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TSRS 1 and 2 Index

Relevant Item Relevant Section

General
Financial Capital
Sustainability-related Financial Impact of Sustainability-related Risks and O'pportumtles on Financial Capital
Disclosures TSRS S$1.22 Natural Capital
Portfolio Physical Risks and Opportunities
Portfolio Transition Risks and Opportunities
Governance
- ) TSRS S1.27.a
Sustainability Committee TSRS S 6.4 Governance Model
Sustainability Management TSRS S1.27.b
Committee TSRS 52.6 Governance Model
Strategy
TSRS S1.2 High Priority Topi ight Mechani
Sustainability-related Risks and SRS $1.29 igh Priority OP'ICS an.d Over:slg t Mechanisms
Opoortunities TSRS $1.30 Financial Capital
PP TSRS S1.32 Impact of Sustainability-related Risks and Opportunities on Financial Capital
Natural Capital
Cllmatefrelated.ﬁlsks and TSRS $2.0.4 C||mate—re|at.ed R|sk_f, and Opportunities
Opportunities Climate Risks Table
Climate Opportunities Table
Natural Capital
Climate-related Risks and O tuniti
Risk and Opportunity Definitions TSRS S2.10.a imate-relate |§ > ar'1 pportunities
Physical Risks

Transition Risks
Natural Capital
li -rel Risk iti
Physical & Transition Risks TSRS S2.10.b Climate-re aFed > §and Opportunities
Climate Risks Table
Climate Opportunities Table
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Relevant Item Relevant Section

Time Horizons

TSRS S2.10.c

Natural Capital
Climate-related Risks and Opportunities
Climate Risks Table
Climate Opportunities Table

Term Descriptions

TSRS S2.10.d

Natural Capital
Climate-related Risks and Opportunities
Term Description Table

Sector-specific Guidance (Volume
16)

TSRS 52.12

Financial Capital

Loan Allocation, Management, and Monitoring Activities

Appendices
SASB Index

Impact on Business Model and
Value Chain

TSRS S29b

Natural Capital
Climate-related Risks and Opportunities
Climate Risks Table
Climate Opportunities Table
Climate Resilience
Portfolio Physical Risks and Opportunities
Portfolio Transition Risks and Opportunities

Description of Current and
Expected Impacts

TSRS 52.13.a

Natural Capital
Climate-related Risks and Opportunities
Climate Risks Table
Climate Opportunities Table
Climate Resilience
Portfolio Physical Risks and Opportunities
Portfolio Transition Risks and Opportunities
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Relevant Item Relevant Section

Natural Capital
Climate-related Risks and Opportunities
Climate Risks Table
TSRS S2.13b Climate Opportunities Table
Climate Resilience
Portfolio Physical Risks and Opportunities
Portfolio Transition Risks and Opportunities
Natural Capital
Climate-related Risks and Opportunities
Climate Risks Table
TSRS S2.9.c Climate Opportunities Table
Climate Resilience
Portfolio Physical Risks and Opportunities
Portfolio Transition Risks and Opportunities

Risk and Opportunity
Concentration

Climate-related Transition Plan,
Strategy, and Decision Making

Natural Capital
Responses/Actions Taken for Risks TSRS S1.33.a Impact of Sustainability-related Risks and Opportunities on Financial Capital
and Opportunities TSRS S2.14.a Climate Resilience
Metrics and Targets within the Scope of TSKB Loan and Investment Portfolio
Natural Capital
Resources Provided and Planned TSRS S2.14.b 2024 Ta-rgets and‘ Beahzahon
Climate Resilience
Metrics and Targets within the Scope of TSKB Loan and Investment Portfolio
Natural Capital
Progress Towards Plans TSRS S1.33b 2024 Targets and Realization
TSRS S2.14.c Climate Resilience

Metrics and Targets within the Scope of TSKB Loan and Investment Portfolio
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TSRS 1 and 2 Index

Relevant Item Relevant Section

Natural Capital
Impact of Climate Risks on TSRS $2.0d - CI{matet Resilience N
Financial Performance Portfolio Physical Risks and Opportunities
Portfolio Transition Risks and Opportunities
Natural Capital
Climate Resilience
Portfolio Physical Risks and Opportunities
Portfolio Transition Risks and Opportunities
Natural Capital
Climate Resilience
Portfolio Physical Risks and Opportunities
Portfolio Transition Risks and Opportunities
Natural Capital
TSRS S1.41 Climate Resilience
TSRS S29.e Portfolio Physical Risks and Opportunities
Portfolio Transition Risks and Opportunities
Natural Capital
TSRS S1.35 Climate Resilience
TSRS S2.16 Portfolio Physical Risks and Opportunities
Portfolio Transition Risks and Opportunities
Natural Capital
Climate Resilience
Portfolio Physical Risks and Opportunities
Portfolio Transition Risks and Opportunities

Current Financial Impacts TSRS S2.15.a

Expected Impacts TSRS S2.15.b

Climate Resilience

Quantitative and Quialitative
Information on Sustainability and
Climate

Scenario Analyses TSRS S2.22
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Relevant Item Relevant Section

Risk Management
Natural Capital
Sustainability-related Risk and TSRS S1 43 Management of Environmental, Social, and Climate-Related Risks, Opportunities, and Impacts in
Opportunity Management TSRS S '44 Lending Activities
Processes and Policies ’ Environmental and Social Risk Evaluation Tool
(ERET)
Natural Capital
Climate-related Risks and Opportunities
Climate Resilience
Climate-related Risk Management TSRS $25.4 Portfolio Transition Risks and Opportunities

Processes and Policies Portfolio Physical Risks and Opportunities
Risk Management
Climate Risk Evaluation Tool (CRET)
Heat Map
Natural Capital
Climate-related Risks and Opportunities
Climate Resilience

Climate-related Opportunity

Managemf\;r;izzcesses and ToRS 52.25b Portfolio Transition Risks and Opportunities
Portfolio Physical Risks and Opportunities
Opportunity Management
Natural Capital

Climate-related Risks and Opportunities

Climate Resilience

Portfolio Transition Risks and Opportunities

Integration into General Risk TSRS $2.95 Portfolio Phyéical Risks and Opportunities
Management Processes Risk Management

Opportunity Management
Environmental and Social Risk Evaluation Tool (ERET)
Climate Risk Evaluation Tool (CRET)
Heat Map
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Relevant Item Relevant Section

Metrics and Targets
Climate-related Metrics TSRS S2.29
Greenhouse Gas Emissions TSRS S2.29.a Natural Fépltal
Greenhouse Gas Emission Management
Climate-related Transition Risks TSRS S2.29.b Nétura} Capital
Transition Risks Heat Map
. . . Natural Capital
Climate-related Physical Risks TSRS $2.29.c Physical Risks Heat Map
Natural Capital
Climate-related Opportunities TSRS $2.29d Portfolio Transition Risks and Opportunities
Portfolio Physical Risks and Opportunities
Natural Capital
Portfolio Transition Risks and Opportunities
Capital Allocation TSRS S2.29.e Portfolio Physical Risks and Opportunities
Financial Capital
Impact of Sustainability-related Risks and Opportunities on Financial Capital
Natural Capital
Internal Carbon Pricing TSRS S2.29.f Climate Risk Evaluation Tool (CRET)
CRET Transition Risks
Remunaration TSRS S2.29.9 Sustainability Governance
Sustainability-related Targets TSRS S1.51 Financial Capital
Targets
EE? zii Natural Capital
Climate-related Targets TSRS S2.35 Targets
TSRS $2.36 Metrics and Targets within the Scope of Direct Impacts

TSRS S2.37

Metrics and Targets within the Scope of TSKB Loan and Investment Portfolio






