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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 ERSTE Fair Invest Index 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 with an overall ESG Rating < 50

> Exclusion of companies with an ESG Environmental Rating < 50

> Exclusionofcompanies that fail tocomplywith theprinciplesof theUnited
Nations Global Compact.

> Exclusion of companies generating revenues (in proportion to their total
revenues) >5% fromCoalmining and coal liquefaction or >5% fromPower
generation from coal.

> Exclusion of companies generating revenues (in proportion to their total
revenues) >5% from production of crude oil and natural gas by conven-
tional methods or >5% from production of crude oil and natural gas by
non-conventionalmethods or >5% fromRefining of crude oil or >5% from
Power generation from crude oil. In addition, companies with a share of
non-conventional reserves in total reserves of >20% are excluded.

> Exclusion of companies generating revenues (in proportion to their total
revenues) >0% fromProduction of nuclear power or >0% fromProduction
andTradingof uraniumor>5% fromProductionof key components for nu-
clear power stations or >5% from Trading of key components for nuclear
power stations.

List of social factors considered > Exclusion of companies with an overall ESG Rating < 50

> Exclusion of companies with an ESG Social Rating < 50

> Exclusionofcompanies that fail tocomplywith theprinciplesof theUnited
Nations Global Compact.

> Exclusion of companies generating revenues (in proportion to their total
revenues)>0%fromProductionandTradingofweapons,weaponsystems,
controversialweapons, i.e. nuclear, biological, andchemicalweapons, clus-
ter munitions, anti-personnel mines, uranium ammunition or >0% from
Production and/or provision of Military Equipment and Services (combat
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involvement) or >0% from Top arms-producing & military services com-
panies in theworld (SIPRI) or >5% fromProduction and/or provision ofMil-
itary Equipment and Services (non-combat involvement).

> Exclusion of companies generating revenues fromAnimal Testing beyond
legal requirements.

> Exclusion of specialized companies generating revenues from Embryonic
Research.

> Exclusion of companies generating revenues (in proportion to their total
revenues) >5% from Food commodities speculation, i.e. use of derivatives
on food commodities to generate a speculative profit in themutual fund.

> Exclusion of companies generating revenues (in proportion to their total
revenues) >5% from operating and specialized manufacturing in the sec-
tor of gambling or >5% from Providing gambling with addictive potential
without effective measures to prevent social and financial threats to ex-
istence or >5% from Providing gambling with addictive potential with ef-
fective measures to prevent social and financial threats to existence .

> Exclusion of companies generating revenues from production of manipu-
lated seed or fromProduction of geneticallymodified plants / animals for
agricultural use.

> Exclusion of companies generating revenues (in proportion to their total
revenues) >0% from Production of Pornography or >10% from Trading of
pornography.

> Exclusion of companies generating revenues from Production of Tobacco
end products.

> After applying all filtering steps during the index selection, the top 35 se-
curitieswith thehighestESGSocialRating rankareselectedas IndexCom-
ponents.

List of governance factors considered > Exclusion of companies with an overall ESG Rating < 50

> Exclusion of companies with an ESG Governance Rating < 50

> Exclusionofcompanies that fail tocomplywith theprinciplesof theUnited
Nations Global Compact.

> Exclusion of companies from the banking and financial services industry
that systematically violate accepted business practices.

> Exclusion of companies not complying with legal requirements regarding
Accounting fraud and corruption

> Exclusion of companies involved in the worst forms of child labour.

> Exclusion of companies disregarding legal regulations relating to Fraud
and Corruption .

> Exclusion of companies violating Human Rights, i.e. disregard of gener-
ally acceptednorms, principlesandstandards for theprotectionofhuman
rights, e.g. the international Bill of Human Rights, UN Guiding Principles
on Business and Human Rights.
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> Exclusion of companies violating Labour Rights, i.e. disregard of generally
accepted norms, principles and standards for the protection of workers,
e.g. the core principles of the ILP, i.e. freedom of association and the right
to collective bargaining, forced labour, discrimination, and other aspects
for companies and suppliers/sub-contractors..

> After applying all filtering steps during the index selection and the se-
lection of the top 35 securities with the highest ESG Social Rating rank,
among the remaining securities, the top 15 with the highest ESG Gover-
nance Rating rank are selected as additional Index Components.

Data and Standards used

Data Input The data used to construct the index is sourced externally from Erste Asset
Management.

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 Reporting
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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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