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The table below shows our preliminary estimates based on our work to date and should be read in conjunction with Section 5.7 (Caution about climate metrics) and Risk factors included in the 2020 Annual Report and Accounts.

The table below shows NatWest Group's (i) estimated financed emissions, (i) physical and economic emissions intensities for the four sectors reviewed, (i) preliminary physical emissions intensity estimates for year 2030 aligned to NatWest
Group's climate ombition to reduce climate impact of financing activity by 50%, as well as for Paris alignment, (iv) Paris alignment physical emissions intensity in 2050. We will continue to work on this in 2021 and further refine our estimates
as we enhance our understanding, calculation methodologies and data. We have used a combination of methodologies (some of which are still under development) to calculate these emissions. See section 5.6.1 to 5.6.4 for further details, by

B R B D— R HEFT(2030, 2050)

Preliminary emission intensity estimates 2030 and 2050

sector, on methodologies and approaches used, as well as data limitations.

REAE ST PR & & PR H IR By ) — RHEEHE(2019

Preliminary estimates of financed emissions and emission intensities 2019

Sector Financed emissions (MtCOze/y) Physical emissions Economic PCAF Data quality score Proposed 50% Paris alignment Paris alignment
intensity @ emissions abselute emissions emissions intensity | emissions intensity
L= 4 = intensi — reduction intensit 2030 2050
o H— BRE Bk 8 (MtcO2e/y) {tCD:eE’EM PCAFT—4 @mEX27 (2030) ! [ ] E : PN
o investad) @ . ¢3H:I:'.ﬁll’m0)/\u HBELBENVBELES
Scope 1and 2 Scope3 - " ﬁiﬁﬁ"] Scope 1and2 Scope 3 50% R e L T:*;Fﬂjjﬁgﬁz LT:HFH:}J?EEZ
AO3—71&2 | A3—73 BEH R BT HHEEMY | Ra—718&2 | Ra—73 [RE {12030 e 2050
Residential 2.2 39 kgCOze/m? 12 41 19 kgCOze/m? 20 kgCOze/m? 0.1 kgCOze/m2
moertgages
FEO—>
Agriculture 3.6 2,205tC0Oze/ 240 43 1,102 tCOz2e/Em 1,449 tCOze/Em 1,165 tCOze/Em
(primary farming] £m revenue revenue revenue revenue
RE(—R)
Automotive 0.01 0.53 168 gCOz/km 1,790 21 =N | 84 gCOz'km 121 gCOx'km 31 gCOz/km
manufacturing™
BEIERE
Oil and gas 0.08 1.9 75tC02e/T) 3,054 2.4 2.6 38 tCO2e/TJ Guidance under Guidance under
extraction development development
Bl - R

Notas:

[1) MtCOzafy is million tonnes of corbon dicxde equivolent emitted per year.
|2) Physical emissions intensity: Finonced emissions divided by an output or octivity value.

(2) Economic emissions intensity: Financed emissions divided by the loan and investment amount. This helps understand how the emissions intensity of different portfolios (or ports of portfolios) compare to eoch other per monetory unit.
[4) For outomotive manufocturing, Scope 3 emissions ond emissions ntensity estimates ondy relate to toilpipe emissions.
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Total financed emissions per fund

1,102,976

649,848

421,641

Evenlode Income

Scope1
Scope 2
Scope 3 Upstream

Scope 3 Downstream

222,043
141,265
72,662 o

Evenlode Global Evenlode Global
Income Dividend

&

EVENLODE

INVESTMENTS FOR LIFE

Tonnes of CO.e per g10k invested

- 0.50 1.00 1.50 2.00 2.50 3.00 3.50 4.00

== Scopel
Evenlode Income 1.12 1.72 2.92

Evenlode Global Income 0.78 1.51 2.38
Evenlode Global Dividend 0.78 1.51 2.38

= Scope 2
=== Scope 3 Upstream

=== Scope 3 Downstream

Evenlode Income Global Income/Global Dividend
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