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1. PURPOSE AND SCOPE

This methodology describes how Moventum assesses whether its investment strategies meet the
Do Not Significantly Harm (DNSH) principle by evaluating key sustainability characteristics on a
quarterly basis.

The assessment is based on 10 ESG indicators sourced from Morningstar data and applied
consistently across all strategies. These indicators are grouped into four thematic areas:

Climate — Greenhouse Gas (GHG)

1. GHG Considered (%) — how much of the portfolio reports GHG data

2. GHG Coverage (%) — how much of the portfolio has reliable GHG measurement
Climate — Fossil Fuels

3. Fossil Fuels Exposure (%) — % of the portfolio exposed to fossil fuel production

4. Fossil Fuels Considered (%) — whether the fund checks fossil fuel involvement
Governance & Social — UNGC/OECD

5. UNGC/OECD Value (%) — % of holdings with violations of international norms

6. UNGC/OECD Considered (%) — whether the fund considers the value above
Social — Gender Diversity

7. Board Gender Diversity Value (%) — % of women on boards

8. Board Gender Diversity Considered (%) — whether the fund considers the value
above

Exclusion — Controversial Weapons
9. Controversial Weapons Value (%) — % invested in banned weapons
10. Controversial Weapons Considered (%) — whether this check is performed

Each indicator is tested against predefined minimum or maximum thresholds. Results are then
combined using a weighted scoring model to produce an overall Sustainability Score for each
Strategy.

2. THRESHOLDS

Each indicator is mapped to a specific threshold rule, defined as either a minimum or a maximum
requirement.
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Indicator Threshold Type Threshold
GHG Considered Minimum >40%
GHG Coverage Minimum =>40%
Fossil Fuels Exposure Maximum <10%
Fossil Fuels Considered Minimum >40%
UNGC/OECD Value Maximum <5%
UNGC/OECD Considered Minimum >40%
Board Gender Diversity Value Minimum =>25%
Board Gender Diversity Considered Minimum >40%
Controversial Weapons Value Maximum <5%

Controversial Weapons Considered Minimum > 40%

» Scoring Logic: Each of the 10 indicators is assessed as PASS (1) or FAIL (0).

3. DATA PREPARATION AND PORTFOLIO AGGREGATION
3.1. Asset Allocation Data

On a quarterly basis, the Portfolio Management team prepares the asset allocation for
each strategy.

For each ISIN included in a portfolio:
e ESG indicator data is sourced from Morningstar
o Indicator values are aggregated across all ISINs

o A portfolio-level average is calculated for each of the 10 indicators

Example: for Moventum Plus Active Defensive — Q4 2025, the following portfolio-level
results were observed
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Docusign Envelope ID: 93DF1FC9-C48C-404D-A06C-2448A50E6467

ISIN

LU0787776565
LU1378994690
IE00B6X2JP23
IE00B19Z3920
IEO0OPQY30K6
IEOOBYW8R314
LU1864950479
LU0099161993
LU1111642408
LU0210531983
IEOOOMSLSRC4
LU1670707527
LU0339661307
LU0028119013
LU1013117327
IEOOB3XFBR64
LU1984220373
IE00BYW5Q247
LU0171310443
LU0302296495
LU1391767586
LU0119620416
LU2672462467
LU0340553949
LU1342556849
LU2257473269
LU2038755174
DEOOOA2PSYA4
DEOQ00A2H7PG5
LU2116693222
LU0549537040
LU0076315455
LU0133089424
LU1006579020
IEOOBYT35X57
LU1164219682
LU1623762843
XXXCASHEUR

ESG Criteria Control MovPlus Europe Portfolios (EUR) Q4/2025

US Large Caps

US Small Caps

Europa Large Caps

Europa Small Caps

Japan

Emerging Markets

Opportunities

Renten High Yields / Emerging Markets

Rentenfonds Investment Grade

Rentenfonds Spezialitaten

Summe

Fundlisting PO001

AB Select US Equity A EUR

Capital Group InvCoAmer (LUX) B

Comgest Growth America EUR

FTGF CB Value A EUR Acc

GQG Partners US Equity

Brown Advisory US Mid-Cap Gr $ A Acc

CT American Smaller Companies

Carmignac Pf Grande Europe A EUR Acc
Eleva UCITS Eleva European Sel ATEUR acc
JPM Europe Strategic Value A (acc) EUR
Liontrust Pan European Dynamic Equity EUR
M&G (Lux) Eurp Strat Val A EUR Acc
Robeco QI European Cnsrv Egs B €

Invesco Pan European Sm Cp Eq A EUR Acc
Alma Eikoh Japan L-Cap Eq | EURC
Nomura Fds Japan Strategic Value A EUR
DWS Invest ESG Global Em Mkts Egs LC

GQG Partners Emerging Markets Eq. A EUR ACC

BGF World Technology

DNB Technology

Fidelity Global Financial Svcs A-Acc-EUR
MS INVF Global Brands A

BlueBay Emerg Mkt Uncons Bd R EUR
Pictet-Emerging Local Ccy Dbt HP EUR
Unilnstitutional EM Corp Bd Low Dur Sust
AXAWEF Inflation Plus A Cap EUR

Bantleon Select Corporate Hyb PA EUR Inc
Bayerninvest Renten Europa-Fonds A
Berenberg Euro Enhanced Liquidity R D
Berenberg Financial Bonds R A EUR
BlueBay Inv Grd Euro Govt Bd R EUR Acc
Nordea 1 - European Covered Bond BP EUR
T. Rowe Price Euro Corp Bd A EUR
Unilnstitutional Global Corp Bds Short Duration
Algebris Global Crdt R EUR Acc

AXAWF Euro Credit Total Ret A Cap EUR
Carmignac Pf Credit A EUR Acc

EUR Cash

Weighting as per
Q3

2,50%

2,00%
2,00%
2,00%

1,50%
2,50%
3,50%
2,00%
2,50%
2,50%

1,00%

1,00%
2,50%
1,50%

1,00%
5,00%

5,00%

4,00%
8,00%
4,00%

5,00%
4,00%
5,00%
5,00%
8,00%
8,00%
8,00%
1,00%
100,00%

Weighting as per GHG
Q4

2,00% No
2,50% Yes
2,00% Yes
2,00% Yes
No
2,00% Yes
Yes
2,00%
3,00% Yes
1,00% No
2,50% Yes
2,00% Yes
1,00% Yes
1,00%
-N/A
1,00% Yes
1,00% Yes
No
2,50% No
1,50%
1,00% Yes

4,00% Yes
4,00% Yes
4,00% Yes
5,00% Yes
3,00% Yes
8,00% No

3,00% No
4,00% No
4,00% Yes
5,00%

4,00% No
7,00% Yes
7,00% Yes
7,00% No

1.00% NIRRT ENATTT ENATT T ENATT AT AT AT A
P - - - T — )

GHG Fossil Fuels  Fossil Fuels
considered  Coverage Exposure Considered

100,00
-N/A

99,52
98,77 -N/A
-N/A

99,82

96,40

62,44

76,64
0,00
78,00
7,57
55,29
39,40

71,75
0,00
83,63

82,00
62,30
70,45

0,00

13,59 No
Yes
4,68 Yes
No
No
3,97 Yes
2,66 Yes

8,29 Yes
No

547 Yes

20,70 Yes

3,81 Yes

-N/A

8,62 Yes

4,20 Yes
No

16,30 Yes

1,54 Yes

6,24 Yes
0,00 Yes
7,00 Yes
0,94 Yes
31,97 Yes
1,24 No

1,68 Yes
0,00 No
0,31 Yes

20,00 No
10,10 Yes
11,95 Yes

0,00 No

UNGC/OECD UNGC/OECD

Value

considered

0,99 Yes
Yes
0,00 Yes
0,00 Yes
No
0,00 Yes
0,00 Yes

0,00 Yes
0,00 Yes
0,00 Yes
0,00 Yes
0,00 Yes

-N/A
0,00 Yes
0,00 Yes

No
4,21 Yes

0,00 Yes

3,46 Yes
0,00 Yes
0,00 Yes
0,00 Yes
0,00 No
0,00 No

0,00 Yes
0,00 No
0,00 Yes

3,00 No
0,00 Yes
0,00 Yes
0,00 No

100,007, | IS I IOS15) IO

Board Gender

Board Gender

Diversity Value

-N/A

-N/A

-N/A

Diversity
considered
35,60 No

No
35,54 Yes
32,63 No
16,67 No
33,87 Yes
32,12 Yes

42,35 Yes
No
40,62 Yes
42,10 Yes
40,13 Yes

-N/A
22,09 Yes
23,10 No
16,67 No
34,65 No

20,93 Yes

19,81 No
0,00 Yes
22,00 Yes
44,89 Yes
23,74 Yes
38,11 No

38,87 No
0,00 No
40,44 Yes

39,00 No
24,88 Yes
40,75 Yes

0,00 No

Controversial ~ Controversial
Weapons Weapons

-N/A

-N/A

Value

Considered

0,00 Yes

Yes
0,00 Yes
0,00 Yes
0,00 Yes
0,00 Yes
0,00 Yes

0,00 Yes
0,00 Yes
0,00 Yes
0,00 Yes
0,00 Yes

-N/A
0,00 Yes
0,00 Yes
0,00 Yes
0,00 Yes

0,00 Yes

0,00 Yes
0,00 Yes
0,00 Yes
0,00 Yes
0,00 Yes
0,00 No

0,00 Yes
0,00 Yes
0,00 Yes

0,00 No
0,00 Yes
0,00 Yes
0,00 No

GHG Considered | 0,58 > 40% - Within Threshold

GHG Coverage | 71,25 > 40% - Within Threshold

Fossil Fuels Exposure | 7,41 < 10% - Within Threshold
Fossil Fuels Considered | 0,615 > 40% - Within Threshold
UNGC/OECD Value | 0,43 < 5% - Within Threshold OK

UNGC/OECD Considered | 0,635 > 40% - Within Threshold

Board Gender Diversity Value | 28,63 >25% - Within Threshold

Board Gender Diversity Considered | 0,485 > 40% - Within Threshold OK

Controversial Weapons Value | 0,00 < 5% - Within Threshold -

Controversial Weapons Considered | 0,705 > 40% - Within Threshold OK
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Docusign Envelope ID: 93DF1FC9-C48C-404D-A06C-2448A50E6467

4. INDICATOR WEIGHTS

Each indicator contributes differently to the final sustainability score:

Indicator Weight

GHG Considered 0.15
GHG Coverage 0.20
Fossil Fuels Exposure 0.15
Fossil Fuels Considered 0.10
UNGC/OECD Value 0.10
UNGC/OECD Considered 0.05
Board Gender Diversity Value 0.05
Board Gender Diversity Considered 0.05

Controversial Weapons Value 0.10

Controversial Weapons Considered 0.05

=1.00

—
Q

o+
=2

The weighting scheme reflects the relative importance assigned to climate risk, governance safeguards, and
minimum social standards.

5. FINAL SCORE CALCULATION

For each investment strategy and each quarter, the Sustainability Score is calculated as:
Sustainability Score = X (Indicator Result x Indicator Weight)
Where:
e Indicator Result=1 (PASS) or 0 (FAIL)
The resulting score ranges from:

e (.00 (no thresholds met)
e 1.00 (all thresholds met)

This score is used internally to support DNSH assessments and sustainability monitoring across Moventum
strategies.
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Fossil Fuels Fossil Fuels UNGC/OECD UNGC/OECD Board Gender Board Gender Controversial Controversial

GHG Considered  GHG Coverage Exposure Considered Value considered Diversity Value Dlvt?rs1ty Weapons Value Wea'pons
considered Considered
Q4 2025
Moventum Plus Active Defensive 15,00% 20,00% 15,00% 10,00% 10,00% 5,00% 5,00% 5,00% 10,00% 5,00% 100,00%

» Aninvestment is deemed to satisfy the Do Not Significantly Harm (DNSH) requirement where the resulting Sustainability Score, calculated in
accordance with the methodology above, is equal to or greater than 60%.
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