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Liquidity Funds (art 8)

GSS Bonds (incl SLB)

On track SDGs

Climate Sov T risk top 
quartile

AI Sov Data: 
SDG index; Ascor; CCPI/
BR Sustainable GDP 
GAP%

DM Sovs

Bottom quartile Climate 
Sov Score; not on track to 
meet SDGs?

EU Sanctions; No NDC/NZ 
target

GSS Bonds (incl SLB)

Should EM countries be 
neutral IF we need to 
move finance that way?

Bottom quartile Climate 
Sov Score; not on track to 
meet SDGs?

EU Sanctions; No NDC/NZ 
target

GSS Bonds (incl SLB) Qual Assessment? Qual Assessment? Qual Assessment? Qual Assessment? TBC

YES YES

GSE TBC GSE TBC

GSS Bonds (incl SLB)

AI SI Test
Transition Companies 
held in SO Funds; 
Solutions companies; 
Strongly Aligned SDG 
(MSCI)

T-Risk output (not 
assessed for funds); SBTI 
approved Neutral SDG Misaligned SDG

BEP + Sustainable 
Outcomes Screens 
(+Strongly Misaligned 
SDG)

GSS Bonds (incl SLB)

Transition Companies 
held in SO Funds; 
Solutions companies; 
Strongly Aligned SDG 
(MSCI)

T-Risk output (not 
assessed for funds); SBTI 
approved Neutral SDG Misaligned SDG

BEP + Sustainable 
Outcome Screens 
(+Strongly Misaligned 
SDG)

GSS Bonds / impact 
mortgage

Bespoke framework 
required

Bespoke framework 
required Neutral SDG Misaligned SDG

BEP + Sustainable 
Outcome Screens 
(+Strongly Misaligned 
SDG)
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