicator you are looking for, select it by placing a checkmark in the
box next to it. The checkmark means that it will be a part of your rating. Once
you have chosen all the indicators for this level of your rating, click on “Next”
to move to the next step in the MyRating setup.

To find out exactly what an indicator is and how it is compiled, click on its name
and you will see the text in the Definition column change giving you a detailed
description of that indicator. Once selected, the indicator name remains bold
until another level is selected.

MYRATINGS: ITEMS SETUP

[ ASSET4 Items Lookup
Enter a term you want to search the system for

to help build your rating and click on “Go.”

2] Zoom In and Out

Use the "+"” and “-" to expand and contract
the ASSET4 framework and previously defined
MyRatings and Mylindicators to find the indi-

cators you want to include in your rating.

IE‘ Indicators

Click on a driver or outcome in the first column,
to see the indicators for that category in this
column. Click on the indicator name to see
a definition. Click on the box to select that

indicator for your rating.

Figure 44: MyRatings Items Setup - Selecting Indicators

Create New My Rating

[1]

ASSETY Items Lookup:

[ =

Indicators:

Definition: IE‘

Equal-weighted Rating

Economic

E Environmental

ElSocial

_] [EWorkforce / Employment Quality

Human Rights/ Policy
Human Rights/ Implementation
Human Rights/ Monitoring
Iz‘ Human Rights/ Improvements
Human Rights/ Suppliers Social Impact

Human Rights/ Freedom of Association Controversies

[#'Workforce / Health & Safety
[Hworkforce / Training and Development
Eworkforce / Diversity and Opportunity

|
| N

[l Society | Human Rights
Driver Human Rights/ Child Labour Controversies
Uut_corne - [¥] Human Rights/ Human Rights Controversies
[# Society / Community

Customer / Product Responsibility
Corporate Governance

'y Indicators

My Ratings

|

Society / Human Rights

Definition:

The society’human rights category measures a company’s management
commitment and effectiveness towards respecting the fundamental human
rights conventions. It reflects a company's capacity to maintain its license to
operate by guaranteeing the freedom of association and excluding child, forced
or compulsery labour.

Level: Category
Code: So_So_HR

Checkall |4

[¢]

M check All

Click here to include all the indicators shown

IE‘ Definition
When you click on the name of an indicator,

in the middle column in your rating. its definition appears here.
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@ Next

Click on “Next” to move to the next step of

the MyRating definition setup.
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Now that you have selected the indicators for your rating, you need to identify
them by entering a unique code and defining their weights. When you are on
this screen (shown in Figure 45) for the first time following the selection of
indicators shown in Figure 44, you will see highlighted in red the words “New
rating,” as well as either or both “Outcome” and “Driver.” Note that every time
you begin to add indicators to a level of your rating, the system automatically
adds a “New rating” level and depending on the type of indicators you select,
it will also add a Driver and Outcome level as well. These are default names that
you can change by clicking on each word to bring up the settings window to
enter a code, title, description and weight for each of these levels. All the indi-
cators that you selected will maintain their standard information, though you
can change the weighting of any indicator.

MYRATINGS: ITEMS SETUP

[ select item

A list of items selected on the previous screen to
include in the rating. The red highlighted names,
such as “New rating,” “Driver” or “Outcome,”
indicate that you must enter identifying settings
for that level. Click on the name to enter the
settings for that level. Use the “+" and “-" signs

to expand or contract the list.

[2] settings
Enter a code, name, description, children
node calculation selection and weight for the

highlighted element in the first column.

Figure 45: MyRatings Items Setup - Entering Codes and Weights

Create New MyRating (Step 2 of 2)

Select tem: II' Settings: IZ'

Ref Manual Rating Example < User ratin
ElEmission Reduction Level 2: :
ElHuman Rights Code: |HRU1 | 2
ElDriver . -
Human Rights/ Palicy Name: |Human Rights |?
Human Rights/ Implementation SIS
Human Rights/ Monitoring LI
Human Rights/ Improvements
= Outcome
Human Rights/ Suppliers Social Impact
Human Rights/ Freedom of Association Controversies =
Human Rights/ Child Labor Controversies ) ) )
Human Rights/ Human Rights Controversies For calculating the rating |Va|ues of the children nodes [l] 2 Iz'
node use:
e Bl o
Weight Validate
IE‘ Code and Name E g9 @

For each level of the rating structure you must For every level within a rating, you can define

provide an alphanumeric code and name its weight. Note that if you are defining the set-

tings for an outcome level set of indicators, you

B For Calculating the Rating Node Use: can define an overall weight, as well as a spe-

Use the pull-down menu to select either the
values or scores of the children nodes for

calculating this rating node.

cific weighting for transparency, performance,
momentum and exposure. The system auto-

matically normalizes the weights for each level.
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Click on “Validate” once you have defined
all the codes and weights to have the system
validate your rating to ensure that all codes

and weights are entered properly.

[@ Finish
Click on “Finish” to save the rating and begin

using it to perform analysis.




MYRATINGS: USING A MYRATING

10.3 MyRatings: Using a MyRating

Once you have completed defining a rating, you can use it to analyse the per-

formance of an individual company or an entire portfolio. You can also rank the

companies within the ASSET4 universe, a sector, an industry or a portfolio in

based on your rating.

Once the rating is finished calculating it will be shown in the MyRating menu at
the bottom of the right-hand column on all the report screens.

To use your rating simply click on its name in the MyRatings list in the right-hand
column or in MyRatings tab when you are on a MyPortfolio, Company Report
or Ranking Report. The screen will then be automatically updated to display the
results based on your rating for the portfolio or company.

[ MyRatings List

A list of the saved MyRatings. Select the rat-
ing you would like to apply. Select the “Equal-
Weighted Rating” to view the standard rating.

[ Tabular Data
Once the MyRating is selected all tabular re-
porting data is now based on the selected

MyRating criteria.

[B] Graphs
Once the MyRating is selected all graphs are

now based on the selected MyRating criteria.

Figure 46: Using a MyRating

S&P500 Portfolio Report

Title: SAPE00 (Grested by John Smith)
Default Rating: Ref Manual Rating Example

MNumber of Stods: 498

Fortfolic Benchmark:  ASSET4 Universe

A rating looking st human rights and emission reduction

Fiscal vasr 2010 | Compsny Benchmark: Ezsnomic Sactor
Desaription
2]
& ASSET4 Toolbox
o | company Benshmen: | Economia Sedtor Portfolic Benchmark, | ASSET4 Universe -
Portfolio Summary
Ranking Report
Ref Manual Rating Example IZ‘ I Price/Quality EI tem Lookup

Company | industry Groun | weight 2010 2008
3M Company Industrial Conglome | 0.2% | A+ | 96% A+ | 98 | 127477 |Ar
Abbot! Labarstoriss Fharmaceuticals | 0.2% |A | 91% As | 9a% A
Abercrombi & Fitch Co. Specialty Retailes | 02% B | 52% o | 3% -
ACE Limited Insurance 02% A | 78% A | 7e% e
Adobe Systems Incorporated Software & IT Senic| 0.2% | B | 60% B | o B-
Advanced Micro Devicss, Inc Semiconductors &8 | 0.2% | B+ | 74% 78% A
Aeina Inc. Healthcere Frovider | 0.2% | G+ | 46% 5% c
AFLAC Incorporstes Insursnce 0z% B | eam o1% B+
Agilent Technalogiss Inc. Machinery, Equipmi| 0.2% |A | 91% 7% A
Air Products & Chemicals, Inc. Chemicsls 02% A | 93% A | 90% ~
Airgss, Ins Chamicals 02% ¢ | 2o% WA | A WA
_[E B poge[1: 1 Ame . of 20 E‘
| | | Human Rights (Weight: 50%) | [~
Company [ maustry Group [weignt| 2010 2008 2008 [ 2007 [ 2010
3M Company Industrial Conglome | 0.2% | A 97% | 12/ A+ | 83% 99% B3% | 10|
Abott Labarstories Phammaceuticals | 0.2% | A 943 | 11 A | 96w 7% as% | 2
Abercombie & Fitch Co. Specialty Retailers | 0.2% 70% | 12: b | 16% 21% 1% |55
ACE Limitas Insursnce 0.2% 23% | 48 28% 8% 83% | o
Adobe Systems Incorporsta Softwars & IT Semvic| 0.2% 5% | 6 Te% a0% ea% | ac
Advanced Micre Devioss, Ine Semicondudion &8 0.2% % | e 7e% s0% | 31/169 |A | 85% | at
Astna Inc. Healincars Provider: 0.2% 1% 2% sow | 53153 B | 55% | o
AFLAC Incorporated Insurance 0.2% =% 285 3% | 200/508] 8+ | o9 |22
e ——— = = =

| ey

Price/Eamings

@, Report Zoomer

Ref Manual Rating
Example

[ Human Rights
Emission Reduction

— ASSET4 Universe
- 58P500

I History of the S&P500

B L MyFavorites

[+]

07 08 08 10

a®
& MyRatings
— S&P500 sverage

— sversge ESGC

ESGC Sectors Based

Negative Screening M.
Ref Manual Rating Ex.

Risk Report
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11. MyExports

As you use the system, you may also wish to integrate portions of the ASSET4
information directly into your analysis. You can accomplish this integration
through the MyExports capability. By clicking on the MyExports tab at the top
of the screen, you are taken to the screen shown in Figure 47. On this screen
you can define the name and format of the file in which you want the selected
information stored for easiest integration into your existing processes.

MYEXPORTS

[ Report Name
Enter a name for the file to which you want to

export the data.

[2] Report Description

Enter a description to identify your export.

Figure 47: Naming the MyExport Report

MyExports

Spedify the name, desaiption and format of the export report. Chedk the bax if you want to be notified by e-mail when the repert is ready.

Ref Manusl MyExport Example

Export Hame.

Export Description: |gypore 211 data points relating to lost days from the health

- and safety area.|

E-mail notification when export is ready

[ compressto ZIF -

Export format:

. Email Notification When Export is Ready
Click here if you want to be sent an email
when the export is complete and the file is

created.

- Compress to ZIP

Click here to create a ZIP version of the file..

- Export Format
The exported data can be output in two
formats: an Excel format (xIs) or an XML

format. Choose which format you want here.
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[B] Next

Once you have entered a name and descrip-
tion and made you other selections, click on
“Next” to begin to select the information for

your export.

@ Finish
Only use “Finish” on this screen, if you are

only changing a description or export format.
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MYEXPORTS: COMPANY SELECTION

11.1 MyExports: Company Selection

Once you have defined the name and format for the export file, the next step

is to select the companies for which you want to export the data. The screen

shown in Figure 48 provides a number of filters to help you quickly select the

relevant companies for your export.

. Choose Year(s) for Export
You can export data for one or more years.
Hold down the Ctrl key to select multiple

years.

Figure 48: Selecting the Companies to Include in MyExports
Choose year(s] for 010 (=) .
export : 2009
2008
Cheose country [ Healthcare [ Phermaceuticsls [ Choase portfolic
Total number of available companies: 77 Total number of selected companies for export: 7
Company Country | Economic Sector | Industry Group |[% | Company Country Economic Sector Industry Group
(| Aciux Limited AU Healthcare Pharmaceuticals [0 |4ebott Laborstories us i
Bayer AG DE
O Alspis SA GR Healthcare | Pharmaceuticals | = a
[0 |Slexosmithkline FLC GE
O Alere Inc us Healthcsre | Pharmaceuticals - ] | setman & Johneon =
O Alexion Pharmsosuticals Inc us Healthcare | Pharmaceuticals| | [0 | Merck & Company Inc us
| Alfresa Holdings Corporation JP Heslthcare | Pharmaceuticsls [0 |Mevaris AG €H
[ |Roche Holding &G CH
Allergan Inc us Healthcare | Pharmaceuticals
(| Ameriscurcebergen Corp. us b F
| Amylin Pharmaceuticals Inc us Healthcare | Pharmaceuticals -
[]| AspenPharmacare Holdings Limited | ZA Healthcare | Pharmaceuticals
= |
D Astellas Pharma Inc. JP Healthcare Pharmaceuticals’
O Astrazeneca PLC GB Healthcare | Pharmaceuticals
O Bar Pharmaceuticals Inc us Healthcare | Pharmaceuticals
O Bayer Schering Pharms AG DE Healthcare | Pharmaceuticals
O Biomarin Pharmaceutical Inc us Healthcare | Pharmaceuticals
O Bristol Myers Squibb Company us Healthcare | Pharmaceuticals
O Celesio AG DE Healthcare | Pharmaceuticals
Chugai Company [

. Filters

Use the pull-down menus for country, sector,
industry and portfolio to define a subset

of companies. Note that there is an “and

relationship between the filters.

. Check the Companies
Use the check boxes next to each company in
either column to select those companies to

move between columns.

- Arrows Buttons
Use the arrow buttons to move companies

between columns in order to make your

selection of companies. Use the “>"and “<”

buttons to move only the checked companies.
Use the “>>" and “<<” buttons to move all

companies in either column.
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. Next

After selecting the companies, click on Next

to define what data to export.

[8 Finish
Click on the Finish button on this screen if you
wish to export all the ASSET4 data for each

company you selected.
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MYEXPORTS: DATA SELECTION

11.2 MyExports: Data Selection

While you may wish to export all the data ASSET4 has on your selected com-  [i] search for item

panies, you can also select any level or even any data point to export. Use the  Enter a term to search the system to help define
screen shown in Figure 49 to refine your selection. The first column allows you  your export selection and click on “Go.”

to expand and contract the entire framework including pillars, categories, driv-

er/outcome dimensions and indicators. If you want any of these specific levels, [3] select Rating

simply check the box next to its name. Click on the name to see a definition of  You can export data from the default Equal-
that level in the right-hand column. Once you are at the indicator level in the  weighted Rating framework or from a MyRat-
left-hand column, the data points appear in the middle column, which you may  ing framework that you have defined.

also select with a check to include in your export.

Figure 49: Selecting the Data to Include in MyExports
'Search for item: Select rating:
health and safety n EquakWeighted Rating
Pillars and Indicators: Data Points: Definition: IE'
LT cpwy S E =
] Employment Quality/ Wages or Working Condition Con B Lost Time Injury Rate Health & Safety/ Lost Days t::e‘f g‘dli':’mrHS . lad
ED Workforce / Health & Safety [#] Lost Time Injury Rate Contractors: =
D g”:'er ¥ Lost Time Injury Rate Employees .
D vteoms L Lost Working Days Total lost days at work divided by total working days. (Refers to an employee absent from
[[] Heatth & Safety/ Injuries work because of incapacity of any kind, not just as the result of occupational injury or
3 Health & Safetyl Lost Days Contractor Lost working Days disease) L
|:| Health & Safety/ H\V-AIDS Program 1
[] Health & Safety/ Health & Safety Controversies _| ] employee Lost Working Days Relevance Rule:
[ Heatth & Safety/ Health & Safety Compliance Relevant for all companies
|:| Workforce / Training and Development Transparency Rule:
H[] Workforce / Diversity and Opportunity Jnsparency Rule:
E[] Ssociety / Human Rights |
B[] Society f Community - Scale: Grade:
EI[] Customer / Product Responsibility Low value is positive Current numeric value
E[] Corporate Governance — ~
Check / uncheck all sub-levels automatically [ select all data points |7
Type of Export:
Export indicators
Export data points Iz'
D Export raw data
D Export normalized values
[ only active data points
[B] select Level [ pata Points [E Type of Export
Use the “+” and “-" to expand and contract Select the data points you want to export by Choose to export only indicators or only data

the ASSET4 framework to find the level or lev-
els you want to include in your export data.
Check the box next to the data level you want
to include in your data export. Click on a gray
highlighted level name to see its definition in

the right-hand column.

checking the box next to their name. Click
on the gray highlight to see the data point

definition in the right-hand column.

IE‘ Definition
As you move through the framework in the first
and second columns and click on level names,

the definitions of those levels appear here.
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points or the default which is both. Raw
data and normalized values are also export

options.

|z| Select All Data Points
Check this box if you want to select all the

data points appearing in the middle column.

Finish

Click on the Finish button to export the data.
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MYEXPORT: OUTPUT

11.3 MyExports: Output

Figure 50 shows a small portion of the export output that assetmasterProfes-
sional can produce. There are two output formats: Excel or XML, which you can
integrate directly into your existing processes.

Figure 50: Excel Output From a MyExports

Indicator code Indicator name Indicator definition Indicator  |Indicator  |Datapoint code Datapoint name
18 Unit value

So_Wao HE_002 Health & Safetyf Lost Days | Total lost days at work. divided by tokal Fromn MIF So_wo HS_OF022 Lost Time Injury Fate
working days.

[Fiefers to an employee absent from waork
because of incapacity of any kind, not just
az the result of occupational injury or
diseaze)

[Permitted leaves of absence, such as,
holidays, study, maternity'paternity and
compassionate leave are excluded)
[Temployes " B0 weeks " 40 hours = 2000
hours; 1day = 8 hours)

So_Wao HE_002 Health & Safetyf Lost Days | Total lost days at work. divided by tokal Fromn MIF So_wo HS_OF022 Lost Time Injury Fate
working days.

[Fiefers to an employes absent from wark
because of incapacity of any kind, not just
az the result of occupational injury or
disease)

[Permitted leaves of absence, such as,
holidays, study, maternity'paternity and
compassionate leave are excluded)
[1employee * G0 weeks * 40 hours = 2000
hours; 1day = 8 hours)

20

So_wao HE_002 Health & Safetyf Lost Days | Total lost days at work, divided by tokal Fromn MIF So_wo HS_OPD24 Lost Time Injury Fate
working days. Contractors

[Fiefers to an employee absent from wark
because of incapacity of any kind, not just
az the result of occupational injury or
disease)

[Permitted leaves of absence, such as,
holidays, study, maternity'paternity and
compassionate leave are excluded)
[1employee * G0 weeks * 40 hours = 2000
haurs; 1 day = & hours)

21

So_wao HE_002 Health & Safetyf Lost Days | Total lost days at work, divided by tokal Fromn MIF So_wo HS_OPD24 Lost Time Injury Fate
working days. Contractors

[Fiefers to an employee absent from wark
because of incapacity of any kind, not just
az the result of occupational injury or
digease)

[Permitted leaves of absence, such as,
holidays, study, maternity'paternity and
compassionate leave are excluded)
[1employee * G0 weeks * 40 hours = 2000
haurs; 1 day = & hours)

24
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12. Mylindicators

The ASSET4 default framework contains 280+ indicators and 750+ data points. In
order to monitor the performance of a company on a specific issue, an indicator
must be defined for that issue. While the 280+ indicators cover a wide range of
topics, with the Mylindicators feature, you can define your own indicators from any
one specific data point or combination of data points within the system.

Due to the complexity of user requirements, defining a Myindicator can
also be rather complex. Please note that ASSET4 Client Services is avail-
able to assist you in defining MylIndicators.

On the initial Mylndicators screen you can either add a new Mylndicator or de-
lete, edit or copy one that already exists.

MYINDICATORS

[ Myindicators Tab

Placing your cursor on the Myindicators tab,
displays a drop-down list of any indicators you
have already defined. Choose one of these to
edit or copy or click on the Mylndicators tab
itself to be taken to a list of indicators, shown
in Figure 51, to define a new Mylndicator or

edit or copy an existing one.

Figure 51: MylIndicators List

assetmasterProfessional

company search |

MyPortfolios | MyRatings ‘ Mylndicators | MyReports | MyExports ‘MyAlerlsl Mylews ||.«ysmmgs

Mylndicators

In this selection you can acoess and edit existing indicators. You can also oreate new indicators as well as modify ASSET4 indicators.

ContactUs | Help | Log out

3 ASSET4 Toolbox
=3

Portfolio Summary

Code Name A Description

Ranking Report

A

Status

E]

Agrochemical Agrochemical Level of involvement in agrechemical. {0) = ne inv..

tem Lookup

| = llE| Dk

OK_STORED

AdRecalcRatings Agrochemicals Agrochermicals Does the company have agrochemical revenues greate

==l |

OK_STORED

AdRecalcRatings Alcohol Revenue Alcohol Revenue Percentage of net sales derived from alcohol reven..

I=l=lNall |

OH_STORED

deft Alcohol Revenue Alcohol Revenue The revenues generated by the company from the sal

|- llE| Dk

©K_STORED

AdRecalcRatings Alcohol Aloshol Does the company have alcohol revenues greater the.

I=l=lall |

OK_STORED

Jeff Alcshol Aleohol Level of invalvement in alcohol. {0} = no invalvem.

| =& @kl

©_STORED

AdRecalcRatings Animal Testing Anima| Testing Is the company directly or indirectly invaived in ..

=@zl |

OK_STORED

Jeff Animsl Testing

< I

Anims| Tasting Is the company diractly or indiredtly invalvad in

| =[] D e

OK_STORED

Cony
2
[2] Add New Bl List of Indicators B 1cons

Click on the “Add new” button to go directly As you build or receive shared indicators, they

to Figure 50 to begin to define your indicator. are listed here showing owner, code, name,

definition and status.
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Use the icons to delete, edit or copy an
existing MylIndicator. The double arrow icon

shows if a MyIndicator is shared..

53




12.1 Mlyindicators: Definition

To create a Mylndicator, you first need to define some basic information such
as a name, code and definition. There are a number of variables that need to
be set during the Mylndicator creation process including benchmark, value and
scoring. On the screen shown below, you can click on any question mark to
read a short description of these capabilities.

Please see the ASSET4 Rating Engine How-To and Methodology Guide for de-
tailed description of this feature.

Figure 52: Myindicators Definition Step 1 (modified screenshot)

Create new indicator (step 1 of 2)

Hame: [Tobacee Sween Indicator |-

Code: - [T=0 |2

TEE Monitora whether company produces or retails tobacco. ?

Driver/Outcome: | Driver 2

Calculate transparency: | ;- 2 -

Relevant for: All Industries. kd
- [ || 51 Basic Materials

El || 50 Energy

B [[] 52 Industrials

[ [] 52 Cydlical Consumer Goods & Services

[l [] 54 Non-Cyclical Consumer Goods & Services
H || 55 Financials

[ || 56 Healthcare

& [] 57 Technology

5 [[] 58 Telecommunication Services

[ [] 58 utilities

Benchmark: - [s5ET2 Univers= Ef

Value:
Default when not available:

—
H .- —

Dynamic Min/Max (percent of valid values, Winsorising): l:l % ?
o [8]

Nerrmalization methag(*): [Parcantile rank [v] =
Paint-based (Binning} Min peints: | | meax points: [ Min value: Max value: T
Default score when not available: ?
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MYINDICATORS: DEFINITION

@ Name, Code, Definition

Identify your indicator by entering a name, code
and definition. The name and code are required.
By default an automatic code is generated from

the entered name, though this can be changed.

. Driver/Outcome

Chose whether it should be a driver or an out-
come indicator. If it is a driver indicator (like in
Figure 52), it is scored on performance alone. If
it is an outcome indicator, it has performance,
transparency, exposure and momentum scores.
The “Transparency Options” pull-down is only

available for outcome indicators.

. Relevant For
Select the sector(s) for which the indicator is rel-
evant. Or select “All Industry” for all companies.

Use the “+” or “-" to reveal the sub-sectors.

. Benchmark

Defines what group of companies you want to
use for comparison: ASSET4 universe, economic
sector, business sector, industry group, industry,

region, country and primary stock exchange.

. Value

The value of the indicator based on the for-
mula, which is defined in the next step. You
can define a default value, set a min and max

or define a dynamic min/max.

[8] Scoring

From the value of the indicator we calculate a
score, which can be normalized (percentile rank,
Z-score or shift and scale) to create a number be-
tween 0% and 100%. The benchmark defines the

scope of the scoring.

. Next (not shown in figure)
After entering a name and code and making
your other selections, click on “Next” to de-

fine the calculation for your indicator.

54



Fundamental to defining a MyIndicator is knowing the data point code(s) you
want to monitor. To find these codes, the simplest thing to do is to right click
on the Item Lookup menu item (see pages 16-17) to open this screen in a new
window to search for the data point codes you require.

Once you have the Item Lookup screen open, either search through the default
Equal-Weighted Rating framework to find the data point(s) or simply enter the
name of the issue in the “Search For Item” box and click on “Go.” In our ex-
ample, we searched for “tobacco” and found three data points referring to it.
By clicking on the “Tobacco” data point, you will then see the definition in the
right hand column, which includes the actual data point code, which in our ex-
ample is “So_Cu_PR_DP043.” Simply copy that code and return to the original
indicator definition screen to paste it into the calculation.

MYINDICATORS: DEFINITION

[@ calculation Expression

Enter your indicator calculation here.

[2] 1tem Lookup
Open an Item Lookup screen in a new window

to find the data point code(s).

E Search For Item
Enter the issue you are interested in and click

on “Go."

E Code

The code of selected data point from the mid-

dle column.
Figure 53: MylIndicators Definition Step 2
[
T4 ASSET4 Toolbox
=4
My Portfolio
Ranking Report
Create new indicator (step 2 of 2) oo
Open
Open in Hew Tab
Calculation expression IZ' Open in New Window
II‘ Save Target As...
Print Target
Cut
Copy
Copy Shortcut
—
Item Lookup.
=3
Search For ltem: Data Points: Definition:
o |3 B
EHDver =
E Qutcome m Retailing Responsibility Tobacco I‘E‘:;e‘.: Data point
Product R inility/ Quality Tobacco o

Product Responsibility/ Product Access

Product Responsibility/ Access to Medicing
Product Responszibility/ Social Labelz and Awards
Product Responsibility/ i v pti
Product Responsibility/ Clinical Trials and Resear...

Tobacco Revenues

Product Responsibility/ Social Exclusion Controver..

Product R Excessive C ion Cont...
Product Resp v/ Resp Azzet

Product Responsibility/ Customer Controversies
Product R ibility/ Product C iance

Product Responsibility/ Warning Letters

Product Responsibility/ Drug Delay

Product R ibility/ Product Rec: awal
[# Corporate Governance

Definition: IZ'
Does the company produce or retail tobacco?

Type:
SINGLE_VALUE

Units:
Yes/No

Specifications:
NIA
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Once back on the indicator definition screen, enter the code that you copied
from the Item Lookup screen preceded by an “@" (e.g. @So_Cu_PR_DP043).
For all indicator rules, each data point code must be immediately preceded by
an @). By simply entering “@So_Cu_PR_DP043"” in the indicator calculation
expression field, you are telling the system to monitor the values of this specific
data point. Please note that to start the calculation of a MyIndicator, the
user must either select a company and the Myindicator, view the Myin-
dicator value, or attach the Myindicator to a MyRating.

You can use the same procedure for more complex indicators as well, by select-
ing an indicator in the Equal-Weighted Rating, such as “Product Responsibility /
Responsible Asset Management” and cutting and pasting the rule, and chang-
ing the relevant data points. See the inset image in Figure 54 for an example
of an indicator rule containing multiple data points. Using this process you can
create unique and very sophisticated indicators to monitor issues not directly
covered within the Equal-Weighted Rating framework. For a description of the
syntax and functions used within Mylndicators formulas, please turn to the ap-
pendix starting on page 60.

MYINDICATORS: DEFINITION

[@ calculation Expression
Enter data point code or rule copied from the

Item Lookup screen.

[ Definition
An example of an indicator containing two
questions (i.e. two data points) that can be used

as a model to define a new indicator.

IE‘ Indicator Rules
A standard indicator rule pre-defined within the

Equal-Weighted Rating framework.

A Finish
Once the definition of the indicator rule is

complete, click on Finish to save the MyIndicator.

Figure 54: Myindicators Definition Step 2 continued

T ASSET4 Toolbox

My Portfolio

Create new indicator (step 2 of 2) Definition:

2]

Ranking Report

Itern Lookup

Calculation expression @'50 Cu PR DF043 II‘

Product Rezponsibility,
Rezponsible Azset
Management

Level: Indicator

Definition:

—Does the company show in itz role as an asset
manager that it promotes socially rezponsible
investments?

oR

—Does the company show in itz role as an asset

shareholder participation?
Relevance Rule:

Relevant for all folowing companies:
40 Financialz (except for 4040}

Transparency Rule:
Don't rate if no information is available except for:
40 Financials : Rate 0 if unavailable

Scale:
Positive

Grade:
0 (No), 1 (Yes)

Indicator Rules:

If (@So_Cu_PR_DP052=yes or
@So_Cu_PR_DP05S3=yes) then yes
else no

H

Code: So_Cu_PR_010

manager that it encourages proxy voting and promotes
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12.2 Using a Myindicator

Once you have defined a MyIndicator you can use the Company Report to view
the performance of any company within the ASSET4 universe in regard to that
specific indicator. An example of such a MyIndicator Company Report is shown
in Figure 55. Note that this report includes the value, data point rule and raw
data in regard to this indicator for that specific company.

MYINDICATORS: USING A MYINDICATOR

[ value

The Mylndicator value for the company.

[2] Data Points Rules

The calculation you entered for this indicator.

[B] Raw Data
The information used to determine the value of

this indicator, including a link to the data source.
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Figure 55: Ranking Companies by a MyIndicator
Quote Symbol: MO Economic Sector:  Non-Cyclical Consumer Goods & Services
. Primary Exchange:New York Stock Exchange Industry Group:  Food & Tobacco
Altria FY Ending: 2010-12-21 Country: United States of America
| =1 ‘ (el |
Year. Eﬂl B
Tutorial Tob Screen Indicator (D-) i
History
Weight: 100% Code: TT_SI
Valus: Yes - 2
B
Benchmark method  Company Company rank k average
Indicator ASSET4 Universe Z-soore 0% (D) 2526 | 3541 52% (B <
Addtions] ASSET4 Univarse 3528 1 3541 52% (B) o
02 03 04 05 06 OF 06 09 10
Direction: Low value is positive & ®)
Monitors if companies produce or retsil tobacco. == Campany
FamE=p — Benchmark
The Tutorial Tobacco Screen Indicator of Altria Group Inc for the fiscal year ending 2010—12—31 st.ayui al the same level of D- as last year. When compared to the ASSET4
Universe, Altria Group Inc is ranked at position 3525 out of 3 sample of 3541 The ies from the ASSET4 Universe ar= 16 companies. The best-in-
class companies from the ASSET4 Universe are 3525 companies.
Data Points Rules -
@S0_Cu_FR_DPO42
Data Points
Code: So_Cu_PR_DP042 {2010) Title: Tobacco
Does the company produce tobacco?
Valse: s
Raw data:
Titke: Strategy & Approach
Page number: NiA
URL: http:/fwaw altri. -produCt-i 3PP ESEX
Publisher / Author: Altriz Group, Inc. J MiA
Scope: Gilokal
Publication date: 2011-05-26
Textual Data: Owning tobacco companies presents a varety of business challenges — some typical of many Fortune 530 companies and others specific to
the products made by our companies. We believe our position as the parent company of some of the largest domestic tobacco
manufacturers provides us with 3 unique perspective and carries with it the ity to work y on the we face.
Comment: Nene
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13. MySettings

The MySettings screen shown in Figure 56 enables you to change various pa-

rameters within the system, such as the personal information that the system

stores on you. You can also use it to change the password that ASSET4 initially

gave you, which we suggest doing for security purposes.

You also have the ability to either accept the default settings for the number of

decimal places for scores, weights and values.

For the MyNews functionality there are a number of parameters that you can

set here as well.

MYSETTINGS

[ Personal information
Enter or change the name, email address and
phone number stored in the system. You can

also change your password on this screen.

[2] Password Criteria

Valid passwords must be at least 6 char-
acters long, contain both upper and lower
case letters, as well as one special character:

(.1,@#9,%,"&*72,_,~).

Figure 56: MySettings

My Settings

This screen allows you to define settings that apply to the overall system: user name and contact information, password, desired decimal places for numeric values and MyNews settings.

Password oriteria:

Password length must be at least 6 characters;
Password must contain both letter case;

o

Password must contain 1 special symbol {,!.@.#.5.%.4&°.7._~)

Leading and trailing whi ing will be d.

m- vecnas e
Default settings: - Keep news in Mews Bar for (days):
L i ]
Scores n News bar sorolling speed: -
Mobile phone: |:| Weights Preferred delivery time for news subsoiptions
Login: [Jeff Velues - Time: Open time picker
. — Time zone: [ emT-12:00 (12:00)
- Password: |Allmed data items to export: 100,000 |
O
e
[B] Decimal Places Bl News Bar Scrolling Speed [@ change

Either leave the default settings or change
the number of decimal places to be used for

scores, weights and values.

@ Keep News in News Bar
Indicate how many days news should be kept

in the News Bar.

Indicate how fast would you like the next bar

to scroll.

[6] Preferred Delivery Time for News
Define the time and time zone you would like
an email update be sent to you for your news

subscriptions.

Copyright 2011 ® ASSET4, a Thomson Reuters business, December 2011. All rights reserved.

Click on “Change” when you have made the

corrections you desire.
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MYINDICATORS FORMULA GUIDE

A.1 Mylindicators Formula Guide

A description of the BASIC style language used for the formulas that convert data point values into Mylndicators values.

Syntax

Data Points Codes
Data points are referenced via their codes preceded by the symbol “@".

Examples:
@CG_BD_BF_DP018 “Percentage of independent board members on the audit committee as
stipulated by the company”
@CG_SH_SR_DPO11[1] "Does the company describe processes in place to ensure the one-share, one-
vote principle is applied?”
If, then, else

If condition then statement else statement
Note: Else is always required.

Operators
= +,- %/ < > <= >= and, or, not

Strings

Strings should be enclosed by double quotes: " ".
Note: The strings “Yes” and “"No” do not require quotes.

Values returned
The values returned by a formula can be:

e Numeric
e Yes/No
e NA

Historic values
To reference the value of a previous fiscal year:
@dp_codelelement_index]. fy(#CFY-1)

To reference the value of a certain fiscal year:
@dp_code[element_index]. fy ( 2005)

If the year is not specified, the formula takes the value for the current year.

Double Questions
(expression for first question)
/
(expression for second question)
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MYINDICATORS FORMULA GUIDE

Functions

Countif

Sum

Sumif

Counts the number of elements in a data point list that match a defined condition.

Syntax
countif(condition)

Examples:
countif(@CG_BD_BS_DP043 = yes)
Counts the number of board members who are independent as stipulated by the company.

countif(@CG_BD_BS_DP043 = yes and @CG_SH_SR_DP112 = 3)
How to use multiple conditions.

Adds the elements in a numeric data point.

Syntax
Sum(DPcode)

Examples:
sum(@CG_BD_CP_DP043)
The total compensation package of the board members.

countif(@CG_BD_BS_DP043 = yes and @CG_SH_SR_DP112 = 3)
How to use multiple conditions.

Adds the elements in a data point list that match a defined condition.

Syntax
Sum(DPcode, condition)

Examples:
sumif(@CG_SH_SR_DP111, @CG_SH_SR_DP111 > 3)
The total compensation package of the board members.

sumif(@CG_SH_SR_DP111, @CG_SH_SR_DP114 = yes and isAvailable(@CG_SH_SR_DP115))
Using multiple conditions.
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MYINDICATORS FORMULA GUIDE

IsAvailable
Determines if a data point value is available.

Syntax
isAvailable(DPcode)

Examples:
If isAvailable(@CG_SH_SR_DP111) then result = yes

If not isAvailable(@CG_SH_SR_DP112[1]) then result = 47

hasRawData
Checks whether a data point has raw data:

Syntax
hasRawData(DPcode)

Example:
hasRawData(@CG_SH_SR_DP111)

Max
Finds the highest value in a numeric data point list.
Syntax
max(DPcode)
Example:
max(@CG_SH_SR_DP111))
Min

Finds the lowest value in a data point list.

Syntax
min(DPcode)

Example:
min(@CG_SH_SR_DP111)
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ASSET4 SUPPLEMENTAL CONTENT

A.2 ASSET4 Supplemental Content Description

Over time the various elements included in the ASSET4 Supplemental Content available within MyReports may vary. Five
key types of content that are included are:

Upload Information - an Excel file listing the content of the latest data upload into assetmasterProfessional.

Carbon Data and Estimates - Includes company-reported or ASSET4-estimated CO2 emissions values for all companies
in the ASSET4 universe for 2007 and 2008 in PDF format.

Global Compact Tool - an Excel-based tool that enables the monitoring of company compliance to the UN Global Com-
pact Principles including links to recent controversial news stories linked to the Principles.

Water Management Assessment (Pharma) - an Excel file that includes information on policies, initiatives, management
systems and water consumption levels, as well as an overall ranking for companies within the pharmaceutical sector.

Negative Screening Tool Values Only - Simple-to-use an Excel-based tool to evaluate the level of involvement of global

companies in areas such as armaments, nuclear power, tobacco, genetically modified organisms, stem cell research and
animal testing.
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