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INTRODUCTION

This document (the “GUIDELINE") is to be used as a guideline with regard to the composition, calculation and
maintenance of the Solactive Green Bond Index Family (the “INDEX"). Any amendments to the rules made to
the GUIDELINE are approved by the OVERSIGHT COMMITTEE as specified in the Bond Index Methodology. The
INDEX is owned, calculated, administered and published by Solactive AG (“SOLACTIVE") assuming the role as
administrator (the “INDEX ADMINISTRATOR") under the Regulation (EU) 2016/1011 (the “BENCHMARK REGULATION"
or “BMR"). The name “Solactive" is trademarked.

The GUIDELINE and the policies and methodology documents referenced herein contain the underlying
principlesandrulesregarding the structure and operation of the INDEX. SOLACTIVE does not offer any explicit
or tacit guarantee or assurance, neither pertaining to the results from the use of the INDEX nor the level of
the INDEX at any certain point in time nor in any other respect. SOLACTIVE strives to the best of its ability to
ensure the correctness of the calculation. There is no obligation for SOLACTIVE — irrespective of possible
obligations to issuers of financial instruments or investment funds referencing the INDEX under a valid
license — to advise third parties, including investors and/or financial intermediaries, of any errors in the
INDEX. The publication of the INDEX by SOLACTIVE does not constitute a recommendation for capital
investment and does not contain any assurance or opinion of SOLACTIVE regarding a possible investmentin
afinancial instrument based on this INDEX.

. INDEXSPECIFICATIONS
1.1. SCOPE OF THE INDEX

e TheSolactive GreenBond Indexisa rules-based, market value weighted index engineered to mirror
the green bond market. The INDEX is denominated in USD.

e The Solactive Green Bond EUR USD IG Index is a rules-based, market value weighted index
engineered to mirror the investment grade green bond market. The INDEX is comprised of

investment grade rated green bonds denominated in EUR and USD. The INDEX is denominated in
EUR.

All above-mentionedindices are Total Returnindices, i.e. coupon payments will be reinvested daily into the
indices.
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1.2, IDENTIFIERS AND PUBLICATION

The INDEX is published under the following identifiers:

Calculation

Name ISIN Currency| Type RIC BBG ticker
Formula®

Solactive Green Bond Index DEOOOSLAOFS4 | USD TR Direct SOLGREEN | SOLGREEN
Solactive Green Bond EUR USD IG | DEOOOSLA2514 | EUR TR Direct SGREENIG | SGREENIG
Index
Solactive Green Bond EUR USD IG | DEOOOSLOBSQOQO | CHF TR Direct SGREENIC
CHF Index
Solactive Green Bond EUR USDIG | DEGOOSLOAXX8 | GBP TR Direct SGREENGB
GBP Index
Solactive Green Bond EUR USDIG | DEOOOSLOBSR8 | CHF CH Standard SGREENCH [ SGREENCH
CHF Hedged Index
Solactive Green Bond EUR USDIG | DEOOOSLA3B66 | EUR CH Standard SGREENIH | SGREENIH
Hedged EUR Index
Solactive Green Bond EUR USDIG | DECOOSLOAO48 | GBP CH Standard SGREENGH [ SGREENGH

Hedged GBP Index

*The calculation formula refers to the index calculation's dependency on cash reinvestment, based on whether the cash reinvestment occurs on a daily/direct

basis ar periodically.

*TR means that the INDEX is calculated as Total Return index as described in the Bond Index Methodology, which is available on the SOLACTIVE website:

https://www.solactive.com/documents/bond-index-methodolog

*CH means that the Index is calculated as Currency Hedge Index, as described in the Currency Hedged Index Methodology, which is available on the

SOLACTIVE website: https://www.solactive.com/documents/currency-hedged-general-methodology

The INDEX is published on the website of the INDEX ADMINISTRATOR (www.solactive.com) and is, in addition,
available via the price marketing services of Boerse Stuttgart GmbH and may be distributed to all of its
affiliated vendors. Each vendor decides on an individual basis as to whether it will distribute or display the

INDEX via its information systems.

Any publication in relation to the INDEX (e.g. notices, amendments to the GUIDELINE) will be available at the

website of the INDEX ADMINISTRATOR: https://www.solactive.com/news/announcements/.

1.3.INITIAL LEVEL OF THE INDEX

Theinitial level of the Solactive Green Bond Index on 10th March, 2014 is1000. Levels of the INDEX published
for a period prior to this date have been back-tested. Historical values from the 10th March, 2014 will be
recorded in accordance with Article 8 of the BMR.

Version 1.1-02 April 2025



https://www.solactive.com/documents/bond-index-methodology/
https://www.solactive.com/documents/currency-hedged-general-methodology/
https://www.solactive.com/news/announcements/

. T 1L
Index Guideline

The initial level of the Solactive Green Bond EUR USD IG Index on 09th of February, 2017is 119.89. Levels of
the INDEX published for a period prior to this date have been back-tested. Historical values from the 09th of
February, 2017 will be recorded in accordance with Article 8 of the BMR.

1.4. PRICES AND CALCULATION FREQUENCY

The Solactive Green Bond Index is calculated and distributed once every BUSINESS DAY based on the
EVALUATED BiD PRICE of the INDEX COMPONENTS. Bonds added in a rebalancing (see Section 3) are included the
INDEX at the EVALUATED BID PRICE on the relevant REBALANCE DAY. Bonds which are excluded from the INDEX in
arebalance are reflected in the calculation of the level of the INDEX for the REBALANCE DAY at the EVALUATED
BIDPRICE on the relevant REBALANCE DAY. INDEX analytical values are calculated each BUSINESS DAY using the
LAST EVALUATED PRICE based on FIXING TIME. Prices of INDEX COMPONENTS not listed in the INDEX CURRENCY are
converted using the 4pm London time WM Fixing quoted by Reuters.

The Solactive Green Bond EUR USD IG Index is calculated and distributed once every BUSINESS DAY based
on the EVALUATED MiD PRICE of the INDEX COMPONENTS. Bonds added in a rebalancing (see Section 3) are
included the INDEX at the EVALUATED ASK PRICE on the relevant REBALANCE DAY. Bonds which are excluded
from the INDEX in a rebalance are reflected in the calculation of the level of the INDEX for the REBALANCE DAY
at the EVALUATED MID PRICE on the relevant REBALANCE DAY. Weight increases in a rebalance are also
consideredat the EVALUATED ASK PRICE on the relevant REBALANCE DAY. INDEX analytical values are calculated
each BUSINESS DAY using the LAST EVALUATED PRICE based on FIXING TIME. Prices of INDEXCOMPONENTS not listed
in the INDEX CURRENCY are converted using the 4pm London time WM Fixing quoted by Reuters.

The currency hedged indices are calculated based on TRADING PRICES on the exchanges on which the
UNDERLYING INDEX COMPONENTS are listed. TRADING PRICES of the UNDERLYING INDEX COMPONENTS not listed in the
INDEXCURRENCY are converted using the currentIntercontinental Exchange (ICE) spot foreign exchange rate.
Should there be no current TRADING PRICE for an INDEX COMPONENT, the later of: (i) the most recent CLOSING
PRICE; or (i) the last available TRADING PRICE for the preceding TRADING DAY is used in the calculation.

Inaddition to theintraday calculationaclosing level of the INDEX for each calculation dayisalsocalculated.
This closing levelis based on the CLOSING PRICES for the underlying index and 4:00 PM London WM Spot and
Forward Fixings quoted by Reuters. If there is no 4:00 PM London time WM for the relevant CALCULATION
DAY, the last available 4:00 PM London time WM Fixing will be used for the closing level calculation.

2. INDEXSELECTION

On each SELECTION DAY, all bonds which meet the INDEX COMPONENT REQUIREMENTS are eligible for inclusion in
the INDEX and will be added as INDEX COMPONENT on the REBALANCE DAY. Additionally, on each SELECTION DAY,
it will be evaluated whether all current INDEX COMPONENTS still meet the INDEX COMPONENT REQUIREMENTS.
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Each INDEXCOMPONENT that does not meet the INDEX COMPONENT REQUIREMENTS will be removed from the INDEX
on the next REBALANCE DAY.

2.1.SELECTION OF THE INDEX COMPONENTS

The initial composition of each INDEX, as well as any selection for a rebalance (as specified in Section 3) is
determined using the following rules:

The “Selection Pool" for the Solactive Green Bond Index comprises bonds that fulfill the following
conditions:

a) Defined as Green bonds by the Climate Bonds Initiative

b) Amount Outstanding of at least 100 million USD as of SELECTION DAY
c) Time tomaturity of at least six months as of SELECTION DAY

d) Issuedon orbefore REBALANCE DAY

e) Exclude INFLATION LINKED BONDS, CONVERTIBLE BONDS, US MuNICIPAL BONDS, ABS/MBS and other
STRUCTURED SECURITIES.

f) Private Placements are excluded. However, if a REGS version of the 144A Private Placement is or
becomes available, then the REGS version is included

The “Selection Pool" for the Solactive Green Bond EUR USD IG Index comprises bonds that fulfill the
following conditions:

a) Defined as Green bonds by the Climate Bonds Initiative
b) Denominatedas EUR or USD only

c) Amount Outstanding of at least EUR 300 million and USD 300 million for bonds denominated in
EUR and USD respectively

d) Time to maturity of at least 12 months as of SELECTION DAY
e) Issuedon orbefore REBALANCE DAY

f)  Exclude FLOATING RATE NOTES, INFLATION LINKED BONDS, CONVERTIBLE BONDS, US MUNICIPAL BONDS,
ABS/MBS and other STRUCTURED SECURITIES

g) Only Investment Grade ratedissues (based on the lowest available rating from S&P and Moody's).
h) For Sovereign bonds, theissuer rating is used if the bond rating is unavailable.

i) Private Placements are excluded. However, if a REGS version of the 144A Private Placement is or
becomes available, then the REGS versionis included

) Allbonds are screened for the following ESG criteria provided by the ESG DATA PROVIDER:
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. Exclusion Criteria
Screening flag

Corporate Issuers Government Issuers
GS UN INVOLVEMENT Not Relevant Bonds issued by entities flagged
as TRUE are excluded.
ESMAFLAG Bonds issued by entities Bonds issued by entities flagged
flagged as TRUE or No as TRUE are excluded.
Information are excluded.
DEPLETED URANIUM - OVERALL FLAG Bonds issued by entities Bonds issued by entities flagged
NUCLEAR WEAPONS OUTSIDE NPT - flagged as Red or Not Collected | as Red are excluded.
OVERALL FLAG are excluded.
NUCLEAR WEAPONS INSIDE NPT -
OVERALL FLAG
INCENDIARY WEAPONS - OVERALL FLAG
WHITE PHOSPHORUS WEAPONS -
OVERALLFLAG

A price from the PRICING PROVIDER must be available for each INDEX COMPONENT on each SELECTION
DAY.

2. 1.1 SELECTION OF THE INDEX CURRENCY COMPONENTS

Based on the INDEX CURRENCY UNIVERSE, the initial composition of the INDEX as well as any selection for an
ordinary rebalance is determined on the SELECTION DAY in accordance with the following rules (the “INDEX
CURRENCY COMPONENT REQUIREMENTS):

All of the currencies from the INDEX CURRENCY UNIVERSE

2.2. WEIGHTING OF THE INDEX COMPONENTS

On each SELECTION DAY each INDEX COMPONENT of the Solactive Green Bond Index is weighted using the
market value based on the LAST EVALUATED BID PRICE and accrued interest as on the SELECTION DAY in order
to achieve the aim of the INDEX.

On each SELECTION DAY each INDEX COMPONENT of the Solactive Green Bond EUR USD IG Index is weighted
using the market value based on the LAST EVALUATED MID PRICE and accrued interest as on SELECTION DAY in
order to achieve the aim of the INDEX. The weighting of the INDEX COMPONENTS will be as follows:
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The INDEX COMPONENTS are weighted according to their respective Market Value in proportion to the
aggregated Market Value of all INDEX COMPONENTS in the index, whereas the following weighting constraints
are applied:

e (Corporateissuers are capped at 5%.

e (Governmentissuers are capped at 10%.

221 WEIGHTING OF THE INDEX CURRENCY COMPONENTS

On each SELECTION DAY, the weight of each INDEX CURRENCY COMPONENT is assigned according to the
aggregated weights of all the UNDERLYING INDEX COMPONENTS quoted in the respective currency.

3. ORDINARY REBALANCE

In order to reflect the new selection of the INDEX COMPONENTS determined on the SELECTION DAY (in
accordance with Section 2.1) the INDEX is adjusted on the REBALANCE DAY after CLOSE OF BUSINESS.

For more information on the rebalance procedure please refer to the Bond Index Methodology, which is
incorporated by reference and available on the SOLACTIVE website:
https://www.solactive.com/documents/bond-index-methodology/.

SoLACTIVE will publish any changes made to the INDEX COMPONENTS with sufficient notice before the
REBALANCE DAY on the SOLACTIVE webpage.

4. CORPORATE ACTIONS

As part of the INDEX maintenance SOLACTIVE will consider various events — also referred to as corporate
actions—whichresultinanadjustmenttothe INDEX between two regular REBALANCE DAYS. Such events have
amaterialimpact on the price, weighting or overall integrity of INDEX COMPONENTS. Therefore, they need to
be accounted for in the calculation of the INDEX. Adjustments to the INDEX to account for corporate actions
will be made in compliance with the Bond Index Methodology.
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5. DEFINITIONS

“BENCHMARK REGULATION" shall have the meaning as defined in Section “Introduction”.
“BMR" shall have the meaning as defined in Section “Introduction”.

"BUSINESS DAY" is with respect to the INDEX each day Monday to Friday except the following sets of days:
SIFMA and TARGET?2.

“CLOSE OF BUSINESS” is a time stamp when an INDEX is calculated.

“CLOSING PRICE" in respect of an INDEX COMPONENT and a TRADING DAY is a security's final regular-hours TRADING
PRICE published by the EXCHANGE and determined in accordance with the EXCHANGE regulations. If the
EXCHANGE has no or has not published a CLOSING PRICE in accordance with the EXCHANGE rules for an INDEX
COMPONENT, the last TRADING PRICE will be used.

“CURRENCY HEDGE INDEX" represent the return resulting from the sum of an underlying index performance
and the performance of the hedge of this index using currency forward contracts.

“DEPLETED URANIUM - OVERALL FLAG": This factor assigns an overall Red, Amber, or Green flag to an issuer
based on theissuer'sinvolvementin any depleted uranium programme.

“ESG DATA PROVIDER"is ISS.

“ESMA FLAG": The ESMA flag ensures compliance with ESMA's guidelines on fund names using ESG or
sustainability-related terms. It focuses on six categories: sustainahility, environmental, impact, transition,
social, and governance.

The terms should be clear, measurable, and focus on a defined transition path, significant investment in
sustainable initiatives, and achieving a positive, measurable impact.

The flag incorporates investment thresholds and exclusion criteria from the Paris Aligned Benchmark
(PAB) and Climate Transition Benchmark (CTB), supported by ISS ESG's RSl and EU Climate Benchmark
Exclusion datasets.

If the field(s) or minimum percentage(s) used is (are) modified, the definition rule will not be updated.
Percentage values shown below are as of December 2024 and won't be updated in this document in case
of rule or methodology changes:
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Field Name How isthe | Thres | Definition

field hold

aggregate | Exclu

d? (ifany) | sion
Anti-personnel | NA Red Anti-personnel Mines - Overall Flag: This factor assigns an overall Red,
Mines —QOverall Amber, or Green flag to anissuer based on the issuer's involvement in
Flag any anti-personnel mines programme.
Biological NA Red Biological Weapons - Overall Flag: This factor assigns an overall Red,
Weapons - Amber, or Green flag to anissuer based on the issuer's involvementin
Overall Flag any biological weapons programme.
Chemical NA Red Chemical Weapons - Overall Flag: This factor assigns an overall Red,
Weapons - Amber, or Green flag to anissuer based on the issuer's involvementin
Overall Flag any chemical weapons programme.
Cluster NA Red Cluster Munitions - Overall Flag: This factor assigns an overall Red,
Munitions - Amber, or Green flag to anissuer based on the issuer's involvementin
Overall Flag any cluster munitions programme.
Tobacco NA >0 Tobacco - Production Minimum Percentage of Revenues (%): This
Production factor identifies the minimum percentage value of revenue derived
Minimum from involvementin the production of tobacco.
Percentage of
Revenues (%)
Tobacco NA >0 Tobacco - Production Maximum Percentage of Revenues (%): This
Production factor identifies the maximum percentage value of revenue derived
Maximum from involvement in the production of tobacco.
Percentage of
Revenues (%)
NBR  Overall | NA Red This factor assigns an overall Red, Amber, or Green flag to an issuer
Flag based on the issuer's link with any breaches of international

standards. The "Red" value covers instances of a failure to respect
established norms which has been verified by an authoritative body
and where the issue remains unaddressed. The "Amber" value covers
instances where the issuer has entered contract(s) that would, when
actualized, lead to a failure to respect established norms; where there
are credible allegations that the issuer is involved in a failure to

10
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respect an established norm; where the failure to respect established
norms has been verified, yet the issuer is implementing remedial
measures; or where there are credible allegations but there is
fragmentary information about the issuer's ongoing involvement. The
"Green"value coversinstances where there are allegations of a failure
torespectinternational norms, but the information is fragmentary or
the severity has yet to be established; where the incidents are not
severe and the issuer has committed to improve its practice, but the
issueisnotyet fully addressed. Anissueris flagged for violation of the
UNGC Principles or OECD guidelines for Multinational Enterprises
using the RED assessment which confirms a verified violation. If
clients wish to apply a stricter approach, they can do so by applying
the AMBER flag.

Fossil Fuel - | FossilFuel | >=1% | Fossil Fuel - Coal Extraction minimum Revenue Share (%): This factor
Coal CoalExtra provides the minimum percentage of recent-year revenues for the
(Extract,Refine | ctRevSha company's involvement in coal mining, including thermal and
,Trade) Min | reMin  + metallurgical coal. Fossil Fuel - Coal Refining & Processing min
Revenue share | FossilFuel Revenue Share (%): This factor provides the minimum percentage of
(%) CoalRefPr recent-year revenues for the company'sinvolvementin the processing

ocRevSha of coke, coal-to-liquids operations and coal gasification (syngas for

reMin + thermal use). Fossil Fuel - Coal Trade minimum Percentage of

FossilFuel Revenue (%): This factor provides the minimum recent-year revenue

CoalTrad for the company's involvement in the marketing of coal.

eRevShar

eMin
Fossil Fuel - | FossilFuel | >1% Fossil Fuel - Coal Extraction Maximum Revenue Share (%): This factor
Coal CoalExtra provides the maximum percentage of recent-year revenues for the
(Extract,Refine | ctRevSha company's involvement in coal mining, including thermal and
,Trade)  Max | reMax + metallurgical coal. Fossil Fuel - Coal Refining & Processing Max
Revenue share | FossilFuel Revenue Share (%): This factor provides the maximum percentage of
(%) CoalRefPr recent-year revenues for the company'sinvolvementin the processing

ocRevSha of coke, coal-to-liquids operations and coal gasification (syngas for

reMax + thermal use). Fossil Fuel - Coal Trade Maximum Percentage of

FossilFuel Revenue (%): This factor provides the maximum recent-year revenue

CoalTrad for the company's involvement in the marketing of coal.

eRevShar

eMax
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Fossil Fuel - Oil | FossilFuel | >=10 | Fossil Fuel - Oil Extraction minimum Revenue Share (%): This factor
(Extract,Refine | OilExtract | % provides the minimum percentage of recent-year revenues for the
Distribute) Min | RevShare company's involvement in the extraction of oil (including crude oil,
Revshare (%) | Min + condensate, shale oil, bitumen, synthetic crude oil from oil/tar sands,
FossilFuel and heavy oils). Fossil Fuel - Qil Refining & Processing min Revenue
OilRefPro Share (%): This factor provides the minimum percentage of recent-
cRevShar year revenues for the company's involvement in the refining of oil
eMin  + (including liquefied petroleum gas, naphtha, gasoline, kerosene,
FossilFuel diesel, fuel oil, and other combustive oil products). CBE - Qil
QilDistRe Distribution Modelled min Rev Share (%): This factor provides the
vMin minimum percentage of revenues for the company's involvement in
thedistribution of fossil fuel oils for the mostrecent fiscal year period.
Fossil Fuel - Oil | FossilFuel | >10% | Fossil Fuel - Oil Extraction Maximum Revenue Share (%): This factor
(Extract,Refine | OilExtract provides the maximum percentage of recent-year revenues for the
Distribute) RevShare company's involvement in the extraction of oil (including crude oil,
Max Rev share | Max + condensate, shale oil, bitumen, synthetic crude oil from oil/tar sands,
(%) FossilFuel and heavy oils). Fossil Fuel - Qil Refining & Processing Max Revenue
QilRefPro Share (%): This factor provides the maximum percentage of recent-
cRevShar year revenues for the company's involvement in the refining of oil
eMax  + (including liquefied petroleum gas, naphtha, gasoline, kerosene,
FossilFuel diesel, fuel oil, and other combustive oil products). CBE - Qil
QilDistRe Distribution Modelled Max Rev Share (%): This factor provides the
vMax maximum percentage of revenues for the company's involvement in
thedistribution of fossil fuel oils for the mostrecent fiscal year period.
Fossil Fuel - | FossilFuel | >=50 | Fossil Fuel - Gas Extraction minimum Revenue Share (%): This factor
Gas Gaskxtrac | % provides the minimum percentage of recent-year revenues for the
(Extract,Refine | tRevShar company's involvement in the extraction of natural gas (including
Distribute) Min | eMin ~ + coalbed/coal seam methane). Fossil Fuel - Gas Refining & Processing
Rev share (%) FossilFuel Min Revenue Share (%): This factor provides the minimum percentage
GasRefPr of recent-year revenues for the company's involvement in natural gas
ocRevSha processing and gas-to-liquids operations. CBE - Gas Distribution
reMin =+ Modelled Min Rev Share (%) This factor provides the minimum
FossilFuel percentage of revenues for the company's involvement in the
GasDistR distribution of fossil fuel gas for the most recent fiscal year period.
evMin
Fossil Fuel - | FossilFuel | >50% | Fossil Fuel - Gas Extraction Maximum Revenue Share (%): This factor
Gas GasExtrac provides the maximum percentage of recent-year revenues for the

12
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(Extract,Refine | tRevShar company's involvement in the extraction of natural gas (including
Distribute) eMax  + coalbed/coal seam methane). Fossil Fuel - Gas Refining & Processing
Max Rev share | FossilFuel Max Revenue Share (%): This factor provides the maximum percentage
(%) GasRefPr of recent-year revenues for the company's involvementin natural gas
ocRevSha processing and gas-to-liquids operations. CBE - Gas Distribution
reMax + Modelled Max Rev Share (%): This factor provides the maximum
FossilFuel percentage of revenues for the company's involvement in the
GasDistR distribution of fossil fuel gas for the most recent fiscal year period.
evMax
Fossil Fuel - | FossilFuel | >=50 | Fossil Fuel - Total Power minimum Revenue Share (%): This factor
Total Power & | TotalPow | % provides the minimum percentage of recent-year revenues for the
Biomass erRevSha company'sinvolvement in the generation of electric power from fossil
Minimum reMin  + fuels. PowGenRevShareBioMassmin (%): This factor provides the
Revenue share | PowGenR minimum percentage of recent-year revenues for the issuer's
(%) evShareBi involvement in the generation of electric power using biomass. The
oMassMin minimum percentage of revenues values are based on the best
available data, which may include reported revenues, reported
percentage of revenues, or estimated revenues based on available
information.
Fossil Fuel - | FossilFuel | >50% | Fossil Fuel - Total Power Maximum Revenue Share (%): This factor
Total Power & | TotalPow provides the maximum percentage of recent-year revenues for the
Biomass erRevSha company'sinvolvement in the generation of electric power from fossil
Maximum reMax + fuels. PowGenRevShareBioMassMax (%): This factor provides the
Revenue share | PowGenR maximum percentage of recent-year revenues for the issuer's
(%) evShareBi involvement in the generation of electric power using biomass. The
oMassMax maximum percentage of revenues values are based on the best

available data, which may include reported revenues, reported
percentage of revenues, or estimated revenues based on available
information.

However, the effective levels will be applied to the index in case of changes.

For further details please refer to: ESMA FUND NAMING GUIDELINE SOLUTION [ ISS

“GS UN INVOLVEMENT" This factor identifies issuers that have been listed as covered by United Nations
sanctions programs.

“GUIDELINE" shall have the meaning as defined in Section “Introduction”.

“INCENDIARY WEAPONS - OVERALL FLAG": This factor assigns an overall Red, Amber, or Green flag to an issuer
based on the issuer's involvement in any incendiary weapons programme. The Overall Flag is determined

13
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by the lowestindividual assessment signal within the issue area. For example, if theissueris assigned both
a Red signal and an Amber signal for different assessments in this issue area, the issuer's Overall Flag will
be Red.

“INDEX" shall have the meaning as defined in Section “Introduction”.

“INDEX ADMINISTRATOR" shall have the meaning as defined in Section “Introduction”.

“INDEX CALCULATOR" is SOLACTIVE or any other appropriately appointed successor in this function.

“INDEX COMPONENT" is each bond reflected in the INDEX.

“INDEX COMPONENT REQUIREMENTS" shall have the meaning as defined in Section 2.1.

“INDEX CURRENCY" is the currency specified in the column “Currency” in the table in Section 1.2.

“INDEX CURRENCY COMPONENTS" is each currency on which UNDERLYING INDEX COMPONENT trades in the market.

“INDEX CURRENCY COMPONENT WEIGHT" is value resultant from the sum of all the UNDERLYING INDEX COMPONENT'S
weights quoted in the respective currency.

“INDEX CURRENCY UNIVERSE" is the sum of all currencies which fulfill the INDEX CURRENCY UNIVERSE
REQUIREMENTS.

“INDEX CURRENCY UNIVERSE REQUIREMENTS" shall have the meaning as defined in Section 2.1.1
“ISSUER" is the issuing entity of the respective bond.

“NUCLEAR WEAPONS INSIDE NPT - OVERALL FLAG": This factor assigns an overall Red, Amber, or Green flag to an
issuer based on the issuer's involvement in any nuclear weapons programme inside of the Non-
Proliferation Treaty (NPT).

“NUCLEAR WEAPONS OUTSIDE NPT - OVERALL FLAG"; This factor assigns an overall Red, Amber, or Green flag to
an issuer based on the issuer's involvement in any nuclear weapons programme outside of the Non-
Proliferation Treaty (NPT).

“OVERSIGHT COMMITTEE" shall have the meaning as defined in the Bond Index Methodology.
"PRICING PROVIDER" is Intercontinental Exchange (YICE") for bonds thatare not denominatedin CAD currency.
CanDeal is the PRICING PROVIDER for bonds denominated in CAD currency.

“REBALANCE DAY" is the last Business Day of each month.
“SELECTION DAY" is 5 BUSINESS DAYS before the scheduled REBALANCE DAY, disregarding any potential change
of the REBALANCE DAY

For currency hedged indices, the selection day is equal to the rebalance day and rebalancing frequency is
monthly.

“SOLACTIVE" shall have the meaning as defined in Section “Introduction”.
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"SpoT" is the spot foreign exchange rate to convert the currency of the INDEX COMPONENT into the
denomination of the INDEX CURRENCY.

“TRADING DAY" is with respect to an INDEX COMPONENT included in the Index at the REBALANCE DAY and every
INDEXCOMPONENT included in the Index at the CALCULATIONDAY immediately following the REBALANCE DAY (for
clarification: this provision is intended to capture the TRADING DAYS for the securities to be included in the
INDEX as new INDEX COMPONENTS with close of trading on the relevant EXCHANGE on the REBALANCE DAY) a day
on which the relevant EXCHANGE is open for trading (or a day that would have been such a day if a market
disruption had not occurred), excluding days on which trading may be ceased prior to the scheduled
EXCHANGE closing time and days on which the EXCHANGE is open for a scheduled shortened period. The INDEX
ADMINISTRATOR is ultimately responsible as to whether a certain day is a TRADING DAY.

“TRADING PRICES" in respect of an INDEX COMPONENT and a TRADING DAY is the most recent published price at
which the INDEX COMPONENT was traded on the respective EXCHANGE.

“UNDERLYING INDEX COMPONENTS" is each security reflected in the composition of the UNDERLYING INDEX.

Please note that the definitions included in the Bond Index Methodology apply to this guideline. In case of
a discrepancy, the definition presented in the guidelines should prevail.

"WHITE PHOSPHORUS WEAPONS - OVERALL FLAG"; This factor assigns an overall Red, Amber, or Green flag to an
issuer based on the issuer's involvement in any white phosphorus weapon programme. The Overall Flag is
determined by the lowest individual assessment signal within the issue area. For example, if the issuer is
assigned both a Red signal and an Amber signal for different assessments in this issue area, the issuer's
Overall Flag will be Red.

6. HISTORY OF INDEX CHANGES

Version Date Description
1.0 02 April 2025 | Index Family Guideline creation (/n/tial version)
1.1 16 January 2025 | SGREENING - Transition of ESG Data Provider from
Sustainalytics to ISS. Implementation of ESMA's guideline on
funds'names at the issuer level
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