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About this report

PRI reporting is the largest global reporting project on responsible investment.

It was developed with investors, for investors. PRI signatories are required to report publicly on their responsible investment activities
each year. In turn, they receive a number of outputs, including a public and private Transparency Report.

The public Transparency Reports, which are produced using signatories’ reported information, provide accountability and support
signatories to have internal discussions about their practices and to discuss these with their clients, beneficiaries, and other
stakeholders. This public Transparency Report is an export of the signatory’s responses to the PRI Reporting Framework during the
2025 reporting period. It includes the signatory’s responses to core indicators, as well as responses to plus indicators that the signatory
has agreed to make public.

In response to signatory feedback, the PRI has not summarised signatories’ responses — the information in this document is presented
exactly as it was reported.

For each of the indicators in this document, all options selected by the signatory are presented, including links and qualitative
responses. In some indicators, all applicable options are included for additional context.

Disclaimers

Legal Context

PRI recognises that the laws and regulations to which signatories are subject differ by jurisdiction. We do not seek or require any
signatory to take an action that is not in compliance with applicable laws. All signatory responses should therefore be understood to be
subject to and informed by the legal and regulatory context in which the signatory operates.

Responsible investment definitions

Within the PRI Reporting Framework Glossary, we provide definitions for key terms to guide reporting on responsible investment
practices in the Reporting Framework. These definitions may differ from those used or proposed by other authorities and regulatory
bodies due to evolving industry perspectives and changing legislative landscapes. Users of this report should be aware of these
variations, as they may impact interpretations of the information provided.

Data accuracy

This document presents information reported directly by signatories in the 2025 reporting cycle. This information has not been audited
by the PRI or any other party acting on its behalf. While this information is believed to be reliable, no representations or warranties are
made as to the accuracy of the information presented.

The PRI has taken reasonable action to ensure that data submitted by signatories in the reporting tool is reflected in their official PRI
reports accurately. However, it is possible that small data inaccuracies and/or gaps remain, and the PRI shall not be responsible or
liable for such inaccuracies and gaps.
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SENIOR LEADERSHIP STATEMENT (SLS)

SENIOR LEADERSHIP STATEMENT

SENIOR LEADERSHIP STATEMENT

Indicator Type of indicator Dependenton Gateway to Disclosure Subsection PRI Principle

Senior Leadership

SLS1 CORE N/A N/A PUBLIC
Statement

GENERAL

Section 1. Our commitment

m Why does your organisation engage in responsible investment?
m What is your organisation's overall approach to responsible investment, and what major responsible investment
commitment(s) have you made?

Real Grandeza is a Closed Complementary Pension Entity that, for over 50 years, has been providing a better future with security and
quality of life to employees of various organizations. Its mission is to deliver pension and healthcare solutions with excellence and
sustainability, contributing to a secure future grounded in respect for environmental, social, governance, and integrity principles.

The Entity’s sustainability strategy includes ESG criteria in the selection and monitoring of externally managed funds, as detailed in the
“Manual for the Selection and Monitoring Process of Funds and Managers.” This commitment is reinforced by the Responsible Investment
Policy, which guides practices such as ESG integration, active engagement, thematic investments, and exclusion criteria aligned with
institutional values.

We are signatories of the United Nations-supported Principles for Responsible Investment (PRI) and supporters of initiatives like the
Sustainable Development Goals (SDGs), Agenda 2030, CDP, Climate Action 100+, and the Brazilian GHG Protocol Program for emissions
inventory reporting.

Between 2023 and 2025, the Entity strengthened initiatives on ecological awareness, environmental preservation, and promotion of gender,
racial, and diversity equity.

Since 2007, it has maintained the Ecological and Social Awareness Program, which promotes recycling campaigns involving employees,
beneficiaries, participants, and neighboring communities, encouraging the collection of recyclables, electronic waste, used batteries, and
plastic caps. Consumption of energy, water, paper, and disposables is monitored and subject to regular reduction campaigns.

The goal is to develop multipliers and foster an institutional culture of environmental responsibility. The Real Grandeza Socio-Environmental
Responsibility Program, established in 2004, is structured into five subprograms: Social Mobilization and Citizenship Promotion; Culture,
Leisure and Information; Health: Prevention and Care; Ecological and Social Awareness; and Gender, Race Equity and Respect for
Diversity, the latter instituted in 2009 to engage employees, participants, beneficiaries, suppliers, and other stakeholders. Real Grandeza is
part of the Equity, Diversity and Inclusion (EDI) Working Group, promoted by PRI, maintaining ongoing actions to value diversity and
combat discrimination. The values of ethics, respect, and transparency guide its policies and institutional practices across all areas. The
initiatives of Real Grandeza, together with those of other complementary pension entities, were highlighted in the Guide of Best Practices
for Gender and Race Equity of EFPCs, produced by Abrapp and the EFPC Equity and Diversity Forum.

The Entity actively participates in the Pro-Equity Gender and Race Programs and WEPs Brazil, having received four seals in the first
program and won trophies in the last three editions of the WEPs Brazil Award, in the Silver and Bronze categories aimed at large
companies. This initiative, led by UN Women, recognizes organizations that adopt the Women’s Empowerment Principles and promote
gender equity within their organizational culture. We also participate in the Committee of Entities to Combat Hunger and Promote Life
(COEP), contributing with actions focused on citizenship and social development. The Entity adopts responsible investment measures
because it understands that investing in businesses committed to the well-being of people and the environment is safer, reduces risks,
enhances returns, and generates positive impacts for society. Our Code of Ethics and Conduct and our Sustainability Policy guide the
institutional stance and relationships with all stakeholders.
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Section 2. Annual overview

m Discuss your organisation’s progress during the reporting year on the responsible investment issue you consider most
relevant or material to your organisation or its assets.

m Reflect on your performance with respect to your organisation’s responsible investment objectives and targets during the
reporting year. Details might include, for example, outlining your single most important achievement or describing your general
progress on topics such as the following (where applicable):

« refinement of ESG analysis and incorporation

« stewardship activities with investees and/or with policymakers
« collaborative engagements

« attainment of responsible investment certifications and/or awards

Real Grandeza believes that ESG practices, asset management, and business strategy are inseparable, and each year the Entity seeks to
further embed these criteria across all areas of operation. Its pioneering role in strategically approaching socio-environmental governance
criteria began in alignment with the 11 Basic Principles of Social Responsibility for Closed Pension Entities (EFPCs), launched by Abrapp in
partnership with the Ethos Institute during the 2004 Abrapp National Congress—the same year Real Grandeza established its Social
Responsibility Coordination (now the Socio-Environmental Responsibility Coordination).

Since then, the Entity has strengthened its relationships with stakeholders, improved management practices, and implemented ESG
(environmental, social, and corporate governance) criteria, along with sustainability and investment policies that guide its activities.

To implement and continuously improve its ESG agenda, Real Grandeza takes part in a range of initiatives, such as the Carbon Disclosure
Project (CDP), an organization focused on encouraging companies and cities to manage and reduce their environmental impacts, including
those related to climate change.

The Entity also participates in the Federal Government’s Pré-Equidade Gender and Race Program (since 2009), the UN Women’s WEPs
Brazil Award (since 2012), and more recently, in 2022, joined the Brazilian GHG Protocol Program, which supports the publication of
greenhouse gas emissions inventories. Real Grandeza has been a signatory of the PRI since 2009 and of the CDP since 2006. In 2018
2019, the Entity participated in the Working Group of Institutional Investors alongside BNDES, contributing to the development of a
standardized ESG analysis questionnaire for investee companies. The Entity works across five core ESG pillars: Transparency,
Governance and Management, Risk Management, Environment, and Compliance. Since 2020, Real Grandeza has also been part of the
Investors for Climate (IPC) initiative, which engages and guides professional investors in portfolio decarbonization efforts. IPC is supported
by the Institute for Climate and Society (ICS) and has both the CDP and the PRI as institutional partners.

Section 3. Next steps

m What specific steps has your organisation outlined to advance your commitment to responsible investment in the next two
years?

Real Grandeza’s sustainability strategy has been progressively expanded and refined with each cycle, with the goal of generating value for
all its stakeholders.

The Entity has just revised its Investment Policies and, for the coming years, plans to continue diversifying its investment practices while
also advancing governance improvement projects.

In 2025, the entry into force of CMN Resolution No. 5,202 marked a significant regulatory development regarding ESG criteria. Article 10,
paragraph 4, establishes that EFPCs must consider, in their risk analysis, aspects related to the economic, environmental, social, and
governance sustainability of investments, whenever they are deemed material and relevant. Paragraph 5 further states that, in accordance
with the segmentation and criteria defined by Previc, EFPCs must evaluate and provide transparency on the environmental, social, or
governance impacts of the investment portfolios of benefit plans.

The incorporation of materiality and relevance assessments into fiduciary duty represents a major advancement. It is expected to contribute
to the improvement of ESG integration processes and to the expansion of the Entity’s responsible investment strategy.

Section 4. Endorsement

'The Senior Leadership Statement has been prepared and/or reviewed by the undersigned and reflects our
organisation-wide commitment and approach to responsible investment'.

Name
Celso Antbnio Guimaraes

Position
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Chief Executive Officer (CEO)
Organisation’s Name
Real Grandeza

o A

‘This endorsement applies only to the Senior Leadership Statement and should not be considered an endorsement of the
information reported by the above-mentioned organisation in the various modules of the Reporting Framework.

The Senior Leadership Statement serves as a general overview of the above-mentioned organisation's responsible investment
approach. The Senior Leadership Statement does not constitute advice and should not be relied upon as such. Further, it is not a
substitute for the skill, judgement and experience of any third parties, their management, employees, advisors and/or clients
when making investment and other business decisions'.

@B

The Senior Leadership Statement was reviewed by Celso Anténio Guimarades, CEO, and reflects Real Grandeza's commitment to a
responsible investment approach. This endorsement covers information disclosed in the various modules of the PRI 2025 Reporting.

Section 5. Additional Organisation Statements (Voluntary)

If you wish to do so, provide a document or link including information about any relevant legal or regulatory restrictions that
apply to your responsible investment activities and how you comply with them.

https://www.frg.com.br/investimentos/politicas-de-investimentos/politicas-de-investimentos-2025-1908
https://www.frg.com.br/quem-somos/comunicacao-e-informativos/novidades-e-destaques/real-grandeza-divulga-relatorio-anual-de-
informacoes-e-sustentabilidade-2024-11399.html

https://www.frg.com.br/quem-somos/responsabilidade-socioambiental-372
https://www.frg.com.br/media/files/fc472c59e2a3c711ed83cc00505680f67¢/f23292914d80611edb37800505680f67c/estatuto-da-real-
grandeza.pdf

https://www.frg.com.br/previdencia-9

https://www.realgrandezasaude.com.br/quem-somos/transparencia-891
https://www.frg.com.br/media/files/fc472c59e2a3c711ed83cc00505680f67c/f20fe2f40a3cd11edad2600505680f67c/politica-de-controles-
internos.pdf

Additional context to your response(s): (Voluntary)

The availability of the documents listed above on Real Grandeza’s official website demonstrates transparency and a strong commitment to
legal and regulatory requirements, including the management of socio-environmental risks and the integration of ESG criteria, in accordance
with PREVIC and CMN resolutions. The publication of the Annual Sustainability and Information Report further reinforces alignment with
international best practices and the regulatory trend toward increased disclosure and management of socio-environmental risks. The
investment policies reflect adherence to the limits and prudential criteria mandated by complementary legislation.

]
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https://www.frg.com.br/investimentos/politicas-de-investimentos/politicas-de-investimentos-2025-1908
https://www.frg.com.br/quem-somos/comunicacao-e-informativos/novidades-e-destaques/real-grandeza-divulga-relatorio-anual-de-informacoes-e-sustentabilidade-2024-11399.html
https://www.frg.com.br/quem-somos/responsabilidade-socioambiental-372
https://www.frg.com.br/media/files/fc472c59e2a3c711ed83cc00505680f67c/f23292914d80611edb37800505680f67c/estatuto-da-real-grandeza.pdf
https://www.frg.com.br/previdencia-9
https://www.realgrandezasaude.com.br/quem-somos/transparencia-891
https://www.frg.com.br/media/files/fc472c59e2a3c711ed83cc00505680f67c/f20fe2f40a3cd11edad2600505680f67c/politica-de-controles-internos.pdf

OTHER RESPONSIBLE INVESTMENT REPORTING
OBLIGATIONS (ORO)

OTHER RESPONSIBLE INVESTMENT REPORTING OBLIGATIONS

OTHER RESPONSIBLE INVESTMENT REPORTING OBLIGATIONS

Indicator Type of indicator Dependenton Gateway to Disclosure Subsection PRI Principle

Other Responsible
ORO 1 CORE N/A N/A PUBLIC Investment 6
Reporting

Obligations

During the reporting year, to which international or regional ESG-related legislation(s) and/or regulation(s) did your
organisation report?

O (A) Corporate Sustainability Reporting Directive (CSRD) [European Union]

O (B) Directive on AIFM (2011/61/EU) [European Union]

O (C) Enhancing climate-related disclosures by asset managers, life insurers and FCA-regulated pension providers (PS21/24)
[United Kingdom]

0 (D) EU Taxonomy Regulation [European Union]

O (E) Improving shareholder engagement and increasing transparency around stewardship (PS19/13) [United Kingdom]

O (F) IORP 1l (Directive 2016/2341) [European Union]

O (G) Law on Energy and Climate (Article 29) [France]

0O (H) MIiFID 1l (2017/565) [European Union]

O (1) Modern Slavery Act [United Kingdom]

O (J) PEPP Regulation (2019/1238) [European Union]

O (K) PRIIPS Regulation (2016/2340 and 2014/286) [European Union]

O (L) Regulation on the Integration of Sustainability Risks in the Governance of Insurance and Reinsurance Undertakings
(2021/1256) [European Union]

[0 (M) SFDR Regulation (2019/2088) [European Union]

O (N) SRD Il (Directive 2017/828) [European Union]

[ (O) The Occupational Pension Schemes Regulation on Climate Change Governance and Reporting [United Kingdom]

O (P) Climate Risk Management (Guideline B-15) [Canada]

O (Q) Continuous Disclosure Obligations (National Instrument 51-102) [Canada]

O (R) Disposiciones de Caracter General Aplicables a los Fondos de Inversion y a las Personas que les Prestan Servicios
(SIEFORE) [Mexico]

O (S) Instrucciones para la Integracion de Dactores ASG en Los Mecanismos de Revelacion de Informacién para FIC (External
Circular 005, updated) [Colombia]

(T) Provides for the creation, operation, and disclosure of information of investment funds, as well as the provision of
services for the funds, and revokes the regulations that specifies (CVM Resolution No. 175) [Brazil]

O (U) SEC Expansion of the Names Rule [United States of America]

[0 (V) SEC Pay Ratio Disclosure Rule [United States of America]

O (W) ASIC RG65 Section 1013DA Disclosure Guidelines [Australia]

O (X) Circular to Licensed Corporations: Management and Disclosure of Climate-related Risks by Fund Managers [Hong Kong
SAR]

O (Y) Financial Investment Services and Capital Markets Act (FSCMA) [Republic of Korea]

[0 (2) Financial Instruments and Exchange Act (FIEA) [Japan]

O (AA) Financial Markets Conduct Act [New Zealand]

O (AB) Guiding Opinions on Regulating the Asset Management Business of Financial Institutions [China]

O (AC) Guidelines on Environmental Risk Management for Asset Managers [Singapore]

[J (AD) Guidelines on Sustainable and Responsible Investment Funds [Malaysia]

[0 (AE) Modern Slavery Act (2018) [Australia]

a
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O (AF) Stewardship Code for all Mutual Funds and All Categories of AlFs [India]

[0 (AG) ADGM Sustainable Finance Regulatory Framework [United Arab Emirates]

O (AH) JSE Limited Listings Requirements [South Africa]

O (Al) Other

O (AJ) Other

O (AK) Other

O (AL) Other

0 (AM) Other

o (AN) Not applicable; our organisation did not report to any ESG-related legislation and/or regulation during the reporting year.

Indicator Type of indicator Dependenton Gateway to  Disclosure Subsection PRI Principle

Other Responsible
ORO 2 CORE N/A N/A PUBLIC LDy s 6
Reporting

Obligations

During the reporting year, to which voluntary responsible investment/ESG frameworks did your organisation report?

O (A) Asset Owners Stewardship Code [Australia]

[0 (B) Cdédigo Brasileiro de Stewardship [Brazil]

0O (C) New Zealand Stewardship Code

[ (D) Principles for Responsible Institutional Investors (Stewardship Code) [Japan]

O (E) Stewardship Code [United Kingdom]

O (F) Stewardship Framework for Institutional Investors [United States of America]

O (G) CFA Institute ESG Disclosure Standards for Investment Products [Global]

[0 (H) Guidelines on Funds’ Names using ESG or Sustainability-related Terms [European Union]
O (1) Luxflag ESG Label [Luxembourg]

O (J) RIAA Responsible Investment Certification Program [Australia]

O (K) SRI Label [France]

O (L) ANBIMA Code of Regulation and Best Practices of Investment Funds [Brazil]

O (M) Code for Institutional Investors 2022 [Malaysia]

[0 (N) Code for Responsible Investing in South Africa (CRISA 2) [South Africa]

[ (O) Corporate Governance Guidelines [Canada]

[ (P) Defined Contribution Code of Practice [United Kingdom]

O (Q) European Association for Investors in Non-Listed Real Estate Vehicles (INREV) Guidelines [Global]
O (R) Global ESG Benchmark for Real Assets (GRESB) [Global]

O (S) Global Impact Investing Network (GIIN) Impact Reporting and Investment Standards (IRIS+) [Global]
O (T) OECD Guidelines for MNES - Responsible Business Conduct for Institutional Investors [Global]
O (U) UN Guiding Principles (UNGP) on Business and Human Rights [Global]

O (V) Net Zero Asset Managers (NZAM) Initiative [Global]

[J (W) Net-Zero Asset Owner Alliance (NZAOA) [Global]

O (X) Recommendations of the Taskforce for Climate-related Financial Disclosure (TCFD) [Global]
O (Y) The Net Zero Investment Framework (NZIF) 2.0 [Global]

O (Z) Recommendations of the Taskforce for Nature-related Financial Disclosure (TNFD) [Global]
(AA) Global Reporting Initiative (GRI) Standards [Global]

O (AB) IFC Performance Standard [Global]

O (AC) International Sustainability Standards Board (ISSB) Standards [Global]

[0 (AD) Sustainability Accounting Standards Board (SASB) Standards [Global]

(AE) Other

Specify:
Programa Brasileiro GHG Protocol

(AF) Other
Specify:

CDP

]
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O (AG) Other

O (AH) Other

O (Al) Other

o (AJ) Not applicable; our organisation did not report to any voluntary responsible investment/ESG frameworks during the
reporting year.
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ORGANISATIONAL OVERVIEW (O0)

ORGANISATIONAL INFORMATION

REPORTING YEAR

Indicator Type of indicator Dependent on Gateway to Disclosure Subsection PRI Principle

001 CORE N/A N/A PUBLIC Reporting year GENERAL
What is the year-end date of the 12-month period you have chosen to report for PRI reporting purposes?

Date Month Year

Yee_lr-end date of the_12-month . 31 12 2024
period for PRI reporting purposes:

SUBSIDIARY INFORMATION

Indicator Type of indicator Dependent on  Gateway to Disclosure  Subsection PRI Principle
00 2 CORE N/A 00 2.1 PUBLIC SRy GENERAL
information
Does your organisation have subsidiaries?
o (A) Yes
@ (B) No

]
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ASSETS UNDER MANAGEMENT

ALL ASSET CLASSES

Indicator Type of indicator Dependent on Gateway to Disclosure Subsection PRI Principle

00 4 CORE 003 N/A PUBLIC All asset classes GENERAL
What are your total assets under management (AUM) at the end of the reporting year, as indicated in [0O 1]?

uUsbD

(A) AUM of your organisation,

including subsidiaries not part of

row (B), and excluding the AUM US$ 3,376,391,742.00
subject to execution, advisory,

custody, or research advisory only

(B) AUM of subsidiaries that are

PRI signatories in their own right

and excluded from this US$ 0.00
submission, as indicated in [OO

2.2

(C) AUM subject to execution,
advisory, custody, or research US$ 0.00
advisory only

[
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ASSET BREAKDOWN

Indicator Type of indicator Dependenton  Gateway to Disclosure  Subsection PRI Principle
005 CORE 003 Multiple PUBLIC Asset GENERAL
indicators breakdown

Provide a percentage breakdown of your total AUM at the end of the reporting year as indicated in [OO 1].

(1) Percentage of Internally managed AUM (2) Percentage of Externally managed AUM

(A) Listed equity 0% >0-10%
(B) Fixed income >50-75% >10-50%
(C) Private equity 0% 0%

(D) Real estate >0-10% >0-10%
(E) Infrastructure 0% 0%

(F) Hedge funds 0% >0-10%
(G) Forestry 0% 0%

(H) Farmland 0% 0%

(1) Other >0-10% 0%

(J) Off-balance sheet 0% 0%

(I) Other - (1) Percentage of Internally managed AUM - Specify:

Loan to members

[
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ASSET BREAKDOWN: EXTERNALLY MANAGED ASSETS

Indicator Type of indicator Dependenton Gateway to Disclosure Subsection PRI Principle

Asset breakdown:
005.1 CORE 005 Multiple PUBLIC Externally managed GENERAL
assets

Provide a further breakdown of your organisation’s externally managed listed equity and/or fixed income AUM.

(1) Listed equit (2) Fixed income -  (3) Fixed income -  (4) Fixed income -  (5) Fixed income -
quity SSA corporate securitised private debt

(A) Active >75% >75% >0-10% 0% >0-10%

® 0% >0-10% 0%

Passive

Indicator Type of indicator Dependenton Gateway to  Disclosure Subsection PRI Principle

Asset breakdown:
PUBLIC Externally managed GENERAL
assets

SAM 3,

005.2 CORE 005,005.1 SAM 8

Provide a breakdown of your organisation’s externally managed AUM between segregated mandates and pooled funds or
investments.

(1) Segregated mandate(s) (2) Pooled fund(s) or pooled

investment(s)
(A) Listed equity - active >10-50% >50-75%
(C) Fixed income - active >75% 0%
(D) Fixed income - passive >75% 0%
(F) Real estate >75% 0%
(H) Hedge funds 0% >75%

[
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ASSET BREAKDOWN: INTERNALLY MANAGED FIXED INCOME

Indicator Type of indicator Dependenton Gateway to Disclosure Subsection PRI Principle

Asset breakdown:
OO 5.3 FI CORE 005 Multiple PUBLIC Internally managed GENERAL
fixed income

Provide a further breakdown of your internally managed fixed income AUM.

(A) Passive — SSA 0%

(B) Passive — corporate 0%

(C) Active — SSA >75%
(D) Active — corporate >0-10%
(E) Securitised 0%

(F) Private debt 0%

ASSET BREAKDOWN: INTERNALLY MANAGED REAL ESTATE

Indicator Type of indicator Dependenton Gateway to Disclosure Subsection PRI Principle

Asset breakdown:
OO 5.3RE CORE 005 N/A PUBLIC Internally managed GENERAL
real estate

Provide a further breakdown of your internally managed real estate AUM.

(A) Retall 0%
(B) Office >75%
(C) Industrial 0%
(D) Residential 0%
(E) Hotel 0%

(F) Lodging, leisure and recreation 0%

[
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(G) Education 0%

(H) Technology or science 0%
() Healthcare 0%
(J) Mixed use 0%
(K) Other 0%

MANAGEMENT BY PRI SIGNATORIES

Indicator Type of indicator Dependenton  Gateway to Disclosure Subsection PRI Principle

Management by PRI

. . GENERAL
signatories

006 CORE 005 N/A PUBLIC

What percentage of your organisation’s externally managed assets are managed by PRI signatories?
>50-75%

GEOGRAPHICAL BREAKDOWN

Indicator Type of indicator Dependent on Gateway to  Disclosure  Subsection PRI Principle

Multiple, see N/A PUBLIC Geographical

guidance breakdown GENERAL

007 CORE

How much of your AUM in each asset class is invested in emerging markets and developing economies?

AUM in Emerging Markets and Developing Economies

(A) Listed equity (12) 100%
(B) Fixed income — SSA (11) >90 to <100%
(C) Fixed income — corporate (12) 100%
(E) Fixed income — private debt (12) 100%
(G) Real estate (12) 100%

[
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() Hedge funds (12) 100%

STEWARDSHIP

STEWARDSHIP

Indicator Type of indicator Dependent on Gateway to Disclosure  Subsection

PRI Principle

Multiple, see Multiple

008 CORE . -
guidance indicators

PUBLIC Stewardship

Does your organisation conduct stewardship activities, excluding (proxy) voting, for any of your assets?

(1) Listed  (3) Fixed (4) Fixed (6) Real (8) Hedge

equity - income - income - estate funds
active active passive
(A) Yes, through internal staff O O O O O
(B) Yes, through service providers O O O O O
(C) Yes, through external managers O O O O O
(D) We do not conduct stewardship @® @ @ @ ®

STEWARDSHIP: (PROXY) VOTING

Indicator Type of indicator Dependenton Gateway to Disclosure Subsection

GENERAL

(11) Other

PRI Principle

Stewardship: (Proxy)

OO0 9 HF CORE 005 009 PUBLIC ;
voting

Does your organisation have direct investments in listed equity across your hedge fund strategies?

@ (A) Yes
o (B) No

[
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Indicator Type of indicator = Dependent on Gateway to Disclosure  Subsection PRI Principle

et habe, B SRR e
Does your organisation conduct (proxy) voting activities for any of your listed equity holdings?
(1) Listed equity - active (3) Hedge funds
(A) Yes, through internal staff O O
(B) Yes, through service providers O O

(C) Yes, through external
managers

(D) We do not conduct (proxy)
voting

STEWARDSHIP NOT CONDUCTED

Indicator Type of indicator Dependenton Gateway to Disclosure Subsection PRI Principle

Stewardship not

00 10 CORE 008,009 N/A PUBLIC
conducted

Describe why your organisation does not currently conduct stewardship and/or (proxy) voting.

Stewardship, excluding (proxy) voting
(A) Listed equity — active

Investments externally managed hence not suitable for internal stewardship conduct.
(C) Fixed income — active

Investments externally managed hence not suitable for internal stewardship conduct.
(D) Fixed income — passive

Investments externally managed hence not suitable for internal stewardship conduct.
(F) Real estate

Investments externally managed hence not suitable for internal stewardship conduct.
(H) Hedge funds

Investments externally managed hence not suitable for internal stewardship conduct.
(K) Other

Investments externally managed hence not suitable for internal stewardship conduct.

(Proxy) voting
(L) Listed equity — active

e
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Investments externally managed hence not suitable for internal stewardship conduct.
(N) Hedge funds

Investments externally managed hence not suitable for internal stewardship conduct.

ESG INCORPORATION

INTERNALLY MANAGED ASSETS

Indicator Type of indicator = Dependent on Gateway to Disclosure  Subsection PRI Principle
00 11 CORE Mqltlple, see _Mu_ltlple PUBLIC Internally
guidance indicators managed assets

For each internally managed asset class, does your organisation incorporate ESG factors, to some extent, into your
investment decisions?

(1) Yes, we incorporate ESG factors (2) No, we do not incorporate ESG
into our investment decisions factors into our investment decisions
(E) Fixed income - SSA o ®
(F) Fixed income - corporate o @
(J) Real estate o ®
(V) Other: Loan to members o @

e
(] PRINCIPLES FOR
PR I RESPONSIBLE
INVESTMENT



EXTERNAL MANAGER SELECTION

Indicator Type of indicator Dependenton  Gateway to Disclosure  Subsection PRI Principle

Multiple PUBLIC External manager

0012 CORE 005,005.1 o .
indicators selection

For each externally managed asset class, does your organisation incorporate ESG factors, to some extent, when selecting
external investment managers?

(1) Yes, we incorporate ESG factors (2) No, we do not incorporate ESG
when selecting external investment factors when selecting external
managers investment managers

(A) Listed equity - active o @

(C) Fixed income - active o @

(D) Fixed income - passive o @®

(F) Real estate o @®

(H) Hedge funds o @®

EXTERNAL MANAGER APPOINTMENT

Indicator Type of indicator Dependenton  Gateway to Disclosure  Subsection PRI Principle

Multiple PUBLIC External manager

00 13 CORE 005,005.1 - .
indicators appointment

For each externally managed asset class, does your organisation incorporate ESG factors, to some extent, when
appointing external investment managers?

(1) Yes, we incorporate ESG factors (2) No, we do not incorporate ESG
when appointing external investment factors when appointing external
managers investment managers
(A) Listed equity - active o ®
(C) Fixed income - active o ®
(D) Fixed income - passive o @
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(F) Real estate o @

(H) Hedge funds o @

EXTERNAL MANAGER MONITORING

Indicator Type of indicator Dependenton  Gateway to Disclosure  Subsection PRI Principle

Multiple PUBLIC External manager

00 14 CORE 005,005.1 - o
indicators monitoring

For each externally managed asset class, does your organisation incorporate ESG factors, to some extent, when
monitoring external investment managers?

(1) Yes, we incorporate ESG factors (2) No, we do not incorporate ESG
when monitoring external investment factors when monitoring external
managers investment managers

(A) Listed equity - active ® o
(C) Fixed income - active ® o
(D) Fixed income - passive @® o
(F) Real estate ® o
(H) Hedge funds ® o

ESG NOT INCORPORATED

Indicator Type of indicator = Dependent on Gateway to  Disclosure  Subsection PRI Principle
00 16 CORE 0011, 0012= A PUBLIC ESG not 1
14 incorporated

Describe why your organisation does not currently incorporate ESG factors into your investment decisions and/or in the
selection, appointment and/or monitoring of external investment managers.

Internally managed
(E) Fixed income — SSA

The organization monitors external managers who apply ESG criteria according to their strategies but does not internally conduct
formal ESG integration activities that meet the requirements of the indicator.

(F) Fixed income — corporate

e
(] PRINCIPLES FOR
PR I RESPONSIBLE
INVESTMENT



The organization monitors external managers who apply ESG criteria according to their strategies but does not internally conduct
formal ESG integration activities that meet the requirements of the indicator.

(J) Real estate

The organization monitors external managers who apply ESG criteria according to their strategies but does not internally conduct
formal ESG integration activities that meet the requirements of the indicator.

(O) Other

The organization monitors external managers who apply ESG criteria according to their strategies but does not internally conduct
formal ESG integration activities that meet the requirements of the indicator.

Externally managed
(P) Listed equity — active

The organization monitors external managers who apply ESG criteria according to their strategies but does not internally conduct
formal ESG integration activities that meet the requirements of the indicator.

(R) Fixed income — active

The organization monitors external managers who apply ESG criteria according to their strategies but does not internally conduct
formal ESG integration activities that meet the requirements of the indicator.

(S) Fixed income — passive

The organization monitors external managers who apply ESG criteria according to their strategies but does not internally conduct
formal ESG integration activities that meet the requirements of the indicator.

(V) Real estate

The organization monitors external managers who apply ESG criteria according to their strategies but does not internally conduct
formal ESG integration activities that meet the requirements of the indicator.

(W) Hedge funds

The organization monitors external managers who apply ESG criteria according to their strategies but does not internally conduct
formal ESG integration activities that meet the requirements of the indicator.

ESG/SUSTAINABILITY FUNDS AND PRODUCTS

LABELLING AND MARKETING

Indicator Type of indicator Dependenton Gateway to Disclosure Subsection PRI Principle
00 18 CORE 00 11-14 0018.1 PUBLIC Labelling and 1
marketing

Do you explicitly market any of your products and/or funds as ESG and/or sustainable?

o (A) Yes, we market products and/or funds as ESG and/or sustainable
o (B) No, we do not offer products or funds explicitly marketed as ESG and/or sustainable
@ (C) Not applicable; we do not offer products or funds

a
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SUMMARY OF REPORTING REQUIREMENTS

SUMMARY OF REPORTING REQUIREMENTS

Indicator Type of indicator Dependenton  Gateway to Disclosure  Subsection PRI Principle
. ) Summary of
00 21 CORE e I PUBLIC reporting GENERAL
indicators indicators

requirements

The following table shows which modules are mandatory or voluntary to report on in the separate PRI asset class
modules. Where a module is voluntary, indicate if you wish to report on it.

(1) Mandatory to report (2.1) Voluntary to report. (2.2) Voluntary to report.

Applicable modules (pre-filled based on Yes, | want to opt-in to No, | want to opt-out of
previous responses) reporting on the module reporting on the module

Policy, Governance and Strategy @ o o

Confidence Building Measures @® o o

(T) External manager selection,
appointment and monitoring (SAM) o @® o
— listed equity - active

(V) External manager selection,
appointment and monitoring (SAM) @ o o
— fixed income - active

(W) External manager selection,
appointment and monitoring (SAM) o @® o
— fixed income - passive

(Y) External manager selection,
appointment and monitoring (SAM) o @® o
— real estate

(AA) External manager selection,
appointment and monitoring (SAM) o @® o
— hedge funds
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SUBMISSION INFORMATION

REPORT DISCLOSURE

Indicator Type of indicator Dependent on Gateway to Disclosure Subsection PRI Principle

00 32 CORE 00 3,0031 N/A PUBLIC Report disclosure GENERAL
How would you like to disclose the detailed percentage figures you reported throughout the Reporting Framework?

o (A) Publish as absolute numbers
@ (B) Publish as ranges

]
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POLICY, GOVERNANCE AND STRATEGY (PGS)

POLICY

RESPONSIBLE INVESTMENT POLICY ELEMENTS

Indicator Type of indicator Dependenton  Gateway to Disclosure  Subsection PRI Principle
Multiole Responsible
PGS 1 CORE 008,009 Mutip PUBLIC investment policy 1,2
indicators
elements

Which elements are covered in your formal responsible investment policy(ies)?

(A) Overall approach to responsible investment

0 (B) Guidelines on environmental factors

[ (C) Guidelines on social factors

O (D) Guidelines on governance factors

O (E) Guidelines on sustainability outcomes

[ (F) Guidelines tailored to the specific asset class(es) we hold

O (G) Guidelines on exclusions

O (H) Guidelines on managing conflicts of interest related to responsible investment
O (M) Other responsible investment elements not listed here

o (N) Our organisation does not have a formal responsible investment policy and/or our policy(ies) do not cover any responsible
investment elements

Indicator Type of indicator Dependenton  Gateway to Disclosure  Subsection PRI Principle
Multiple, see Reoelo e
PGS 2 CORE PGS 1 s, PUBLIC investment policy 1
guidance
elements

Does your formal responsible investment policy(ies) include specific guidelines on systematic sustainability issues?

O (A) Specific guidelines on climate change (may be part of guidelines on environmental factors)

[ (B) Specific guidelines on human rights (may be part of guidelines on social factors)

O (C) Specific guidelines on other systematic sustainability issues

@ (D) Our formal responsible investment policy(ies) does not include guidelines on systematic sustainability issues

Indicator Type of indicator Dependenton Gateway to Disclosure Subsection PRI Principle
Responsible

PGS 3 CORE PGS 1, PGS 2 N/A PUBLIC investment policy 6
elements

Which elements of your formal responsible investment policy(ies) are publicly available?

(A) Overall approach to responsible investment

[
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Add link:

https://www.frg.com.br/quem-somos/comunicacao-e-informativos/novidades-e-destaques/real-grandeza-divulga-relatorio-anual-de-
informacoes-e-sustentabilidade-2024-11399.html

o (Q) No elements of our formal responsible investment policy(ies) are publicly available

Responsible
PGS 4 PLUS PGS 1 N/A PUBLIC investment policy 1-6
elements

Does your formal responsible investment policy(ies) identify a link between your responsible investment activities and
your fiduciary duties or equivalent obligations?

@ (A) Yes
Elaborate:

We believe responsible investment activities and the observance of ESG factors are strongly related to superior long-term returns to our
members.

o (B) No
RESPONSIBLE INVESTMENT POLICY COVERAGE

Indicator Type of indicator Dependenton  Gateway to Disclosure  Subsection PRI Principle
Responsible

PGS 8 CORE PGS 1 N/A PUBLIC investment policy 1
coverage

What percentage of your total AUM is covered by the below elements of your responsible investment policy(ies)?

Combined AUM coverage of all policy elements

(A) Overall approach to

0,
responsible investment (7) 100%

a
(] PRINCIPLES FOR
PR I RESPONSIBLE
INVESTMENT


https://www.frg.com.br/quem-somos/comunicacao-e-informativos/novidades-e-destaques/real-grandeza-divulga-relatorio-anual-de-informacoes-e-sustentabilidade-2024-11399.html

GOVERNANCE

ROLES AND RESPONSIBILITIES

Indicator Type of indicator Dependenton  Gateway to Disclosure  Subsection PRI Principle

I PUBLIC Repsemel
indicators responsibilities

[EnY

PGS 11 CORE N/A

Which senior level body(ies) or role(s) in your organisation have formal oversight over and accountability for responsible
investment?

(A) Board members, trustees, or equivalent
(B) Senior executive-level staff, or equivalent

Specify:

Investments Senior Executive-level: responsible for authorizing investments that are within its competences established by the Statute
and bylaws in force

(C) Investment committee, or equivalent
Specify:

Investment Committee (CIRG): responsible for deliberating matters related to REAL investments GRANDEZA, based on procedures
and criteria established in the Internal Regulations

[ (D) Head of department, or equivalent
o (E) None of the above bodies and roles have oversight over and accountability for responsible investment

Indicator Type of indicator = Dependent on Gateway to  Disclosure  Subsection PRI Principle
PGS 1, PGS 2 Roles and
P 11.1 RE ’ ’ N/A PUBLI . 1,2
GS co PGS 11 / UBLIC responsibilities

Does your organisation's senior level body(ies) or role(s) have formal oversight over and accountability for the elements
covered in your responsible investment policy(ies)?

(2) Senior executive-level staff,
investment committee, head of
department, or equivalent

(1) Board members, trustees, or
equivalent

(A) Overall approach to
responsible investment

(N) This role has no formal

oversight over and accountability

for any of the above elements o o
covered in our responsible

investment policy(ies)

[
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Indicator Type of indicator Dependenton  Gateway to Disclosure  Subsection PRI Principle

PGS 11.2 CORE N/A N/A PUBLIC relEs e 1-6
responsibilities

Does your organisation have governance processes or structures to ensure that your overall political engagement is
aligned with your commitment to the principles of PRI, including any political engagement conducted by third parties on
your behalf?

o (A) Yes

o (B) No

@ (C) Not applicable, our organisation does not conduct any form of political engagement directly or through any third
parties

Indicator Type of indicator Dependenton Gateway to Disclosure Subsection PRI Principle

PGS 12 CORE N/A N/A PUBLIC ReEsEny 1
responsibilities

In your organisation, which internal or external roles are responsible for implementing your approach to responsible
investment?

(A) Internal role(s)
Specify:

Sustainability is an important issue in the Foundation’s governance. Its pioneering approach to socio-environmental governance criteria
aligns with the 11 Basic Principles of Social Responsibility for EFPCs (launched by Abrapp in partnership with the Ethos Institute at the
2004 Annual Congress), in the same year that Real Grandeza established its Social Responsibility Coordination (now the Social and
Environmental Responsibility Coordination)

O (B) External investment managers, service providers, or other external partners or suppliers
o (C) We do not have any internal or external roles with responsibility for implementing responsible investment

Indicator Type of indicator Dependenton Gateway to Disclosure Subsection PRI Principle

PGS 13 CORE PGS 11 N/A PUBLIC ROESE 1
responsibilities

Does your organisation use responsible investment KPIs to evaluate the performance of your board members, trustees,
or equivalent?

o (A) Yes, we use responsible investment KPIs to evaluate the performance of our board members, trustees, or equivalent
@ (B) No, we do not use responsible investment KPIs to evaluate the performance of our board members, trustees, or
equivalent

Explain why: (Voluntary)

[
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Indicator Type of indicator Dependenton  Gateway to Disclosure  Subsection PRI Principle

PGS 14 CORE PGS 11 N/A PUBLIC relEs e 1
responsibilities

Does your organisation use responsible investment KPIs to evaluate the performance of your senior executive-level staff
(or equivalent), and are these KPIs linked to compensation?

o (A) Yes, we use responsible investment KPIs to evaluate the performance of our senior executive-level staff (or equivalent)
@ (B) No, we do not use responsible investment KPIs to evaluate the performance of our senior executive-level staff (or
equivalent)

Explain why: (Voluntary)

PGS 15 PLUS PGS 11 N/A PUBLIC RRESEme 1
responsibilities

What responsible investment competencies do you regularly include in the training of senior-level body(ies) or role(s) in
your organisation?

(2) Senior executive-level staff,
investment committee, head of
department or equivalent

(1) Board members, trustees or
equivalent

(A) Specific competence in climate

change mitigation and adaptation O O

(B) Specific competence in
investors’ responsibility to respect O a
human rights

(C) Specific competence in other
systematic sustainability issues

(D) The regular training of this

senior leadership role does not

include any of the above @® @®
responsible investment

competencies

]
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EXTERNAL REPORTING AND DISCLOSURES

Indicator Type of indicator Dependenton Gateway to Disclosure Subsection PRI Principle

External reporting

PGS 16 CORE N/A N/A PUBLIC .
and disclosures

What elements are included in your regular reporting to clients and/or beneficiaries for the majority of your AUM?

(A) Any changes in policies related to responsible investment

(B) Any changes in governance or oversight related to responsible investment
O (C) Stewardship-related commitments

[0 (D) Progress towards stewardship-related commitments

O (E) Climate-related commitments

O (F) Progress towards climate—related commitments

0O (G) Human rights—related commitments

O (H) Progress towards human rights—related commitments

O (I) Commitments to other systematic sustainability issues

O (J) Progress towards commitments on other systematic sustainability issues

o (K) We do not include any of these elements in our regular reporting to clients and/or beneficiaries for the majority of our AUM

Indicator Type of indicator Dependenton Gateway to Disclosure Subsection PRI Principle

External reporting

PGS 17 CORE N/A N/A PUBLIC .
and disclosures

During the reporting year, did your organisation publicly disclose climate-related information in line with the Task Force
on Climate-Related Financial Disclosures' (TCFD) recommendations?

O (A) Yes, including governance-related recommended disclosures
O (B) Yes, including strategy-related recommended disclosures
[0 (C) Yes, including risk management—related recommended disclosures
O (D) Yes, including applicable metrics and targets-related recommended disclosures
@ (E) None of the above
Explain why: (Voluntary)

External reporting

PGS 18 PLUS N/A N/A PUBLIC .
and disclosures

During the reporting year, to which international responsible investment standards, frameworks, or regulations did your
organisation report?

[0 (A) Disclosures against the European Union's Sustainable Finance Disclosure Regulation (SFDR)
[J (B) Disclosures against the European Union's Taxonomy
[ (C) Disclosures against the CFA's ESG Disclosures Standard

e
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(D) Disclosures against other international standards, frameworks or regulations
Specify:

Global Reporting Initiative
Link to example of public disclosures

https://www.frg.com.br/media/files/fc472c59e2a3c711ed83cc00505680f67¢c/f7907853¢c250411f08f390050568093a8/frg-rs-2024-
347x211mm-v04-final.pdf

O (E) Disclosures against other international standards, frameworks or regulations
O (F) Disclosures against other international standards, frameworks or regulations
[ (G) Disclosures against other international standards, frameworks or regulations

Indicator Type of indicator Dependenton  Gateway to  Disclosure  Subsection PRI Principle

External reporting

PGS 19 CORE N/A N/A PUBLIC .
and disclosures

During the reporting year, did your organisation publicly disclose its membership in and support for trade associations,
think tanks or similar bodies that conduct any form of political engagement?

@ (A) Yes, we publicly disclosed all of our membership in and support for trade associations, think tanks, or similar
bodies that conduct any form of political engagement
Add link(s):

https://www.unwomen.org/en
https://www.cdp.net/pt/investor/signatories-and-members
https://labinovacaofinanceira.com/
https://registropublicodeemissoes.fgv.br/participantes

o (B) Yes, we publicly disclosed some of our membership in and support for trade associations, think tanks, or similar bodies that
conduct any form of political engagement

o (C) No, we did not publicly disclose our membership in and support for trade associations, think tanks, or similar bodies that
conduct any form of political engagement

o (D) Not applicable, we were not members in or supporters of any trade associations, think tanks, or similar bodies that conduct
any form of political engagement during the reporting year

STRATEGY

CAPITAL ALLOCATION

Indicator Type of indicator Dependent on Gateway to Disclosure Subsection PRI Principle

PGS 20 CORE N/A N/A PUBLIC Capital allocation 1

Which elements do your organisation-level exclusions cover?

[0 (A) Exclusions based on our organisation's values or beliefs regarding particular sectors, products or services

O (B) Exclusions based on our organisation's values or beliefs regarding particular regions or countries

O (C) Exclusions based on minimum standards of business practice aligned with international norms such as the OECD
Guidelines for Multinational Enterprises, the International Bill of Human Rights, UN Security Council sanctions or the UN Global
Compact

O (D) Exclusions based on our organisation’s climate change commitments

[0 (E) Other elements

@ (F) Not applicable; our organisation does not have any organisation-level exclusions

[
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https://www.frg.com.br/media/files/fc472c59e2a3c711ed83cc00505680f67c/f7907853c250411f08f390050568093a8/frg-rs-2024-347x211mm-v04-final.pdf
https://www.unwomen.org/en
https://www.cdp.net/pt/investor/signatories-and-members
https://labinovacaofinanceira.com/
https://registropublicodeemissoes.fgv.br/participantes

Indicator Type of indicator Dependent on Gateway to Disclosure Subsection PRI Principle

PGS 21 CORE N/A N/A PUBLIC Capital allocation 1

How does your responsible investment approach influence your strategic asset allocation process?

O (A) We incorporate ESG factors into our assessment of expected asset class risks and returns

[0 (B) We incorporate climate change—related risks and opportunities into our assessment of expected asset class risks and
returns

O (C) We incorporate human rights—related risks and opportunities into our assessment of expected asset class risks and returns
O (D) We incorporate risks and opportunities related to other systematic sustainability issues into our assessment of expected
asset class risks and returns

o (E) We do not incorporate ESG factors, climate change, human rights or other systematic sustainability issues into our
assessment of expected asset class risks and returns

@ (F) Not applicable; we do not have a strategic asset allocation process

CLIMATE CHANGE

Indicator Type of indicator Dependent on Gateway to Disclosure Subsection PRI Principle

PGS 41 CORE N/A PGS 41.1 PUBLIC Climate change General

Has your organisation identified climate-related risks and opportunities affecting your investments?

O (A) Yes, within our standard planning horizon

O (B) Yes, beyond our standard planning horizon

@ (C) No, we have not identified climate-related risks and/or opportunities affecting our investments
Explain why:

Real Grandeza does not yet have a formal, consolidated process to identify climate-related risks and opportunities that directly impact
its investments. However, over the past few years, the organization has demonstrated a growing commitment to sustainability. It has
been a signatory of the Carbon Disclosure Project (CDP) since 2006 and is a member of the Brazilian GHG Protocol program, holding a
silver-level certification and having submitted its full emissions inventory in the 2025 cycle. Additionally, through its Board of Directors,
the Foundation has publicly committed to monitoring environmental and climate issues, with plans to incorporate specific indicators to
enhance risk management. These initiatives reflect that sustainability is viewed as an effective risk mitigation strategy rather than a
mere compliance exercise.

PGS 42 PLUS N/A N/A PUBLIC Climate change General

Which sectors are covered by your organisation’s strategy addressing high-emitting sectors?

O (A) Coal

O (B) Gas

O (c) ail

O (D) Utilities
O (E) Cement
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O (F) Steel

O (G) Aviation

O (H) Heavy duty road

O () Light duty road

O (J) Shipping

O (K) Aluminium

O (L) Agriculture, forestry, fishery
O (M) Chemicals

O (N) Construction and buildings
[0 (O) Textile and leather

O (P) Water

0 (Q) Other

@ (R) We do not have a strategy addressing high-emitting sectors

Indicator Type of indicator Dependent on Gateway to Disclosure Subsection PRI Principle

PGS 43 CORE N/A N/A PUBLIC Climate change General

Has your organisation assessed the resilience of its investment strategy in different climate scenarios, including one in
which the average temperature rise is held to below 2 degrees Celsius (preferably to 1.5 degrees Celsius) above pre-
industrial levels?

[0 (A) Yes, using the Inevitable Policy Response Forecast Policy Scenario (FPS) or Required Policy Scenario (RPS)

O (B) Yes, using the One Earth Climate Model scenario

O (C) Yes, using the International Energy Agency (IEA) Net Zero scenario

O (D) Yes, using other scenarios

@ (E) No, we have not assessed the resilience of our investment strategy in different climate scenarios, including one
that holds temperature rise to below 2 degrees

Indicator Type of indicator Dependent on Gateway to Disclosure Subsection PRI Principle

PGS 44 CORE N/A N/A PUBLIC Climate change General

Does your organisation have a process to identify, assess, and manage the climate-related risks (potentially) affecting
your investments?

[0 (A) Yes, we have a process to identify and assess climate-related risks
O (B) Yes, we have a process to manage climate-related risks
@ (C) No, we do not have any processes to identify, assess, or manage the climate-related risks affecting our
investments
Explain why: (Voluntary)

Indicator Type of indicator Dependent on Gateway to Disclosure Subsection PRI Principle

PGS 45 CORE N/A N/A PUBLIC Climate change General
During the reporting year, which of the following climate risk metrics or variables affecting your investments did your
organisation use and publicly disclose?

O (A) Exposure to physical risk
O (B) Exposure to transition risk
O (C) Internal carbon price

[
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O (D) Total carbon emissions
[ (E) Weighted average carbon intensity
O (F) Avoided emissions
[ (G) Implied Temperature Rise (ITR)
O (H) Non-ITR measure of portfolio alignment with UNFCCC Paris Agreement goals
O (1) Proportion of assets or other business activities aligned with climate-related opportunities
O (J) Other metrics or variables
@ (K) Our organisation did not use or publicly disclose any climate risk metrics or variables affecting our investments
during the reporting year
Explain why: (Voluntary)

Indicator Type of indicator Dependent on Gateway to Disclosure Subsection PRI Principle

PGS 46 CORE N/A N/A PUBLIC Climate change General

During the reporting year, did your organisation publicly disclose its Scope 1, Scope 2, and/or Scope 3 greenhouse gas
emissions?

(A) Scope 1 emissions
(1) Indicate whether this metric was disclosed, including the methodology
o (1) Metric disclosed
@ (2) Metric and methodology disclosed
(2) Provide links to the disclosed metric and methodology, as applicable

https://registropublicodeemissoes.fgv.br/participantes

(B) Scope 2 emissions
(1) Indicate whether this metric was disclosed, including the methodology
o (1) Metric disclosed
@ (2) Metric and methodology disclosed
(2) Provide links to the disclosed metric and methodology, as applicable

https://registropublicodeemissoes.fgv.br/participantes

(C) Scope 3 emissions (including financed emissions)
(1) Indicate whether this metric was disclosed, including the methodology
o (1) Metric disclosed
@ (2) Metric and methodology disclosed
(2) Provide links to the disclosed metric and methodology, as applicable

https://registropublicodeemissoes.fgv.br/participantes

o (D) Our organisation did not publicly disclose its Scope 1, Scope 2, or Scope 3 greenhouse gas emissions during the reporting
year

Additional context to your response(s): (Voluntary)

Scope 1, 2, and 3 emissions disclosed through the Brazilian GHG Protocol Program emissions inventory [Available at:
https://registropublicodeemissoes.fgv.br/participantes]
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https://registropublicodeemissoes.fgv.br/participantes
https://registropublicodeemissoes.fgv.br/participantes
https://registropublicodeemissoes.fgv.br/participantes

SUSTAINABILITY OUTCOMES

Indicator Type of indicator Dependenton  Gateway to Disclosure = Subsection PRI Principle

Multiple PUBLIC Sustainability

PGS 47 CORE N/A -
indicators outcomes

1,2

Has your organisation identified the intended and unintended sustainability outcomes connected to its investment
activities?

o (A) Yes, we have identified one or more specific sustainability outcomes connected to our investment activities
@ (B) No, we have not yet identified the sustainability outcomes connected to any of our investment activities
Explain why:

We do not yet have specific metrics to evaluate our investments, but we plan to develop them as a medium-term objective

e
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MANAGER SELECTION, APPOINTMENT AND
MONITORING (SAM)

OVERALL APPROACH

EXTERNAL INVESTMENT MANAGERS

Indicator Type of indicator Dependenton Gateway to Disclosure Subsection PRI Principle

SAM 1 CORE 00 21 N/A PUBLIC External investment 4
managers

For the majority of your externally managed AUM in each asset class, which responsible investment aspects does your
organisation consider important in the assessment of external investment managers?

(1) Listed (3) Fixed (4) Fixed

. . . (6) Real (8) Hedge
equity income income estate funds
(active) (active) (passive)
Organisation
_(A) Comml_tme_nt to and experience
in responsible investment
(B) Responsible investment

policy(ies)

(C) Governance structure and
senior-level oversight and
accountability

People and Culture

(D) Adequate resourcing and

) .
incentives

(E) Staff competencies and

experience in responsible
investment

Investment Process

(F) Incorporation of material ESG 0

factors in the investment process

e
(] PRINCIPLES FOR
PR I RESPONSIBLE
INVESTMENT



(G) Incorporation of risks
connected to systematic
sustainability issues in the
investment process

(H) Incorporation of material ESG
factors and ESG risks connected

to systematic sustainability issues
in portfolio risk assessment

Stewardship

() Policy(ies) or guidelines on
stewardship

(J) Policy(ies) or guidelines on
(proxy) voting

(K) Use of stewardship tools and
activities

(L) Incorporation of risks
connected to systematic
sustainability issues in stewardship
practices

(M) Involvement in collaborative
engagement and stewardship
initiatives

(N) Engagement with policy
makers and other non-investee
stakeholders

(O) Results of stewardship
activities

Performance and Reporting

(P) ESG disclosure in regular client
reporting

(Q) Inclusion of ESG factors in
contractual agreements

(R) We do not consider any of the
above responsible investment
aspects important in the
assessment of external investment
managers

9
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SERVICE PROVIDERS

Indicator Type of indicator Dependent on Gateway to Disclosure Subsection PRI Principle

SAM 2 CORE 00 21 N/A PUBLIC Service providers 4

Which responsible investment aspects does your organisation consider important when assessing all service providers
that advise you in the selection, appointment and/or monitoring of external investment managers?

O (A) Incorporation of their responsible investment policy into advisory services

[ (B) Ability to accommodate our responsible investment policy

(C) Level of staff’s responsible investment expertise

(D) Use of data and analytical tools to assess the external investment manager’s responsible investment performance
O (E) Other

o (F) We do not consider any of the above responsible investment aspects important when assessing service providers that
advise us in the selection, appointment and/or monitoring of external investment managers

o (G) Not applicable; we do not engage service providers in the selection, appointment or monitoring of external investment
managers

POOLED FUNDS

SAM 3 PLUS 005.2,0021 N/A PUBLIC Pooled funds 4

If you invest in pooled funds, describe how you incorporate responsible investment aspects into the selection,
appointment and/or monitoring of external investment managers.

Provide example(s) below

In our “Manual for the Selection and Monitoring Process of Funds and Managers” we establish
(A) Selection responsible investment criteria and assign points to asset manager partners that, for instance, are PRI
signatories.

There are mandatory questionnaires to assess the Manager’s commitment about invest in accordance
ESG Ciriteria, if it's a signatory to the PRI and CDP (Carbon Disclosure Project), transparent relationship
(B) ; ) o ST .
Appointment with quota holders upon the Fund’s Socio-environmental Responsibility. Management history
PP (environmental accidents, fines) and practices on diversity, the production chain, combating slave and
child labor and stakeholders inclusion.

As outlined in our “Manual for the Selection and Monitoring Process of Funds and Managers” we
(C) Monitoring constantly monitor the practice of our asset manager partners in regard to responsible investments, team
management, etc.

]
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PR I RESPONSIBLE
INVESTMENT



MONITORING

RESPONSIBLE INVESTMENT PRACTICES

Indicator Type of indicator Dependenton  Gateway to Disclosure Subsection PRI Principle

Responsible

SAM 9 CORE 00 14,0021 N/A PUBLIC . .
investment practices

For the majority of your externally managed AUM in each asset class, which aspects of your external investment
managers’ responsible investment practices did your organisation, or the service provider acting on your behalf, monitor
during the reporting year?

(1) Listed (3) Fixed (4) Fixed

. : . (6) Real (8) Hedge

equity income income estate funds
(active) (active) (passive)

Organisation

(A) Commitment to and experience

in responsible investment (e.g.

commitment to responsible

investment principles and

standards)

(B) Responsible investment

policy(ies) (e.g. the continued

alignment of their responsible
investment policy with the

investment mandate)

(C) Governance structure and

senior level oversight and

accountability (e.g. the adequacy
of their governance structure and

reported conflicts of interest)

People and Culture

(D) Adequate resourcing and

incentives (e.g. their team

structures, operating model and
remuneration structure, including

alignment of interests)

e
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(E) Staff competencies and
experience in responsible
investment (e.g. level of
responsible investment
responsibilities in their investment
team, their responsible investment
training and capacity building)

Investment Process

(F) Incorporation of material ESG
factors in the investment process
(e.g. detail and evidence of how
such factors are incorporated into
the selection of individual assets
and in portfolio construction)

(G) Incorporation of risks
connected to systematic
sustainability issues in the
investment process (e.g. detail and
evidence of how such risks are
incorporated into the selection of
individual assets and in portfolio
construction)

(H) Incorporation of material ESG
factors and ESG risks connected
to systematic sustainability issues
in portfolio risk assessment (e.g.
their process to measure and
report such risks, their response to
ESG incidents)

Performance and Reporting

(I) ESG disclosure in regular client
reporting (e.g. any changes in their
regular client reporting)

(J) Inclusion of ESG factors in
contractual agreements

(K) We did not monitor any of the
above aspects of our external
investment managers’ responsible
investment practices during the
reporting year
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Responsible

SAM 10 PLUS 00 14,00 21 N/A PUBLIC . .
investment practices

During the reporting year, which information did your organisation, or the service provider acting on your behalf, monitor
for externally managed ESG passive products and strategies?

(2) Fixed income (passive)

(A) How the external investment
managers applied, reviewed and O
verified screening criteria

(B) How the external investment
managers rebalanced the products
as a result of changes in ESG
rankings, ratings or indexes

(C) Evidence that ESG passive
products and strategies meet the
responsible investment criteria and
process

(D) Other O

(E) We did not monitor ESG
passive products and strategies

(F) Not applicable; we do not
invest in ESG passive products ®
and strategies

Responsible

SAM 11 PLUS 00 14,00 21 N/A PUBLIC . .
investment practices

Describe an innovative practice you adopted as part of monitoring your external investment managers’ responsible
investment practices in a specific asset class during the reporting year.

No specific innovative monitoring practices were implemented for external managers’ RI practices this reporting period

PRINCIPLES FOR
PR I RESPONSIBLE
INVESTMENT



Indicator Type of indicator Dependenton  Gateway to Disclosure  Subsection PRI Principle

Responsible

SAM 12 CORE 00 14,00 21 N/A PUBLIC . .
investment practices

For the majority of your externally managed AUM in each asset class, how often does your organisation, or the service
provider acting on your behalf, monitor your external investment managers’ responsible investment practices?

. (3) Fixed (4) Fixed
(1.) L'Ste‘.j income income (6) Real estate (8) Hedge
equity (active) . . funds

(active) (passive)

(A) At least annually

(B) Less than once a year O O O O O

(C) On an ad hoc basis O O O O O

ENGAGEMENT AND ESCALATION
SAM 15 PLUS 0014,0021 N/A PUBLIC SR Gl 4

escalation

Describe how your organisation engaged with external investment managers to improve their responsible investment
practices during the reporting year.

In our interactions, we consistently reinforce the importance of responsible investment guidelines - both in our regular monitoring of managers
and at industry events like the Abrapp Seminar

]
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Indicator Type of indicator Dependenton  Gateway to Disclosure  Subsection PRI Principle

Engagement and

SAM 16 CORE 00 14,0021 N/A PUBLIC i
escalation

What actions does your organisation, or the service provider acting on your behalf, include in its formal escalation
process to address concerns raised during monitoring of your external investment managers’ responsible investment
practices?

1) L|§ted (?) Fixed (_4) Fixed (6) Real (8) Hedge
equity income income estate funds
(active) (active) (passive)
(A) Engagement with their
investment professionals,

investment committee or other
representatives

(B) Notification about their
placement on a watch list or
relationship coming under review

(C) Reduction of capital allocation
to the external investment

.
managers until any concerns have
been rectified
(D) Termination of the contract if
failings persist over a (notified)

period, including an explanation of
the reasons for termination

(E) Holding off selecting the

external investment managers for

new mandates or allocating
additional capital until any

concerns have been rectified

(F) Other O O O O O

(G) Our organisation does not
have a formal escalation process
to address concerns raised during
monitoring

]
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VERIFICATION

Indicator Type of indicator Dependent on Gateway to Disclosure Subsection PRI Principle

SAM 17 CORE 00 14,00 21 N/A PUBLIC Verification 1

For the majority of your externally managed AUM in each asset class, how did your organisation, or the service provider
acting on your behalf, verify that the information reported by external investment managers on their responsible
investment practices was correct during the reporting year?

(1) L|§ted (:'5) Fixed (_4) Fixed (6) Real (8) Hedge
equity income income estate funds
(active) (active) (passive)
(A) We checked that the
information reported was verified O O O O O

through a third-party assurance
process

(B) We checked that the
information reported was verified O O O O O
by an independent third party

(C) We checked for evidence of
internal monitoring or compliance

(D) Other O O O O O

(E) We did not verify the

information reported by external

investment managers on their o o o o o
responsible investment practices

during the reporting year
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CONFIDENCE-BUILDING MEASURES (CBM)

CONFIDENCE-BUILDING MEASURES

APPROACH TO CONFIDENCE-BUILDING MEASURES

Indicator Type of indicator Dependenton Gateway to Disclosure Subsection PRI Principle
Multiple Approach to
CBM 1 CORE N/A Mutip PUBLIC confidence-building 6
indicators
measures

How did your organisation verify the information submitted in your PRI report this reporting year?

[J (A) We conducted independent third-party assurance of selected processes and/or data related to the responsible investment
processes reported in our PRI report, which resulted in a formal assurance conclusion

O (B) We conducted a third-party readiness review and are making changes to our internal controls or governance processes to
be able to conduct independent third-party assurance next year

[J (C) We conducted an internal audit of selected processes and/or data related to the responsible investment processes
reported in our PRI report

O (D) Our board, trustees (or equivalent), senior executive-level staff (or equivalent), and/or investment committee (or equivalent)
signed off on our PRI report

(E) Our responses in selected sections and/or the entirety of our PRI report were internally reviewed before
submission to the PRI

o (F) We did not verify the information submitted in our PRI report this reporting year

INTERNAL REVIEW

Indicator Type of indicator Dependent on Gateway to Disclosure Subsection PRI Principle
CBM 6 CORE CBM1 N/A PUBLIC Internal review 6

Who in your organisation reviewed the responses submitted in your PRI report this year?

O (A) Board, trustees, or equivalent
(B) Senior executive-level staff, investment committee, head of department, or equivalent
Sections of PRI report reviewed
@ (1) the entire report
o (2) selected sections of the report
o (C) None of the above internal roles reviewed selected sections or the entirety of the responses submitted in our PRI report
this year
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