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Reporting on an ESG fund

Overview

Reporting on an ESG fund

Now that you have done your analysis in Morningstar Direct to identify ESG funds, what better way to report on this
fund to your internal or external audience than by using Presentation Studio?

You want to create your own factsheet to report on a fund’s ESG rating, product involvement and carbon rating using

Presentation Studio.

Should you require to distribute those reports to more than 25 people internally, or to an external audience,
to your Customer Success Manager or Sales Representative at Morningstar about a distribution licence.

please talk

Sarasin Climate Active Endwmnt A GBP Acc

Sustainability Report: Carbon Risk Overview

[Insert Logo]
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Reporting on an ESG fund

Exercise 1: Creating a Factsheet from a Template

Presentation Studio allows you to create professional, custom-branded factsheets and

presentations, appropriate for all of the audiences you reach.

In this exercise, we will use one of the Morningstar Templates to report on our fund's

ESG portfolio.

To do so, do the following:

1. From the Presentation Studio landing page, click the Morningstar Templates tab.
2. Expand the Fachsheets section and double-click on Sustainability Factsheet.

< Note: If you are on an inferior version to the one the template was created with, the
template will be greyed out. You can still open it by hovering over the template and
clicking the 3 dots, then click Save As > A Duplicate Copy. The template will then be
saved under the My Templates tab and you can then double-click on it to open it.

@ Note: By doing so, you can still access the template, but any component from a more

recent version will not display.

3. The Investments: Settings dialogue box opens.

My Templates My Reports
Name Type Layout Version
Workbooks
Factsheets
Sustainability Summary Factsheet (Custom Portfolio) Ne Factsheet Template Portrait 3204
Sustainability Factsheet (Custom Portfolio} Mew Factsheet Template Portrait 3204
|Sus1amab'\\'\ty Factshest e | Factsheet Template Portrait 3.204

4. Click on the magnifying glass. The Find Investment dialogue box opens.
5. Type “Sarasin Climate Active Endwmnt A GBP Acc” and click Go.
6. Select the fund and click OK.
7. Ensure Morningstar Index is selected as Display Benchmark 1.
8. Click OK.
Name Inception Date Category + Show Display Name Calculation Benchmark 1 Calculation Benchmark 2
Sarasin Climate Active Endwn @, 16/02/2018 EAA Fund GBP Moderately || Sarasin Climate Active End\ | Display Benchmark 1 ¥ |&,|  Display Benchmark2 ~ ¢
Display Benchmarks
Morningstar Index v @ v Display Benchmark 1 ¥ |&  Display Benchmark2 ~ |¢
MPT Index v |8 Display Benchmark 1~ | & Display Benchmark 2~ |¢
Category Average
EAA Fund GBP Moderately Adv®,| 29/06/1973 GBP Moderately Adventur EAA Fund GBP Moderately / | Display Benchmark 1~ |@ Display Benchmark 2 ¥ |¥
oK Cancel

The report opens.
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Reporting on an ESG fund

Exercise Z: Formatting a Report

Once the report is loaded on screen, let’s apply some changes to its formatting. Keep in
mind that Morningstar Templates are saved in base currency, so you should always
check the settings.

This template does not have any performance data, but it's always worth your while to
set the currency of your choice in case you decide to add charts or tables making use a
currency.

To work with settings, do the following:

1. From the Home tab, click Workbook.

2. Under the Data tab, set the currency to Euro.

3. Click the Layout tab.

4. Under Component Title Settings, set the Bar Style to a thin line and the Background
Colour to dark blue (1* colour from the top).

Workbook Settings: Layout

& | [ea || & el Ll = =
Data | lLayout | Style | Peer Group | Attribution | Index Group | Asset Exposure

Overall Workbook

Fant Calor Page Colar Paper Size Repart Language
. v Ad v Fallow User Prefarence v
Margins

Top Battom Left Right

‘1.21cm ::1 ‘I.DZCm ::1 |D.?4cm t:i |D.?1cm -4
Layout Font |Century Gothic \a

Show "Source: Marningstar Direct” at page bottom
[] show content of "Multiple" data points

[] pynamically display Morningstar Analyst/Morningstar Guantitative Rating

[] pisplay Watermark in PDF |For Internal Use Only v
Component Title Settings
Font Size Font Color Bar Style Background Color
12 ¢ Bk [ — — ] [ -
Text Component Settings
Font Size Font Color
1z < LI
Table Component Settings
Tzble Row Spacing Null Value Display Mode Zero Value Display Mode
Consistant: White Space At Bottom v Blank v Zero v
0dd Row Color Even Row Color
v v
ok |[ cancel |
5. Click OK.

Your changes are applied to the report.

Exercise 2: Formatting a
Report
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Reporting on an ESG fund Exercise 3: Saving a Report

Before making further modifications, let's save the report. To do so, do the following: Exercise 3: Saving a Report

1. Click the Gear icon to the left of the Home tab.
2. Click Save. The Save As dialogue box opens.
3. Type “Amundi Global Ecology ESG".

4. Click Save.

B

Presentation Studio

Factsheet Name  Sarasin Cimate Active Endowment

Saved Factshest

Hame

% [ My Reports

Save your
report

You know the report is saved when the title appears on the title bar at the top of the

window.
"Fi Sarasin Climate Active Endowment | Presentation Studio
ﬁ Home Chart Data Table Format

W ] [ T = A !
Investments  Workbook Page Chart Table Text Image O

Setting Insert

——— S
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Reporting on an ESG fund Exercise 4: Modifying a Chart

We now want to apply certain changes to the first page: Exercise 4: Modifying a

» Insert a single legend for all charts in the footer Chart

» Remove the legend from chart components
» Display values on the 3 bar charts components present on the page
» Remove the tables at the bottom of the page

To proceed, do the following:

1. Click the ESG Risk Score Variables chart.
2. Right-click on the chart and click Show Values.
3. Right-click on the chart again and click Legend > Off to hide it.

ESG Risk Score Variables

I - ;
X

Managed Risk Score

Risk Exposure Score

Let's now add values to the other chart components.

1. Click the Portfolio Pillar Risk Score chart.

2. Right-click the chart and click Show Values.

3. Click the Category Average Pillar Risk Score chart.
4. Right-click the chart and click Show Values.

Now that the data is visible in the chart, we can remove the tables below. Exercise 5: Deleting Tables

5. Click each table and press Delete on your keyboard.
6. When prompted, click Yes to delete a component.
7. You can then delete the remaining empty spaces.

Portfolio Pillar Risk Score Category Average Pillar Risk Score

Morningstar Direct 2021
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Exercise 6: Adding the Legend Component

Reporting on an ESG fund
Finally, let's add a legend at the bottom of the page. We can replace the field where Exercise 6: Adding the
the benchmark is indicated with the Legend component. Legend component

1. From the Home tab, click Chart > Legend > drag and drop the Legend component onto
the text field indicating the benchmark name.

[ Sarasin Climate Active Endowment * - Presentation Studio
e
el I

Investments  Workbook | Page

Format

d A = =) @ N L & 4 x
e Tt image | DividePage Miew | Cakulate | Restore | PDF PPT XPS Excel

Markets Layout Calculate | Linking Export

— D Is 2 0 s i s 10 11 12 13 14 15 15

Asset Exposure

Holdings Analysis

Attribution
Snapshot
Style Analysis

Confroversy Coverage ESG Risk Score Coverage

[ T -
= g )

= z
Coverage (# of Securiies Scored) 185  Coverage [# of Securilies Scored)

Risk Model

Sustainability

Time Series Confroversy Distribufion ESG Risk Score Distribution

Pheltila Retums High Confroversies (% of AUM) 27 Above Average (% of AUM)

' Below Average (% of AUM)

Portfolio Pillar Risk Score Category Average Pillar Risk Score

ﬂen:nmrxk Momingstar UK Mod Adv Tgt Alloc NR GBP Fund Category: Aggressive Allocation (Global Category)

The legend now appears in that box. It's a very useful feature when using several
charts to gain space, but make the report also look less cluttered.

L] & Actve Er s 2 ] A A -
i
Source: Momingstar Direct
Page 2 of this template displays the top 50 holdings with their positions and various Exercise 7: Moving a Page

information such as their sector, Star Rating, Market Cap and various ratios.
We do want to keep this page and will move it to the end of the report.

1. On the left-side navigation panel, click on page 2
2. Drag it down to the end of the report.

This has now become the 8" page of the report.

Morningstar Direct 2021
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Reporting on an ESG fund Exercise 8: Sorting

The following 3 pages (now pages 2 to 4) display the top 50 holdings with the following Exercise 8: Sorting
information:

» ESG Risk Score — the degree to which a company's economic value may be at
risk driven by materially relevant ESG factors

» ESG Risk Exposure Score — the degree to which a company is exposed to risk
driven by environmental, social of governance issues

» ESG Managed Risk Score — asset-weighted average which measures the degree
to which a company effectively manages risk driven by ESG issues

» ESG Pillar Scores

» Controversy Scores

This data is part of the Company-level ESG data add-on and required additional
licensing to be displayed and exported in Presentation Studio reports.

In this exercise, we are assuming that you do have access to the Company-level ESG
data add-on. If you do not, the data will be blank, and you can delete the pages as
required.

We want to use the sorting option on those pages to order holdings by their risk
exposure, peer group, and finally controversy level.

To do so, do the following:

From the left navigation panel, select page 2.

Click on the table to activate the Table Settings.

Click on Table Settings. The Portfolio Holdings menu opens.
Click the Display tab.

Using the Primary Sort drop-down menu, select ESG Risk Score.
Set the Order to Ascending.

2 Top 50 Holdings ESG Scores
- A B v IC v |D ¥ |E v|= -
Table Sumns [ §

Sk~ -

Portfolio Holdings x

) N

By doing so, note how the Classification column is sorting the holding from Negligible to
Severe.

Morningstar Direct 2021
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Reporting on an ESG fund

Exercise 8: Sorting

We can now apply the same procedure to page 3 to sort the holdings by peer group.

Do the following:

1.
2.
3.
4.
5.
6.

From the navigation panel on the left, select page 3.

Click on the table to activate the Table Settings.

Click on Table Settings. The Portfolio Holdings menu opens.
Click the Display tab.

Using the Primary Sort drop-down menu, select Peer Group.
Set the Order to Ascending.

|2

~ |

Social
Risk
Score

Secondary Sort Portfolio Weighting %

IS

Order

=)

é
1
&
9
5
e
9
8
1
5
6
5
7
5
&
&

The holdings are now sorted by Peer Group.

Govem.

Rigk

Score

Agricuttural Maochinery
Air Freight and Logistics
Biotechnology
Building Products
Consumer Services
Data Processing
Diversified Bonks
Diversified Bonks
Diversified Banks
Electric Utilifies
Electric Utilifies
Blectric Utiities
Blectrical Equipment
and

Financial Exchanges and Data Services

MORNINGSTAR

Morningstar Direct 2021
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Reporting on an ESG fund

Exercise 8: Sorting

We can now apply the same procedure to page 4 to sort the holdings by controversy

level.

Do the following:

No gk wn =

From the navigation panel on the left, select page 4.

Click on the table to activate the Table Settings.

Click on Table Settings. The Portfolio Holdings menu opens.

Click the Display tab.

Using the Primary Sort drop-down menu, select Controversy Level Descriptor.
Set the Order to Ascending.

Click the Gear icon to the left of the Home tab.

o Top 50 Holdings Controversy Scores

-
= [l
=1 | 3

Portfolio Holdings x

- ;

The holdings are now sorted by Controversy Level Descriptor from None to Severe.

Morningstar Direct 2021
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Reporting on an ESG fund

Exercise 9: Product Involvement

We will now apply modifications to the Product Involvement page (page 5). We want to
simplify the page to compare the fund and benchmark only, and we want to add
intentional attributes to check if the fund manager is employing any exclusions from
those products, allowing to check this information against the Product Involvement
data.

To do so, do the following:

No g wn =

From the left navigation panel, click page 2.

Click the Category Average chart to the right to select it.
Right-click the chart and click Delete.

When prompted, click Yes to confirm the deletion.

Click the empty space where the chart was.

Right-click and click Delete to remove this space.

Click the Benchmark (%) chart and repeat steps 3 to 6.

We will now display the benchmark on the remaining chart.

8

9
1
1
1
1
1

0.
1.
2.
3.
4.

Click the chart to select it.

From the Chart tab, click Investments.

Under the Show column, select the checkbox corresponding to the benchmark.
Click OK.

Right-click on the chart and click Show Values.

Click Chart Settings and change the chart title to Product Invelvement (%).
Set the Font Size to 10 from the Chart tab at the top.

You are now successfully comparing the fund versus the benchmark and displaying
their product involvement %.

Froduct Involvement (%)

Exercise 9: Product
Involvement

Morningstar Direct 2021
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Reporting on an ESG fund

Exercise 9: Product Involvement

Next, we want to modify the tables below to display the fund’s product involvement on
the left, and intentional attributes on the right.

Do the following:

1. Click the middle table (benchmark product involvement) to select it and press the Delete
key on you keyboard top remove it.

2. When prompted to confirm the deletion, click Yes.

3. Press the Delete key on your keyboard again to remove the empty space.

4. Place the mouse over the space separating the left and right tables and drag it to the
middle of the page.

Note that on the left side, we have the number of holdings and the percentage in
each product. We will now remove the number of holdings and modify the table to
display the appropriate title.

Click the left table and press the Delete key on your keyboard to remove it.

When prompted to confirm the deletion, click Yes.

Press the Delete key on your keyboard again to remove the empty space.

Click the column with the percentages to select it.

Click Table Settings and from the Table tab click the checkbox to display the title.
Click the Rows tab.

Deselect the checkbox for Hide Row Headers.

From the Data Table toolbar, click Align and select Left.

Place the cursor at the end of a row on the 1 column and resize to the right.

0. Once you are done, you can now individually click and delete each of the items above
the table.

S@eNoaR~wWND -

You are now successfully displaying the fund’s product involvement data.

Single Investment Snapshot lz‘

| il‘z:I.Jr'm; | Rows
Product Involvement - % of Portfolic |

n Single Investment Snapshot [x]

Adult Entertainment
Alcohal

Animal Testing

Abortive/Contraceptives/Stem Cell

Cantroversial Weapons
Fur & Spacialty Leather
Gambling

GMO

Military Contracting
Muclear

palm Oil

Pasticides

Small Arms

Thermal Coal

Tebacco

Settings Remova
[ |

Morningstar Direct 2021
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Reporting on an ESG fund Exercise 10: Modifying a Table

Let's now work with the table to the right of our page to find out if the fund manager Exercise 10: Modifying a
intends to avoid investments in companies that derive a significant percentage of Table
their revenue from the gambling and tobacco industries.

Ino

rder to display this information, we will change each row to select the appropriate

data points.

To proceed, do the following:

1.
2.

3.

4.
The d

Click the table to the right to select it. The individual drop-down menus activate.
Click Adult Entertainment and change the drop-down menu under Find By from
Snapshot to Intentional Attributes: Employs Exclusion.

Under the new selection of data points, click Employs Exclusions — Adult
Entertainment to select it.

Click Add or double-click on it.

ata point is now displayed in the table.

5. Repeat the same procedure for each individual row until you have replaced all data
points.
Slult Ensgniorenant - 0.0 L Emnitn FRCASAN - ASUR FAESTISINMST Y
iy - 1. (BT SRl - RS - L
e ] Tassire - 19.3 Byl ERCASONG - ANETLN TRISERD -8
et N TSRO e AR T TR - B | Emiicn ERGASOND - ADCriiaruitem Sel v
Contrveriel Wemmears - o | BTk BN A, - CAMTOweicn liday
Fur & Soarinite Lot - 00 L ErmeinnT SNCRgang - Fur L ADSCOT LD ¥
e = 0.z Emipisad Sscacor: - JOmoen x
fe¥rat - o _» | By BRc Aumons - ThbyiCa -
ey Controcting = 1.5 LBl ERCIRON - MUY CONINGSnng Y
—— = BT ENCREOnE-NuCRr Y
—r—— = | BT EXCAsOng - Bowm, Of ¥
: g :-. | EOSiSd PRS- PRty
m—— - L SRCIGNG - SAGE AN >
Therral Co - Emooafsconi-ToemaZom T
= = | B PRCASONS « TOOaCCS . 4

We can now add the title to this table and shorten the labelling for each data point.

Once
itino

this is done, we will save this as our own custom component, enabling us to use
ther reports.

To proceed, to the following:

OO ~No R W =

You h
Wen

Click the column with the percentages to select it.
Click Table Settings and from the Table tab click the checkbox to display the title.
Change the title to Employs Exclusions.
Click the Rows tab.
Double-click on the 1% row. The Settings window opens.
Under Display Name, remove everything before the word Adult.
Click OK to validate.
Repeat the same procedure for each row.
Once you are done, you can now individually click and delete each of the items above
the table.
ave now successfully updated the right table with the exemptions.

otice that the fund manager is listing exemptions on tobacco and the Product

Involvement table shows that 0.0% is invested in this product.

Morningstar Direct 2021
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Reporting on an ESG fund Exercise 11: Saving Customised Components

Now that we have configured this table, we can now save it as our own custom Exercise 11: Saving
component. This will enable us to reuse this table in another Presentation Studio Customised Components
report.

To proceed, do the following:

1. Right-click on the newly configured table.
2. Click Save to My Components.
3. Name it Exemptions and click Save.

The component is now saved to your customer components section. You can access
customised saved components by doing the following:

1. From the bottom-left corner of the report window, click Performance and switch the
components section to My Components.

2. From there, you can click and drag the saved components to a specific space on the
page.

3. You can also right click on a component icon to share or send to another Morningstar
Direct user or delete the component.

Let's now add the Legend component again in the bottom-left corner of the page.

1. From the Home tab, click Chart > Legend > drag and drop the Legend component onto
the text field indicating the benchmark name.
2. Click the Gear icon and click Save to save the report.

Product Involvement - % of Porffolic Employs Exclusions

Fund Colegary. Aggreiihve & 3 e Fage -

Morningstar Direct 2021
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Reporting on an ESG fund

Exercise 12: Carbon Risk

Let's move on to the Carbon reporting section of the report. Page 3 contains various
components, which we will either customise or remove from the report.

For instance, if you are on a lower version, you will not see the Caron metrics chart in
the top-left section of the report, but instead you will see a blank space.

Sustainability Report: Carbon Risk Overview

sarasin Climate Active Endwmnt A A,

[Insert Logo]

= Mhads

ortiniio Dove: 31/712/5050 - crtson intmnsity - Corbon fmasio fon]Revemus (M WD

ow Caorbon Designafion  Corbon Risk Score feope 1 - Direet [naniT] 4343733
i CODE I - ST [MAT] 1,072,18
Low . 3 penenmont Scope 1 - Dirsct juanir 4488 51%
Corbon e pancnmon: Scope 2 - InGirect [T a5 5
Partais i, BEACHMGTE SCope | -

oriigio vi. Bencnmort Scope 1 I

To save space with the charts below, we will add the values to the charts and remove
the tables below each chart.

To proceed, do the following:

1. Right-click the 12 Month Average chart and click Show Values.

2. Select the tables below and delete both the content and the cells.

3. Repeat the same steps with the Recent Portfolio and Distribution of Carbon Risk charts
and tables.

4. Resize the Recent Portfolio chart upwards.

5. Add the Legend component to the bottom-left section of the report.

12 Monih Averoge

Destribution of Corbon Risk

Exercise 12: Carbon Risk

MORNINGSTAR

Corbon Risk Corbon Risk Caotegory Averoge
Ec‘.m:mwm 143 Carpon Exposure Joore 158
| camon operations s 40  Cooon Cperotions S %a
| Eciocy: ook S r— e —
Immu 00 Ironcea Asets Gac A
e Cemsmabme— @i 8 e imzmge | Femel Cobegory: EAA Fund G — s
lamingater Cotegan Page &
Morningstar Direct 2021
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Reporting on an ESG fund

Exercise 13: Carbon Involvement

We are now on the last page of the report requiring editing. Page 4 is all about Carbon
Involvement. We want to modify this page to display the charts in a different format.
We will add the values to the charts themselves, remove the tables, and display the
charts one below the other.

To proceed, do the following:

1. Remove each of the tables below and additional cells until you are left with only the
three bar charts.

2. Click the 1 chart to select it.

3. From the Chart tab, click Divide Page and select 3 cells herizontally. This divides the
left chart into 3 cells.

[8] | century Gothic * |10 v|Bl[s|ul[@] [woo] 0> 2
Align Decimal Divide Page | ¢
5
; Twecel Four Cell E

Three Cell Five Cell

ns4y

Six Cell

ferag

s

Click and drag the Benchmark (%) chart onto the second space to the left.

Click and drag the Category Average (%) chart onto the third space to the left.
You can then delete the spaces where those two charts originally were.
Right-click on each chart and click Show Values to display the data on the charts.
Add the Legend component to the bottom-left section of the report.
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Reporting on an ESG fund

Exercise 14: Saving as Template

We can now proceed with saving the report as a template. As a reminder:

e Areport holds all the above as well as the chosen security and benchmark

settings.

e Atemplate holds your chosen charts and tables, layout, font, set currency,

colours, logos, disclaimers, custom and dynamic text. It does not hold any
investments or benchmarks.

= -

Click the Gear icon in the top-left corner of the window.

Click Save to save the report.

Click the Gear icon in the top-left corner of the window again.

Select Save as Template. The Presentation Studio dialogue box opens.

HSBC GIF Global Lower Carbon ESG

[E] vome

Chart
Mew Factsheet Cirl+N
Open Ctrl+0
Save ri+ P
Click Save as
Save As Template

Sawve as Template

Export
Send To
Share With

Exit

5. Inthe Factsheet Name field, type “ESG report”.
6. Click Save.

Presentation Studio

Template Name |ESG report

Saved Templates

Name

= £ My Templates

[

-

Type a name and

‘] click Save.

v

Close the report. You can now access this template from the Presentation Studio
landing screen under My Templates and generate the same factsheet with other

investments.
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