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Thisdocument provides an explanation of how the key elements of the benchmark methodology reflect ESG factors. Itis compiled
in accordance with the requirements of point (d) of Article 13 (1) of Regulation (EU) 2016/1011 of the European Parliament and of
the Council of 8 June 2016 (the “Benchmarks Regulation”) and of the Commission Delegated Regulation (EU) 2020/1817.

General Information

Name of the benchmark administrator

Type of benchmark or family of
benchmarks

Name of the benchmark or family of
benchmarks

Does the henchmark methodology for
the benchmark or family of benchmarks
take into account ESG factors?

Solactive AG

Solactive L&G ESG Global Markets NTR DM GBP Hedged Index
(DEOOOSLOAZQT)

ESG Factors Applied in the Benchmark Methodology

List of environmental factors considered

>~ Exclusion of companies with verified ongoing failure to respect the Prin-

ciples of the UN Global Compact (at least one principle for a continuous
period of 3 years). Exclusion of companies generating a significant propor-
tion of their revenues from the mining of bituminous / lignite coal (b/L coal)
or from the development of mining sites for b/l coal or from the process-
ing of b/l coal.,In the weighting process the “L&G ESG Score" is used as a
tilting mechanism, i.e. the higher the ESG Score the higher the positive tilt
of the weights.

List of social factors considered

>~ Exclusion of companies with verified ongoing failure to respect the Prin-

ciples of the UN Global Compact (at least one principle for a continuous
period of 3 years),Exclusion of companies involved in the manufacture /
production of controversial weapons (including cluster munitions, anti-
personnel landmines, and hiological and chemical weapons).,Exclusion of
companies involved in production, maintenance / service, distribution or
research / development of or in relation to core weapons system or com-
ponents. Core Weapons systems or components are tailor-made or essen-
tial for lethal use of the weapon.,In the weighting process the “L&G ESG
Score” is used as a tilting mechanism, i.e. the higher the ESG Score the
higher the positive tilt of the weights.

List of governance factors considered

> In the weighting process the “L&G ESG Score" is used as a tilting mecha-

nism, i.e. the higher the ESG Score the higher the positive tilt of the weights.

Data and Standards used

Data Input

The data used to construct the index is sourced externally from Legal &
General Investment Management Ltd.



Verification and quality of data The provider of ESG-related data input is selected by the Administrator based
on an assessment of its existing processes in order to ensure the reliahility
and representativeness of the ESG-related data. The data provider has
established processes in accordance with accepted and established market
standards that ensure the permanent quality and reliahility of the ESG-data

provided.
Reference standards | International standards referenced by the index methodology are listed in the
respective section above.
Informationupdatedon | o8O0
Reasonforupdate: | Daily weight update
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