Measuring impact in public fixed income

Nuveen Core Plus Impact Fund is an actively managed, fixed income portfolio that directs capital to
finance positive societal and environmental outcomes

As of 31 Dec 2025

Social outcomes Environmental outcomes

$17.8M

Affordable housing

i
$47.1M

Community and economic development

Total impact

$287.6 M
AUM

Total impact AUM was $287.6 million and total overall AUM for the strategy was $487.6 million as of 31 Dec 2025.
The Environmental Finance Award was reviewed by an advisory panel of industry experts chosen for their knowledge, objectivity and credibility along with the Environmental Finance editorial team. Judges scored each entry individually, any conflict of interest
is removed, and the judge’s score is confidential. The Judges’ decision is final and neither Environmental Finance nor the judging panel will enter into any correspondence regarding individual entries and/ or award winners. For more information, visit

https://www.environmental-finance.com/content/awards/
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Measuring impact in public fixed income

As of 31 Dec 2025

Impact metric* Impact for 2025* Equivalent to': Amount invested ($M)
Affordable
h ou sing Number of affordable mortgages guaranteed or provided 3,800

Affordable housing units built or supported (total) 54,931
m Affordable housing units built or supported at or below 80% AMI** 850 $ 17. 8
SDG ALIGNMENT: n m Affordable housing units built or supported at or below 60% AMI 850

Affordable housing units built or supported at or below 30% AMI 10

Community and economic development outcomes

Community Impact metric* Impact for 2025* Equivalent to™: Amount invested ($M)

and economic

development

000 Jobs created, retained or supported 250

1o 471
(4] 8]

SDG ALIGNMENT: n m B

tTotal impact AUM was $287.6 million and total overall AUM was $487.6 million as of 31 Dec 2025. Totals may not equal 100% due to rounding.* See the full reporting methodology on the impact report disclosure page for more information.** AMI stands for
Area Median Income.
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Measuring impact in public fixed income

As of 31 Dec 2025
Renewable energy and climate change outcomes
Impact metric* Impact for 2025* Equivalent to': Amount invested ($M)
Renewable ener il ine-
ene . ab € energy CO,-equivalent emissions avoided 18.8 million metric tons AbO.UMA mllllon gasoline-powered passenger
and chmate change vehicles driven for one year
N\ Energy saved 34,689 MWh
/ﬂ - Total renewable energy capacity 39,381 MW 1 2
, 42.5
SDG ALIGNMENT: m Renewable enargy generated 30,6 million MWh About 4.3 million homes' annual average electricity
’ use
Battery capacity 1,774 MW
Natural resources outcomes
Impact metric* Impact for 2025* Equivalent to': Amount invested ($M) T
BREEAM** certified Good, Very Good, Excellent, or Outstanding 2 buildings
Natural resources
@@ LEED*** gold and platinum certified buildings 14 buildings
& Waste prevented, reduced, or diverted from landfill 46,083 metric tons 8
Water delivered 264.2 million gallons $ O ® 2
SDG ALIGNMENT: n m m m Water saved or consumption avoided 1.9 billion gallons About 17,076 homes' average annual water use
Water/wastewater treated 28,199 gallons/day

tTotal impact AUM was $287.6 million and total overall AUM was $487.6 million as of 31 Dec 2025. Totals may not equal 100% due to rounding.* See the full reporting methodology and BREEAM/LEED certified building count on the impact report disclosure
page for more information.** BREEAM stands for Building Research Establishment Environmental Assessment Methodology. *** LEED stands for Leadership in Energy and Environmental Design.
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Measuring impact in public fixed income

Impact investments totaling $287.6 million across 14 countries

United States Europe

Waste prevented, reduced, or diverted , ja0 oy CO,-equivalent emissions avoided 5.1 million metric tons
from landfill ' R bl ed 1.3 million MWh
Number of affordable mortgages 3.800 enewable energy generate > mifion
guaranteed or provided ' Water saved or consumption avoided 9.2 million gallons
Battery capacity 1,766 MW

==

— $15.3M

$50.2M

Water saved or consumption
avoided

Water/wastewater treated 28,199 gallons/day

107.6 million gallons

Jobs created, retained or supported 250

B

Asia and Oceania
Renewable energy generated 11.7 million MWh

CO,-equivalent emissions avoided 5.7 million metric tons
Energy saved 26,106 MWh

*See the full reporting methodology on the reporting methodology page for more information.
$11.4 million is within Africa. Totals may not equal 100% due to rounding.
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Aligning with the Sustainable DEVELOPMENT

Development Goals (SDGs GOALS

Number of impact holdings aligned with SDGs!
As of 31 Dec 2025

Affordable & Clean Energy 7 61

Climate Action 13
AUM by

Responsible Consumption & Production 12

primary SDG
Sustainable Cities & Communities 11 alignment2
(%)
No Poverty 1
Decent Work & Economic Growth 8 I 3
Quality Education 4 I 3
Industry, Innovation, & Infrastructure 9 I 2 Affordable & Clean Energy 74
11. Sustainable Cities & Communities 11
Zero Hunger 2 I 2 8. Decent Work & Economic Growth 5
2. Zero Hunger 4
Clean Water & Sanitation 6 I 1 15. Life On Land 1
13. Climate Action 1
Peace, Justice, & Strong Institutions 16 I 1 12. Responsible Consumption & Production 1
10. Reduced Inequalities 1
Life On Land 15 I 1 9. Industry, Innovation, & Infrastructure 1
6. Clean Water & Sanitation 1
Reduced Inequalities 10 I 1 4. Quality Education 1
1. No Poverty 1
SDG Not Yet Assigned* I 1 » SDG Not Yet Assigned* 1

Source: Nuveen Proprietary Taxable Fixed Income Impact Framework. Utilizes most recently assigned SDG alignment. Starting 31 Oct 2024, Nuveen employed Bloomberg to be the single source of information on the hierarchy of entities thus switching from
multiple vendors to one and, consequently, the ESG metrics may be slightly modified. 1) Total count of SDG alignment for all impact holdings. An individual impact holding could be aligned with up to three SDGs: Primary SDG, Secondary SDG, and Tertiary
SDG based on our proprietary impact framework. Therefore, the total count of SDGs is greater than the number of impact holdings. 2) Based on the market value of impact holdings by their Primary SDG alignment. Each holding has one "primary" SDG;
therefore, this graph represents 100% of the portfolio AUM held in impact designated securities. *Given that the use of proceeds for certain bonds align to both green and social projects, impact or allocation reporting from the issuer is needed to assign SDG
alignment.
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Our impact reporting approach

Social and
environmental
impact data is sourced
directly from issuer
disclosures, covering the
most commonly reported Security-level Project-level Program-level

metrics under each

investments, while also covering as much of the portfolio as possible.

el Data sourced from Data sourced from Data sourced from
theme for activities ; P ) :
. . security-specific impact project factsheets or impact reports
OCCUITINg 1N 2025. reports; most preferred other reports tied to a aggregating impact for
specific project a portfolio of bonds

Impact data included in this
report illustrate the annual

T ——— Sources of 2025 impact data by disclosure type

in which the portfolio '
invested as of year-end, not .
a fractional calculation of ® Security level 43%
the portfolio’s capital alone. Project level 49%
Program level 0%
® |[ssuer level 7%
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As of 31 Dec 2025

We rely upon four types of issuer disclosures, listed in order of preference below. Our goal is to
narrow the scope of the impact data to those activities financed directly or indirectly by the portfolio’s

Issuer-level

Data sourced from
annual reports covering
all activities of the
issuer; least preferred
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Annual impact report disclosures

Reporting Methodology

The Nuveen Responsible Investing team developed this report to provide an indication of the aggregate social
and environmental impact created by the projects and organizations financed in part by the Strategy. Given the
difficulty of attributing impact in proportion to the size of the Strategy’s share of each bond issuance (which
ranges from 0.015% to 100%), the data reflect total impact generated by the project, program, or issuer rather
than the Strategy’s share alone.

The report represents bonds that are classified under the Strategy’s proprietary impact framework and for
which relevant data are available. All impact data are sourced from publicly available issuer disclosures at the
bond or project level when possible, or the program or issuer level if not. For certain U.S. renewable energy
projects, U.S. Energy Information Administration data used to supplement generation data:
https://www.eia.gov/.

Metrics selected for each impact theme reflect the information most commonly reported by issuers, and each
metric includes data from between 1 and 24 issuers. In cases where the Strategy has a large position in a
certain issuer, we prioritize selecting metrics reported by that issuer.

Highlighted country information was determined by issuer reporting or country of risk information.

Holdings with no metrics available include new projects with no results yet, projects in development, issuers
with misaligned reporting timelines or with metrics that did not align with Nuveen’s, and issuers for whom we
could not locate impact reporting.

Green-certified building count: BREEAM certified buildings by level: 0 good, 0 very good, 2 excellent, 0
outstanding; LEED certified buildings by level: 13 gold, 1 platinum

Sources

1. Equivalencies:

Energy and Water Equivalencies

»  CO, and Energy Equivalencies: https://www.epa.gov/energy/greenhouse-gas-equivalencies-calculator

»  Average US households use approximately 300 gallons of water per day (109,500 gallons per year).
https://www.epa.gov/watersense/how-we-use-water

US Equivalencies

» U.S. Populations in 2020 Census: State Populations: https://www.census.gov/data/tables/time-
series/demo/popest/2020s-state-total.ntml City & Town Populations:
https://www.census.gov/data/tables/time-series/demo/popest/2020s-total-cities-and-towns.html

»  NY Central Park Area: 340 hectares https://www.britannica.com/place/Central-Park-New-York-City

Ex-US Equivalencies

»  European City Populations https://worldpopulationreview.com/cities/continent/europe

»  Canada population https://worldpopulationreview.com/cities/canada

»  London Hyde Park Area 142 hectares https://www.royalparks.org.uk/visit/parks/hyde-
park/fags#:~:text=Hyde%20Park%20is %20approximately%20142,download%20the%20park%20map%?20
here

» Australia equivalencies https://www.britannica.com/place/Sydney-New-South-Wales

» Japan equivalencies https:/www.english.metro.tokyo.lg.jp/documents/d/english/tokyo-city-profile-and-
government_2023-pdf-1
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Disclosures

The data shown is for all accounts managed within the Nuveen Core Impact Bond Fund investment composite, is provided
for informational purposes only and may not reflect current positioning of the portfolio. The information presented herein is
confidential and proprietary to Nuveen, LLC. This material is approved for a private presentation by authorized individuals
only and, accordingly, this material is not to be reproduced in whole or in part or used for any purpose except as
authorized by Nuveen. This material is to be treated as strictly confidential and not disclosed directly or indirectly to any
party other than the recipient. This material is not approved for public use or distribution. TIAA Investments’ products
maybe subject to market and other risk factors. See the applicable product literature or visit Nuveen.com for details.

This material is not intended to be a recommendation or investment advice, does not constitute a solicitation to buy, sell or
hold a security or an investment strategy, and is not provided in a fiduciary capacity. The information provided does not
take into account the specific objectives or circumstances of any particular investor, or suggest any specific course of
action. Investment decisions should be made based on an investor’s objectives and circumstances and in consultation
with his or her financial professionals.

Portfolios within each strategy are subject to certain risks, such as market and investment style risk. Please consider

all risks carefully prior to investing. While risks are associated with investing in any strategy, some of the risks include,

but are not limited to the following: Because its social screens exclude some investments, the strategy may not be able

to take advantage of the same opportunities or market trends as strategies that do not use such criteria.

Responsible investing incorporates Environmental Social Governance (ESG) factors that may affect exposure to issuers,
sectors, industries, limiting the type and number of investment opportunities available, which could result in

excluding investments that perform well.

Nuveen, LLC provides investment solutions through its investment specialists. Nuveen Securities, LLC, member

FINRA and SIPC.
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