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THE BENCHMARKMETHODOLOGY REFLECT

ENVIRONMENTAL, SOCIAL, AND
GOVERNANCE (ESG) FACTORS

iClima Global Decarbonisation Enablers Index USD NTR



Thisdocumentprovidesanexplanationofhowthekeyelementsof thebenchmarkmethodology reflectESGfactors. It is 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 Solactive AG

Type of benchmark or family of
benchmarks

Equity

Name of the benchmark or family of
benchmarks

iClima Global Decarbonisation Enablers Index USD NTR

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

Yes

ESG Factors Applied in the Benchmark Methodology

List of environmental factors considered > Exclusion of companies involved in oil exploration

> Power generators that are predominantly renewable energy generators
are allowed to enter the index if they have less than 20% revenues derived
fromnuclear energyand less than 1%derived fromcoalfiredpowerplants.
Furthermore, natural gas must represent less than 50% of revenues of
these companies.

> Automotivemakersmusthave InternalCombustionEngine (ICE) sales rep-
resenting less than 40% of total revenue.

> Index components are selected based on a list of products and services
thatenableCO2avoidance, acrossfivebroader sectors: GreenEnergy,Green
Transportation, Water & Waste Improvements, Enabling Solutions, and
Sustainable Products (a full description of each sector can be found here:
www.clima.investments)

> Companies are classified according to the percentage of green revenue
(definedas the revenuesassociatedwithactivities thatgenerateCO2avoid-
ance) vis-a-vis the totalnet revenue reported. Companies fallwithinoneof
four categories, namely: pure player, if green revenue is above 90%; ma-
jority player if green revenues are between 50% and 90%; partial player
if revenues are between 20% and 50%; and upcoming player if revenues
are below 20% but the green revenue line is observing double digit annual
growth.

List of social factors considered > Exclusion of companies with any exposure to non-conventional weapons
(nuclear weapons or systems, chemical or biological weapons, landmine,
cluster bombs, or depleted uraniumweapons). Companies in the enabling
solutions segment with revenues exposure of less than 10% to conven-
tional armament producers are allowed to enter the index.

List of governance factors considered > Not applicable
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Data and Standards used

Data Input The data used to construct the index is sourced externally from iClima Earth
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 reliability
and representativeness of the ESG-related data. The data provider has
established processes in accordance with accepted and establishedmarket
standards that ensure the permanent quality and reliability of the ESG-data
provided.

Reference standards International standards referenced by the index methodology are listed in the
respective section above.

Information updated on 23/02/2024

Reason for update: Initial creation of the report
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CONTACT
Solactive AG
German Index Engineering
Platz der Einheit 1
60327 Frankfurt amMain
Germany

Tel.: +49 (0) 69 719 160 00
Fax: +49 (0) 69 719 160 25
Email: info@solactive.com
Website: www.solactive.com
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