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Note that Climate Transition Value at Risk (CTVaR) can be used as an alignment metric 
as well, howev er we hav e chosen to show CTVaR as our transition risk metric

Notes on the dashboardPortfolio Coverage Key
▪ Proxied data

▪ Actual holding

▪ No data



Disclaimer

WTW has prepared this material for general information purposes only and it should not be considered a substitute for specific 

professional advice. In particular, its contents are not intended by WTW to be construed as the provision of investment, legal, 

accounting, tax or other professional advice or recommendations of any kind, or to form the basis of any decision to do or to refrain 

from doing anything. As such, this material should not be relied upon for investment or other financial decisions and no such

decisions should be taken based on its contents without seeking specific advice.

This material is based on information available to WTW at the date of this material and takes no account of developments after that 

date. In preparing this material we have relied upon data supplied to us or our affiliates by third parties. Whilst reasonable care has 

been taken to gauge the reliability of this data, we provide no guarantee as to the accuracy or completeness of this data and WTW 

and its affiliates and their respective directors, officers and employees accept no responsibility and will not be liable for any errors, 

omissions or misrepresentations by any third party in respect of such data.

This material may incorporate information and data made available by certain third parties, including (but not limited to): Bloomberg 

L.P.; CRSP; MSCI; FactSet; FTSE; FTSE NAREIT; FTSE RAFI; Hedge Fund Research Inc.; ICE Benchmark Administration 

(LIBOR); JP Morgan; Markit Group Limited; Russell; and, Standard & Poor’s Financial Services LLC (each a “Third Party”). Details

of the disclaimers and/or attribution relating to each relevant Third Party can be found at this link.

This material may not be reproduced or distributed to any other party, whether in whole or in part, without WTW’s prior written 

permission, except as may be required by law. In the absence of our express written agreement to the contrary, WTW and its 

affiliates and their respective directors, officers and employees accept no responsibility and will not be liable for any consequences 

howsoever arising from any use of or reliance on this material or any of its contents. 
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