CT (Lux) Sustainable
Global Equity
Enhanced Income

Enhanced income
from sustainability leaders

COLUMBIA
as’ THREADNEEDLE

NNNNNNNNNNN



Contents

Why choose stainable
income optio .

Int'r:MThe fund

How we identify ——
sustainability leaders

Exploring the portfolio

Enhancing the income ...

Active ownership
1P ...

=

Keeping you in touch

of greenhouse gas emissions | I i U w1
are derived from buildings. .« ' [ S R o
As we transition toyyard$ het i g ok M
zero - that has to change.



Columbia Threadneedle Investments

Enhanced
income from
sustainability
leaders

The world is changing and the drive for sustainability is
transforming the investment landscape. By identifying
and investing in sustainability leaders, the fund is
designed to achieve income together with scope for
capital growth whilst supporting positive change in

the world we live in. A 30-50 stock equity component
is supplemented with a derivative overlay designed to
enhance the yield to 4-8%.

.

adh

Nick Henderson

Director, Portfolio Manager,
Global Equities

Key risks

The value of investments and any income derived from them can go down as well as
up as a result of market or currency movements and investors may not get back the
original amount invested.

Screening out sectors or companies may result in less diversification and hence more
volatility in investment values.

Views and opinions have been arrived at by Columbia Threadneedle Investments and
should not be considered to be a recommendation or solicitation to buy or sell any
stocks or products that may be mentioned.

The fund’s sustainability related disclosures can be found on our website
www.columbiathreadneedle.com. The decision to invest in the fund should also
take into account any additional fund characteristics or objectives as set out in
its Prospectus.



CT (Lux) Sustainable Global Equity Enhanced Income

A sustainable
option for
income
seekers

CT (Lux) Sustainable Global Equity
Enhanced Income is a portfolio

of sustainability leaders built on

a robust philosophy and proven
investment process.

We believe our approach offers investors access

to the potential benefits of an income orientated
strategy. This in turn facilitates a differentiated style
dynamic relative to many growth biased environmental,
social and governance (ESG) orientated strategies by
introducing a more value tilted portfolio to the mix. We
believe the fund offers a real alternative — one that can
enhance diversification and/or provide an alternative to
traditional equity income strategies.

Why ‘sustainable’ income

Attractive income Mind the value traps

Persisting sustainability
megatrends, like resource
efficiency, mean well-
placed businesses

can generate attractive
and growing cashflows,
which are supportive of
dividend payments.

Many traditional income
portfolio stalwarts

are facing structural
challenges to their
business models. For
income seekers, it may be
time to look elsewhere.

Evolving opportunity set

As the world addresses

issues like climate change,

the transition provides
tailwinds to a host of
sustainability leaders
— disruptors that are
well placed to maintain
and grow their market-
leading positions.

Diversified

Resilient income
generated by ensuring
we maintain a diversified
yield profile across the
portfolio.



"" A robust philosophy and
proven approach allows
“us to target sustainability
leaders with real
iInvestment potential

A clear philosophy

X 7

Avoid Invest Improve

Avoid companies with Invest in companies that make a Use influence as an investor

damaging or unsustainable positive contribution to society to encourage best practice

business practices. and/or the environment. management of ESG issues
through engagement and voting.

Our heritage spans back to 1984 and the launch of Europe’s first ethically screened fund.

Since then, our ESG fund range has expanded across asset classes and geographies, each strategy underpinned
by a robust Avoid, Invest, Improve philosophy.
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Benchmark:
MSCI AC World NR Index

Morningstar sector:
EAA Fund Global Equity Income

Launch:
2 August 2023

Structure:

Luxembourg SICAV — sub-fund of
Columbia Threadneedle (Lux) Il

Dividend:
Annually

Fund manager:
Nick Henderson

Availability:
Most platforms
— contact us for details

Category:

The Fund is categorised as one
that promotes environmental

or social characteristics under
Article 8 of the EU Regulation
2019/2088 on sustainability-
related disclosures in the
financial services sector (SFDR).

Columbia Threadneedle Investments

At a glance

The world is changing, and the corporate winners of
tomorrow will likely look very different to those of
the past. We believe that focusing on sustainability
leaders is the best way to achieve an attractive

and resilient income in the years to come.

High conviction

A 30-50 stock portfolio, built through a disciplined approach
with sustainability at its core.

Diversified income

The fund targets a resilient and attractive level of income,
with a yield in excess of the benchmark. Deploying a
diversified dividend yield profile across the portfolio to
enable a resilient income stream for investors.

Sustainable income

We carefully select income opportunities. That means
seeking dividend income that is backed by growing cashflow
streams aligned with long term sustainability themes.

Enhanced income

We acknowledge the demand for higher income from
risk assets like equities. The core equity portfolio is

complemented by a risk managed derivative overlay

designed to enhance portfolio yield by 2-4%.

Non-conventional

A focus on sustainability results in a differentiated regional
and sectoral portfolio composition. Crucially, we focus on an
opportunity set with structural tailwinds — contrast that with
the challenges facing many traditional income generating
sectors, such as oil and tobacco.




CT (Lux) Sustainable Global Equity Enhanced Income

Invest

|[dentifying
sustainability
leaders

Stock selection drives the composition of

the portfolio. We're clear in what we believe
constitutes a quality company, robust in our
assessment of businesses with the potential to
be real contributors to a sustainable future and
disciplined in our approach to valuation.

An approach that combines the
potential of supportive megatrends and
stock selection.

How we focus our
research efforts
— sustainability themes

Hardwiring sustainability
into our stock selection

What we look for
in a company

The decision to invest in the promoted

fund should also take into account all the
characteristics or objectives of the promoted
fund as described in its prospectus. The fund’s
sustainability related disclosures can be found on
our website columbiathreadneedle.com.




Columbia Threadneedle Investments

) How we focus our research

efforts - sustainability themes

We want to invest in companies that stand to benefit from or contribute
to trends in sustainable development. We have identified seven
megatrends providing long-term tailwinds to well-placed companies.

persisting
megatrends
provide a
framework for
focusing our
analysis

Health & well-being
Improving the
nutritional value of
food and drinks,
the quality and/
or accessibility of
health products
and services.

Connect & protect
Technologies to
improve safety

and connectivity

or to mitigate the
environmental
impacts of business
activities.

Resource efficiency
Enabling recycling;
providing products/
services which
reduce waste or
increase water-use
efficiency.

Digital empowerment
Technologies
empowering people
to make decisions
with the best
outcomes or those
that democratise
digital access.

Sustainable cities
Affordable housing
or low-carbon
commercial
buildings and
enabling the
provision of public
transport services.

Hardwiring sustainability
into our stock selection

Our A.l.M framework

Energy transition
Reducing fossil

fuel dependence;
increasing renewable
energy production;
enabling transition
to EV; improving fuel
efficiency.

Sustainable finance
Improving financial
inclusion; providing
access to finance
or financial services
to support small
businesses.

Sustainability lies at the heart of our portfolio. Strict exclusion criteria ensure we avoid
sectors and companies involved in damaging practices. At the same time, we want to invest
in sustainable companies or those that actively support sustainability. Our global equities
team work closely with our responsible investment specialists to assess the impact of
individual businesses, including within their supply chains.

Our ‘A.l.LM" framework helps us identify companies that are making a real difference. In-
depth assessment of these distinct factors allows us to identify those that are authentic

sustainability leaders.

Additionality

The innovation
provided to address
emerging sustainability
challenges.

Intentionality

The drive of the
management to direct
the company towards
sustainability challenges.

Materiality

Assessment of revenue
linkage of the company
towards sustainability
opportunities.



CT (Lux) Sustainable Global Equity Enhanced Income

SDG Alignment

We also consider a company’s contribution towards the
17 UN Sustainable Development Goals and use this
‘roadmap to a more sustainable world’ as a framework
for engaging to drive positive change. See more about
our active ownership on page 16.
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) What we look for

10

in a company

Once a ‘sustainable opportunity’ is identified we conduct detailed
fundamental research, seeking to identify high quality, well
managed and attractively priced companies.

High quality business — we clearly define
quality. We look for readily understandable
business models with durable competitive
advantages and supported by long-term
growth drivers. Additionally, we seek
positive alignment with the UN SDGs.

Strong management — we want to entrust
our clients’ capital to proven well-
incentivised management teams with a

consistent track record of execution and a
responsible approach to capital allocation.

Attractive price — the success of an
investment is determined by the price
you pay and ultimately sell. We seek
opportunities with meaningful upside
potential and use discounted cash flow to
determine a conservative assessment of
intrinsic value.




Columbia Threadneedle Investments

Defined quality and
robust valuation assessment




CT (Lux) Sustainable Global Equity Enhanced Income

the portfolio

A portfolio of sustainability income leaders
sourced from around the world. Our sustainability
analysis creates a diverse universe of 1,200

investible companies globally.

12

Pfizer
~4.5% yield

Brookfield Renewable Partners
~4.3% dividend yield

Megatrend: Energy Transition

Megatrend: Health and Wellbeing

Challenge: The climate challenge
necessitates energy production
switch to renewables

Challenge: High demand for novel
therapies to address widespread and
evolving diseases

Leader: Brookfield Renewable
operates one of the world’s largest
publicly traded, pure-play renewable
power platforms

Leader: Pfizer is a leading
pharmaceutical company focused
on innovating and advancing access
for medicines and vaccines around
the world

Example holdings and stated yields are for illustrative purposes only

All intellectual property rights in the brands and logos set out in this slide are reserved by respective owners.



14.2%

22.4%

Gen Digital
~2.7% yield

Columbia Threadneedle Investments

10.6%

4 (=1Smurfit Kappa

Smurfit Kappa Group
~4.6% yield

5 () DaiwaHouse

Daiwa House
~3.5% yield

Megatrend: Connect and Protect

Megatrend: Resource Efficiency

Megatrend: Sustainable cities

Challenge: Increasing prevalence of
cyber attacks making consumers
vulnerable to identity theft and
financial exploitation

Challenge: 40% of produced plastic is
single-use packaging

Leader: Gen Digital, formerly
NortonLifeLock, are a leader in
consumer-focused desktop cyber
security, helping keep individuals safe
in an online world

Leader: Smurfit Kappa Group is

an innovative provider of credible
alternatives, including recyclable and
recycled cardboard packaging

Challenge: Buildings account for 39%
of global emissions and 35% of global
energy use

Leader: Leader in sustainable housing
in Japan, targeting 100% of new
builds being net zero energy in 2030

13



CT (Lux) Sustainable Global Equity Enhanced Income

Stock selection drives portfolio construction and leads

to a differentiated geographic and sectoral composition.

A global remit allows us to invest free of geographic
restriction. Alongside US based high quality global
leaders we can tap into opportunities in the UK, Europe
and further afield. Japan, for example, is home to some
of the most cash rich businesses in the world — many
with a rapidly improving ESG profile.

Regional Allocation (relative holding) %

\ \
United Kingdom 10.7
Europe 9.4
BETEL 5.1

Emerging Markets

Pacific

North America -1[7.7

-20% -15% -10% -5% 0% 5% 10% 15%

Source: Columbia Threadneedle Investments, All data is at 30 June 2023. Benchmark: MSCI ACWI

The plethora of sustainability challenges enables
opportunities across an array of industries and sectors.
We have identified differentiated sustainability leaders

in areas such as Health Care, Real Estate and Materials.

This is funded by underweight positions in Consumer
Discretionary, Communication Services, and
Consumer Staples.

Sector Allocation (relative holding) %

Health Care X0)
Industrials

Materials

Real Estate

Utilities

Financials

Information Technology
Communication Services
Consumer Staples

Energy

Consumer Discretionary -8.6
-10% -5% 0% 5% 10%

Source: Columbia Threadneedle Investments, All data is at 30 June 2023. Benchmark: MSCI ACWI

Geographic/sector breakdowns are for illustrative purposes only

14

25-strong

40+ strong

1984

20+ years

US$1.1tr

20005

Source: Columbia Threadneedle Investments,
as at 31 Mar 23
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Putting the yield
In equity income

Columbia Threadneedle Investments

Our ambition is to provide investors with an attractive and reliable

stream of income.

A diversified pool of income generators

The bulk of the portfolio — around 90% — is
invested in 30-50 dividend paying companies.
We work to create a diversified yield profile
across the portfolio by individual company,
sector, and geography. In doing so we believe
that we're better placed to deliver a resilient
income stream. Each of our individual income
opportunities is carefully selected. We target
businesses capable of paying a dividend yield
that is underpinned by robust and growing
cashflow streams. Through the equity allocation
of the fund, we are looking to generate a yield
higher than the MSCI AC World NR benchmark —
a yield we expect to be in the region of 2.5%.

Active equity core
concentrated portfolio of income leaders

¢3.5%

Enhancing portfolio income

We recognise that investors may be seeking

an enhanced level of yield, over and above that
generated by our equity component. To generate
additional yield, we employ a simple derivative-
based overlay strategy which is managed by our
Systematic Factor Investments Team. Derivatives
are a type of financial instrument that can be
used to manage risk and to generate income.
The overlay strategy seeks to enhance the fund
yield by 2 to 4%.

74

Income overlay
risk managed derivative overlay enhancing yield

+2-4%

CT (Lux) Sustainable Global Equity Enhanced Income
yield ¢4-8%

15



CT (Lux) Sustainable Global Equity Enhanced Income

Improve

Dialogue
to drive positive
change

Active ownership is a key part of our
investment philosophy. The investment
team work closely with our Responsible
Investment specialists to gain a

deep understanding of a company’s
commitment to sustainability and

their ESG practices. Through focused
engagement and voting we seek to drive
positive change in the companies we
invest in on ESG issues.

8'10 million tonnes

of plastic end up in our LM
oceans each year. : x o

We need to transition to a
more circular economy.

Source: Intergovernmental Oceanographic Commission, UNESCO, May 2022

16



Effective engagement requires

Deep understanding of how ESG issues impact business strategy — insights gleaned

through fundamental company assessment and robust focus on sustainability
related issues.

Long-term relationships with the companies we invest in — we aim to invest over a
meaningful time horizon and in doing so develop a deep and productive relationship

with the companies we invest in.

Specific expertise, local knowledge, and context — a 40+ strong responsible

investment team facilitates depth of specialist knowledge across a broad range of

ESG related topics and issues.

Access to senior management and board — as large shareholders we typically enjoy

ready access to key decision makers, and often work in concert with other asset
managers to magnify our influence.

Our engagement priorities
in 2023

Climate change

Environmental stewardship

Public health

Human rights

Corporate governance

Engagement case study

(=) Smurfit Kappa

We take a holistic approach to sustainability, and care about a company’s
conduct just as much as its revenue streams. We have engaged with the
company over several years and seen improvements in its sustainability
profile. They consulted us on their renumeration policy in 2021 and we
have been in dialogue with them on the Workforce Disclosure Initiative.

Our aim is to reduce risk, enhance long-
term performance and encourage a positive
contribution to broader environmental, social
and governance issues

Columbia Threadneedle Investments

Industry working groups

We work with other
investors through various
initiatives that can include
collaborative engagement.

ShareAction»

...

»3' Nature Action 100

All intellectual property rights in the brands and logos
set out in this slide are reserved by respective owners.

17
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In touch

Portfolio
updates and
Insights

We’re committed to open dialogue with
our investors about the portfolio — its
performance, our investment decisions,
and the impact we make as responsible
investors. We also contribute to the
broader debate around responsible
investment by playing an active role

in policy development, and by sharing
our knowledge.

40%

of US adults have obesity.

Treatments for conditions
like type 2 diabetes need to
be readily available.

Source: National Health and Nutrition Examination Survey

18




Keep in touch with
the portfolio and our
latest thinking:

Fund updates

Monthly commentary detailing
investment activity, portfolio positioning
po— and outlook.

Impact report

The first Impact report for Fund will be

published in early 2024 and cover 2023,

o containing SDG alignment mapping,

ot Susanaiic assessment versus sustainability
metrics, stewardship activities including

engagement case studies.

ESG Viewpoints

In-depth insights into ESG issues,
often detailing our approach and
engagement efforts in this area.

- Pioneer Perspectives
ﬁmﬁ Timely shorter updates on trending and
= topical ESG issues.

Visit columbiathreadneedle.com
for our latest Responsible
Investment insights

Follow us on: LinkedIn, Twitter

Columbia Threadneedle Investments

Also available

We offer a range of responsible
investment products across
asset classes and geographies,
including a suite of global
equity funds.

CT (Lux) Responsible Global
Equity

A global equity fund reflecting
the team’s best ideas across a
range of sustainability orientated
investment themes and
managed within our avoid, invest,
improve philosophy.

CT (Lux) SDG Engagement
Global Equity Fund

Using the UN Sustainable
Development Goals as a
framework for proactive
engagement, the fund aims to
deliver attractive returns and
positive impact through a select
portfolio of small and mid-

cap companies.

The value of investments and any
income derived from them can

go down as well as up as a result
of market or currency movements
and investors may not get back
the original amount invested.

19


https://www.columbiathreadneedle.com/en/
https://www.linkedin.com/company/threadneedle_investments
https://twitter.com/CTinvest_EMEA

CT (Lux) Sustainable Global Equity Enhanced Income

To find out more visit columbiathreadneedle.com

Follow us on LinkedIn

Views and opinions have been arrived at by Columbia Threadneedle and should not be considered to be a recommendation or
solicitation to buy or sell any companies that may be mentioned.

The information, opinions, estimates or forecasts contained in this document were obtained from sources reasonably believed to be
reliable and are subject to change at any time.

COLUMBIA
L THREADNEEDLE

INVESTMENTS

© 2023 Columbia Threadneedle Investments. For marketing purposes. Your capital is at risk. Columbia Threadneedle Investments is the global brand name of the Columbia and Threadneedle group
of companies.

This financial promotion is issued for marketing and information purposes only by Columbia Threadneedle Investments in Austria, Belgium, Finland, France, Germany, Italy, Luxembourg, the Netherlands, Norway,
Spain, Sweden, Switzerland, and the UK.

The Fund is a sub fund of Columbia Threadneedle (Lux) Ill, a société d'investissement & capital variable (SICAV), registered in Luxembourg and authorised by the Commission de Surveillance du Secteur
Financier (CSSF). English and German language copies of the Fund’s Prospectus, summarised investor rights, English, Dutch, Finnish, French, German, Italian, Norwegian, Spanish and Swedish language copies
of the key investor information document (KIID) can be obtained from Columbia Threadneedle Investments, Exchange House, Primrose Street, London EC2A 2NY, telephone: Client Services on 0044 (0)20
7011 4444, email: sales.support@columbiathreadneedle.com or electronically at www.columbiathreadneedle.com.

Please read the Prospectus before taking any investment decision.

In Spain, Columbia Threadneedle (Lux) Il is registered with the CNMV under No. 668. The Fund is a non-Spanish collective investment scheme duly registered with the CNMV for marketing in Spain. The
fund should be subscribed to through locally authorised appointed distributors. Investors must read the relevant Prospectus and KIID for each fund they want to invest before subscribing. All other statutory
documentation, as well as the NAV can be obtained from columbiathreadneedle.com.

The Prospectus, Key Investor Information Document, Articles of Association, Annual and Interim Reports in German, as well as further information, can be obtained free of charge from our Swiss Representative:
Carnegie Fund Services S.A., 11, rue du Général Dufour, CH-1204 Geneva, Switzerland, Web: www.carnegie-fund-services.ch. The paying agent is Banque Cantonale de Genéve, 17, quai de I'lle, CH-1204
Geneva. The current prices can be found at: www.fundinfo.com.

The information provided in the marketing material does not constitute, and should not be construed as, investment advice or a recommendation to buy, sell or otherwise transact in the Funds. The manager
has the right to terminate the arrangements made for marketing.

Financial promotions are issued for marketing and information purposes; in the United Kingdom by Columbia Threadneedle Management Limited, which is authorised and regulated by the Financial Conduct

Authority; in the EEA by Columbia Threadneedle Netherlands B.V., which is regulated by the Dutch Authority for the Financial Markets (AFM); and in Switzerland by Columbia Threadneedle Management (Swiss)
GmbH, acting as representative office of Columbia Threadneedle Management Limited. WF487288 (09/23)
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