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SME Sustainability
Assessment Solution

A Software Solution that Connects, Educates, and Solves Sustainable

Finance Workflow Challenges

The Challenge

Small- and medium-sized enterprises (SMEs) account for
90% of global businesses and 99% of the EU’s economy.
Their active participation in ESG disclosure and reporting
has the potential to significantly impact on the transition
towards a sustainable and net zero economy.

Banks that provide access to mid-financing and lending
aim to accurately capture the sustainability profiles and
activities of SME clients that seek funding. ESG disclosures
enable banks to identify the most responsible businesses
on their books and balance sheets, and in turn supportcli-
mate risk stress test scenarios and regulatory requirements.

However, SMEs and banks reporting on ESG and climate
risk trajectories commonly face multiple challenges linked
to an ever-increasing number of new frameworks and
regulatory reporting requirements, manual operational
workflow processes, and thereby rising infrastructure
and resource costs.

The Solution

The SME Sustainability Assessment Solution from SIX,
powered by Greenomy, is an end-to-end data manage-
ment Software as a Service (SaaS) solution that enables
SIX' global banking clients to measure the sustainability
performance of their SME clients, and supports banks to
assess their climate and sustainability risk trajectories
linked to their lending books, and balance sheets, by fa-
cilitating the calculation of a bank’s EU’s Banking Book
Taxonomy Alignment Ratio (EU BTAR).

By providing SMEs with the tool to develop a normative
and regulatory disclosure and reporting baseline, and

with educational guidance materials to craft strategic ac-
tion plans for a more sustainable future, this SaaS solution
helps SMEs with transition planning for access to finance
and also equips banks with the necessary data to support,
monitor, and report on their ESG and climate risk efforts.

Key Benefits

—

1l A One-Stop-Shop Solution for Banks
From engaging with SME customers
to complete sustainability reporting and
ongoing monitoring of KPIs

(® Step-by-Step SME Guidance
Intuitive directions along the assesment
journey with an adapted framework, aligned
with the EU Taxonomy requirements

Regulatory Compliance

Retrieve a standardized set of metrics

for EU Banking Book Taxonomy Alignment
Ratio (EU BTAR) calculations to assess
climate risk trajectories and scenarios on
banks' balance sheet

un

Features

- Streamline SME ESG data collection with customized
framework, aligned with EU Taxonomy

- Grant free access to your SME clients to digitized
and standardized ESG reporting solution

- Accessregulatory resource hub to keep up to date
with latest legislative changes

- Retrieve seamlessly relevant SME ESG metrics via API
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This material has been prepared by SIX Group Ltd, its subsidiaries, affiliates and/or their branches (together, “SIX") for the exclusive use of the
persons to whom SIX delivers this material. This material or any of its content is not to be construed as a binding agreement, recommendation,
investment advice, solicitation, invitation or offer to buy or sell financial information, products, solutions or services. It is solely for information
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Norepresentation, warranty, guarantee or undertaking - express orimplied - is or will be given by SIX as to the accuracy, completeness, sufficiency,

suitability or reliability of the content of this material. Neither SIX nor any of its directors, officers, employees, representatives or agents accept
any liability for any loss, damage or injury arising out of or in relation to this material. This material is property of SIX and may not be printed,
copied, reproduced, published, passed on, disclosed or distributed in any form without the express prior written consent of SIX.
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