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GOVERNANCE (ESG) FACTORS
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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

Solactive ILIM NewWorld Developed Market Equity Index NTR (EUR Hedged)
(DE000SL0DX28)

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 > Remove any UNGC Violators., Remove companies derivingmore than 10%
of its revenue from thermal coal extraction or more than 25% of its rev-
enuesbasedongeneratingelectricity fromthermal coal., Removecompa-
nies derivingmore than 10% of its revenues fromoil and gas exploration in
Arctic regions., Remove companies derivingmore than 10%of its revenues
from oil sands extraction., The index weights are determined by incorpo-
rating ESG Risk Ratings, ESG Risk Rating Momentum., Additionally, the
weights are also determined by incorporating Carbon Intensity and Car-
bon Risk Scores.

List of social factors considered > Removeanycompanywhichmanufactures tobaccoproducts, derivesmore
than 10%of its revenues fromsupplying tobacco-relatedproducts/services
or thedistributionand/or retail saleof tobaccoproducts., The indexweights
are determined by incorporating ESG Risk Ratings, ESG Risk Rating Mo-
mentum., Remove any UNGC Violators. Additionally, companies are ex-
cluded if field 231112111799 is ‘Non-Compliant’ and field 261111143799 is
‘NULL, Disengage, or Evaluate’, or if field 231112111799 is ‘Non-Compliant’,
field261111143799 is ‘Engage’, andfield261111213799 is ‘Low’., Removecom-
panies with any detectable involvement in the core weapon system, or
components/servicesof thecoreweaponsystemthatareconsidered tailor-
made and essential for the lethal use of the weapon. Additionally, if the
field ID211115122999 isassigned ‘NW1’ andeither211115231699or211115261699
is set to ‘Not a signatory,’ the company is excluded.

List of governance factors considered > Remove any UNGC Violators., Remove companies with controversies in is-
sues such as operations and employee incidents, human rights, business
ethics and water use., The index weights are determined by incorporating
ESG Risk Ratings, ESG Risk Rating Momentum.

Data and Standards used

2



Data Input The data used to construct the index is sourced externally from
Sustainalytics.

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 12/01/2026

Reason for update: Daily weight update
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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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