“FY2020 ESG Report” Errata

The following changes have been made to the text and figures.
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el Domestic Bonds (Corporates)

(Source) S&P Trucost LimitedOTrucost2021
(Note) The ageregate scope of greenhouse gas emissions includes Scopes 1, 2, and 3.
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(Source) S&P Trucost LimitedGTrucost2021
(Note) The aggregate scope of greenhouse gas emissions includes Scopes 1, 2, and 3.
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Figure 3. GPIF Portfolio Weighted
Average SDGs Additionality
Weighted Average Weighted Average
Additionality (%) Additionality (%)
Domestic [GPIF Portfolio 59.9 Domestic [GPIF Portfolio 59.9
Equities [TOPIX 57.5 Equities |TOPIX 65.6
Foreign |GPIF Portfolio 77.4 Foreign  |GPIF Portfolio 77.4
Equities MSCI ACWI (exJapan) 77.1 Equities |MSCI ACWI (exJapan) 77.1

(Source) GPIF, S&P Trucost Limited©Trucost2021

(Source) GPIF, S&P Trucost Limited©Trucost2021
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“SDGs Additionality Analysis”

2" Paragraph

Comparing the weighted average SDGs additionality and the
benchmark for GPIF’s portfolio reveals that both domestic
and foreign equities slightly exceeded the benchmark,
showing that the portfolio makes a relatively large

contribution to the SDGs (Figure 3).

Comparing the weighted average SDGs additionality and the
benchmark for GPIF’s portfolio reveals that foreign equities
slightly exceeded the benchmark, while domestic equities’
contribution to the SDGs was smaller to the benchmark

(Figure 3).




