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Datafeed Toolbox

icecta 2024

Create Intercontinental Exchange (ICE) Climate Transition Analytics (CTA) connection
Since R2024a expand all in page

Description

D atafeed TOOI box The icecta function creates an object that represents a connection to the Intercontinental Exchange® (ICE®) data server. After you create an icecta object, you can

retrieve Climate Transition Analytics (CTA) data for use in your climate data workflows.

Access financial data from data service providers ' It

Syntax

Get a free trial ¢ = icecta(token)
¢ = icecta(token,timeout,url,mediatype,debugmodevalue) Ice

Have questions? Contact Sales.

Datafeed Toolbox provides access to financial data, news data, and

trading systems. You can establish connections from MATLAB to

retrieve historical, intraday, or real-time data streams and then ot St G

perform analyses, develop models and financial trading strategies, Yk Y A 0 L R P s
and create visualizations that reflect financial and market behavior.

You can use the streaming and event-based data in MATLAB to

build automated trading strategies that react to market events via

industry-standard or proprietary trade execution platforms. The
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|ICE Climate Transition Finance Data

Climate scenario analysis, emissions and targets data to develop decarbonization strategies

Scope 1, 2 & 3 Emissions / Intensity 1.

Emissions Reduction Targets .

. GHG Emissions Data

Greenhouse Gas Protocol defined Scope 1, 2 and 3 emissions (including 15 Categories of
Scope 3 emissions).

Coverage of 9,000+ global companies with modelled data for 30K+ companies.”
Emissions data mapped to 1.4+ million securities

Coverage can be extended to private companies, unlisted securities, Small and Medium
Enterprises (SMES) to increase coverage

10+ years of historical emissions data (to the extent available)

Emissions Reduction Targets Data

Targets those aligned with the Science-Based Targets Initiative (SBTi)
temperature scoring.
Coverage of 30,000+ reported targets across ~5,500+ companies.*

Use Cases

Implied Temperature Rise (ITR)

Forward-looking Projections

Transition risk assessment

Reporting

Target setting and comparison

Net Zero analysis

Climate stress testing and scenario analysis for banks
Corporate engagement

Risk management

Tailoring investment strategies

*Data as of March 2024
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ICE Global Corporate Emissions Data Coverage*

9,000+ companies analyzed

6,000+ companies reporting Scope 1 & 2 emissions

4,900+ companies reporting complete Scope 1 & 2 emissions

30,000+ companies modelled data

Reported Scope 1&2 Emissions by Region (%)
2%
24% 37%
Africa
Asia-Pacific

Europe

1% o——— Latin America

4%

= Middle East
North America

32%

34%

1,200+ companies reporting all 15 categories of Scope 3
3,500+ companies reporting at least one category of Scope 3
2,300+ companies providing Third-Party Assurance

1.4+ million securities covered across equities/fixed income/sovereigns

Scope 1&2 Emissions Data Quality (%) Emissions Coverage Trends

26%

29%

7,000
1. Public, Complete 6.000
Scope 1&2, Third

Party Assured 3,000
4,000

2. Public, Complete

Scope 1&2 Data 3,000
2,000
1,000

® 3. Incomplete

Scope 1&2 Data
Scope 1&2 Complete Scope Scope 3

Reporting 1&2 Reporting
Companies Companies

2022 w2023

4, No Public Data

Coverage can be expanded to meet client requirements (client input required) - Private companies / unlisted securities / Small Medium Enterprises (SMES)

*Data as of March 2024



Key Data Features

Data Quality &
Coverage

Data

ITR Metric
Transparency

Emissions
Projections

Data Quality & Coverage

* Global cross-asset class
coverage

* The coverage can be expanded
further using the ICE inference
model

* Robust quality assurance
process

Forward-Looking Emissions
Projections

« Scenario aligned projections
taking into consideration
company’s current and historical
emissions

* Consideration of sectoral and
regional trends information from
selected scenarios

» Data available for NGFS, IPCC
and IEA scenarios
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Transparency

Each individual data point is
identified as either reported or
inferred

Transparency around the
completeness of disclosed
emissions data

Detailed targets data and
information on SBTi approval

Forward-Looking Implied
Temperature Rise Metric

Metric that allows to measure
the overall alignment to the
selected climate scenario

Robust emissions and targets
data which is a key pillar of the
ITR metric

Inclusion of historical emissions
to benefit companies that have
already reduced emissions
historically

*The Greenhouse Gas (GHG) Protocol: A Corporate Accounting and Reporting Standard (Revised ed.). https://ghgprotocol.org/sites/default/files/standards/ghg-protocol-revised.pdf
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Use Cases At-A-Glance

Customer Type Use Case Solution

Central Banks
Commercial Banks

Investment Banks

Bank Climate Stress Testing
Climate Risk Management

Portfolio / Loan Book climate assessment

Emissions data and targets data
Customer dataset (Private/unlisted/SMES)

Scenario analysis / forward projections

Pension Funds
Asset Owners

Asset / Portfolio Managers

Climate Reporting (TCFD)
Climate Opportunities / Risk Management

Portfolio Screening / Construction / Strategies

Emissions data and targets data
ICE Climate Transition Analytics Tool

Net Zero / Avoided Emissions Analysis

Hedge Funds

Investors

Climate Opportunities / Risk Management
Investment Strategies / Index Creation

Carbon Momentum / Low Carbon

Emissions data and targets data
ICE Climate Transition Analytics Tool

Climate Strategy backtesting

International Finance and Policy Orgs
Research Institutes / NGOs

Universities

Climate data and analytics research
Climate policy development

Climate metrics development

Emissions data and targets data
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Limitations

This presentation contains information that is proprietary property of the ICE Group, is not to be published, reproduced, copied, modified, disclosed or used without the express written consent of
Intercontinental Exchange, Inc. and/or its affiliates (the “ICE Group”).

This presentation is provided for informational purposes only. The information contained herein is subject to change without notice and does not constitute any form of warranty, representation, or
undertaking. Nothing herein should in any way be deemed to alter the legal rights and obligations contained in agreements between ICE Group and its respective clients relating to any of the products
or services described herein. Nothing herein is intended to constitute legal, tax, accounting or other professional advice. Clients should consult with an attorney, tax, or accounting professional
regarding any specific legal, tax, or accounting situation.

ICE Group are not registered as nationally registered statistical rating organizations, nor should this information be construed to constitute an assessment of the creditworthiness of any company or
financial instrument.

GHG emissions information available is either compiled from publicly reported information or estimated, as indicated in the applicable product and services.

Fixed income evaluations, continuous evaluated pricing, end-of-day evaluations, evaluated curves, model-based curves, market sentiment scores and Fair Value Information Services related to
securities are provided in the US through ICE Data Pricing & Reference Data, LLC and internationally through ICE Data Services entities in Europe and Asia Pacific. ICE Data Pricing & Reference
Data, LLC is a registered investment adviser with the US Securities and Exchange Commission. Additional information about ICE Data Pricing & Reference Data, LLC is available on the SEC’s
website at www.adviserinfo.sec.gov. A copy of ICE Data Pricing & Reference Data, LLC’s Form ADV is available upon request.

Trademarks of the ICE Group include: Intercontinental Exchange, ICE, ICE block design, NYSE, ICE Data Services, and New York Stock Exchange. Information regarding additional trademarks and
intellectual property rights of Intercontinental Exchange, Inc. and/or its affiliates is located at https://www.theice.com/terms-of-use. Other products, services, or company hames mentioned herein are
the property of, and may be the service mark or trademark of, their respective owners.
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Is global decarbonization gaining momentum?



| MathWorks is addressing our carbon footprint

2009

e +139 kW

2070 Calculated

.  Calculate

. 1715 W Scope 12
emissions

20y Setup emission

* +315 kW reduction

2018 commitment

* +294 kW

Solar Power

https:/imww.mathworks.com/content/dam/mathworks/brochure/mathworks-2022-climate-action-report.pdf

* Extended
GHG
inventory and
expanded
scope
boundaries

» Calculated
Scope 1,2
and 3
globally

We now have a
comprehensive
view of our
global carbon

footprint and
have formalized a
robust strategy
for addressing
our emissions.
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Performance

)

Fixed

f Income

o

ETF

o

Real
estate

Precision tuning client portfolios.

Commodities

12%

Precision tuning client risk level

Risks
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Excess climate score tradeoffs
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Climate constraints

Objective: Minimize portfolio risk (variance) for a given target return.

min(x — xo)/ K(x — xg)
X

Subject to:

1'x=1

T 2
X XX < 0; .

x! ClimateScore > ClimateScoremn
x>0

Excess Climate Score trade-off

13
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Tilting portfolios to take advantage of global decarbonization

momentum?

Climate constraints

Objective: Minimize portfolio risk (variance) for a given target return.

min(x — xo) K(x — xq)

Subject to:
1'x=1

x'¥x < o>

max Disclosure and Data Quality Metrics:

x! ClimateScore > ClimateScorey,
6. ScopelAnd2DisclosureCategory — Provides insight ir
X Z 0 7. Scope3DisclosureQuality — Measures the quality of S

8. NumberOfScope3CategoriesDisclosed — Companie:

Geographic and Sector Information:

9. Country — Can be used to tilt towards or awa
10. Region - Similar to "Country," but offering ¢
11. ICEUniformEntitySector - Sector-level dat:

Emission Categories and Activity Types:

Key Emissions and Carbon Intensity Metrics:

1. IntensityAveragelnferenceScopel_2Total_tCO2e_ mRevenue_ - This metric re
2. IntensityAveragelnferenceScope3Total_tCO2e__mRevenue_ - Scope 3 emissic
3. IntensityAveragelnferenceScopel_2_3Total_tCO2e__mRevenue_ - Total emiss
4. ReportedEmissionsintensityScopel_2_3Total_tCO2e__mRevenue_- Reportec

5.PCAFScore - This score (often related to carbon accounting) can be useful for ey

Financial Emissions Metrics:

12. IntensityAveragelnferenceScopel_tC02e_ _mMarketCap_- Carl
13. IntensityAveragelnferenceScope2_tC02e_ mEnterpriseValue_
14. ReportedEmissionsScopel_tC0O2e_ mMarketCap_- Reported £

Absolute Emissions Metrics:

15. AbsoluteEmissionsAveragelnferenceScopel_tC02e_ - Absolut
16. AbsoluteEmissionsAveragelnferenceScope3Total_tC0O2e_ - Ab

17. IntensityAveragelnferenceScope3PurchasedGoodsAndServices_tCO2e__mRevenue_ -

18. IntensityAveragelnferenceScope3BusinessTravel_tC0O2e__mRevenue_ - Emissions from

14



Customized objective and constraints

Mean Variance Optimization Maximize Sharpe Ratio
Objective:Minimize portfolio risk (variance) for a given target return. Objective:Minimize portfolio risk (variance) for a given target return.
min w'Xw subjectto: w'l=1 and w'y> Htarget — wip— ™f subi T :
W — jectto: w'l=1
v \VwZw
Transaction Cost Optimization Robust optimization uncertainty
Objective:Minimize portfolio risk (variance) for a given target return. Objective:Minimize portfolio risk (variance) for a given target return.

" o min max w'Iw subject to: wl=1 and WT,u > Hiarget
min wW'XIw + A Z |w; — w;'“tm]| subjectto: w'l=1 and w'u> Hiarger | W €%
W i=1

Cardinality Constraints

Objective:Minimize portfolio risk (variance) for a given target return.

min W' Zw
w

n
subject to: wil=1 and w'u> Hiarger  and Z z; £ K (Cardinality constraint), w; <z; Vi (Binary constraint on asset selection).

4\ MathWorks
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History of Portfolio Optimization

1930: The
Theory of
Investment
Value
(Dividend
discount
model)

1952:

- Portfolio
Selection Article
in Journal of
Finance (Harry
Markowitz)

- Stephen A.
Ross in 1976

on Arbitrage
Pricing Theory

1990: Noble Prize
Awarded raising
the bar for MPT

Harry for his
“Portfolio Choice”

William Sharpe for
the CAPM model

Merton Miller for
theory of
corporate finance.

1990-2000:
Portfolio
optimization

- Mean variance
optimization

- Black Litterman
(1992 Goldman
Sachs by Fischer
Black and Robert
Litterman)

&\ MathWorks'

1993: Factor
based investing*

*

Eugene F.
Fama and Kenneth B.

French published a
seminal paper

2020: Goal
based investing*

* has grown in
popularity in the years
after the Great
Recession of 2008—-09
as investors realized
the extent to which
chasing high returns
could negatively
impact long-term
wealth accumulation

2020+: Thematic
portfolio construction
(Including climate.)

16
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SBTI Temperature Scoring

Corporate
Target Data

Corporate
Target Data

Step 1.
Convert targets to

temperature
scores

B Step 3. Step 4.
Generate ! i
company level Portfolio Scenario
weighting step Analysis
scores
Corporate GHG Portfolio financial
Emissions Data data
v v .
Temperature scores Portfalio
for all individual temperature
scare

companies

Scenarios ta achieve
targets e.g.

If all companies in
portfalio set 2C targets

Portfolio level analysis, grouped by region and sector

Temperature score per region per sector

3.4
South America
25
North America
214
Europe 4
P r15
Asia - F10
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Africa 1
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Temperature scoring

Table 8: Details of portfolio aggregation methods

Option Method Temperature score formula

Swhere TS = Comganx temgerature score!

Weighted average
9 g Temperature scores are allocated based

temperature score : ,
P on portfolio weights.

1
Z(Portfolio weight; x TS;)
(WATS) :

. . Temperature scores are allocated based i L
Total emissions weighted Z (C ompany emissions; )
X 15

on historical emission weights using total
temperature score (TETS) o 9 9 Portfolio emissions
company emissions.

Market Owned emissions i Investment value; .
) Temperature scores are allocated based | ( Company market cap > Company emissions;
weighted temperature Z

on an equity ownership approach. Portfolio market value owned emissions
score (MOTS) quity Papp 4

x TS;

Enterprise Owned i Investment value;

X Company emissions;

emissions weighted Temperature scores are allocated based Z Company enterprise value % TS
temperature score on an enterprise ownership approach ~ Total enterprise owned emissions !
(EOTS)
Enterprise Value + Cash
_ p _ Temperature scores are allocated based i [nvestment value; Company emissions;
emissions weighted _ Company EV + Cash L
on an enterprise value (EV) plus cash & Z — x TS;
temperature score equivalents ownershib aobroach - Total EV + Cash owned emissions
(ECOTS) a Papp
Total Assets emissions ' Investment value; oo
. Temperature scores are allocated based [ Company Total Assets x Company emissions;
weighted temperature . Z — x TS;
on a total assets ownership approach Total Assets owned emissions
score (AOTS) n

18
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yonization gaining momentum?

itensity for reporting companies declining globally, for Scope 1, 2 and 3
erican companies starting to close emissions gap
led Temperature Rise (ITR) for reporting companies falling

ence to SuggeSt these Figure 2: Declining trend: Scope 1& 2 absolute emissions (by EVIC)
commitments are having an impact on global
corporate emissions?

200K

lan Stannard 180K

Climate Transition Finance Manager 160K

ICE 140K

120K

100K

tCO2e

80K
60K
40K

20K

2021 2022 2023 2021 2022 2023
Global Global SBTI

Scope 1 &2

Souroe: ICE Notes: Average absolute emissions by EVIC (tCO2e), Soope 1and 2, for our global portfolio of companies reparting complete Scope 1and 2 emissions and at least one oategory of
Soope 3 emissians for at least the past twa years (sample 2005 companies), and the porifolio filtered for companies with verifies 58T temperaturs targets (sample 568 companies).

https://www.ice.com/insights/sustainable-finance/global-decarbonization-gaining-momentum 19



Headquarters
Natick, MA USA

North America
United States

About MathWorks

6000+ staff

in 33 offices around
the world

—_Jo
= o
—_]Jo

$1+ billion

in 2021 revenues

Privately held

and profitable every year

o R

Everyday millions of engineers and

scientists worldwide rely on

MATLAB and Simulink for safety

critical applications

Europe Asia-Pacific
Finland Australia

France China

Germany India

Ireland Japan

Italy Korea

Netherlands
Spain
Sweden
Switzerland

UK
»

Our Customers

4 million+
users in over 185 countries

100,000+

businesses, governments, and
universities

All of the top 10
automotive and
aerospace companies

OICA: 2017 World Motor Vehicle Production
PwC: Aerospace and Defense 2018 Year in Review 20
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