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

Solactive AG

ESG Factors Applied in the Benchmark Methodology

List of environmental factors considered

Exclusion of companies with verified ongoing failure to respect established
international norms. The core normative framework consists of the Prin-
ciples of the UN Global Compact and the OECD Guidelines for Multina-
tional Enterprises.

> Exclusion of companies generating revenues (in proportion to their total

revenues) >1% from Coal Mining and Power Generation.

- Exclusion of companies generating revenues (in proportion to their total

revenues) >5% from Electric Power Generation from fossil fuel sources

Exclusion of companies generating revenues (in proportion to their total
revenues) >0% from Fossil fuel Production, Exploration or >1% from Dis-
tribution or >1% from Services or >0% from oil refining and processing or
any involvement in hydraulic fracturing, oil sands or arctic drilling.

> Exclusion of companies with any involvement in GMO Agriculture

> Exclusion of companies with any involvement in Hazardous Pesticides

> Exclusion of companies with any involvement in Nuclear Power Produc-

tion and Services

- Exclusion of companies with any involvement in factory farming, fur & ex-

otic leather, live export or aquaculture

Exclusion of companies with any involvement in Pharmaceutical Animal
Testing that does not follow the 3Rs principle

> Exclusion of companies with significant negative impact on the Sustain-

able Development Goal 12: Responsible Consumption and Production, i.e.
SDG Impact Rating of < -5.1.

> Exclusion of companies with significant negative impact on the Sustain-

able Development Goal 13: Climate Action, i.e. SDG Impact Rating of <
S



Exclusion of companies with significant negative impact on the Sustain-
able Development Goal 14: Life Below Water, i.e. SDG Impact Rating of <
-5l

Exclusion of companies with significant negative impact on the Sustain-
able Development Goal 15: Life on Land, i.e. SDG Impact Rating of <-5.1.

Exclusion of companies with negative impact on the following ISS" SDG

Solutions topics: Achieving sustainable agriculture & forestry, Conserv-

ing Water, Contributing to sustainable energy use, Promoting sustainable

buildings, Optimizing material use, Mitigating climate change, Preserving

marine ecosystems, Preserving terrestrial ecosystems, Alleviating poverty,
Combating hunger and malnutrition, Ensuring health, Delivering educa-

tion, Attaining gender equality,Providing basic services and safeguarding

peace.

Exclusion of companies with a non-positive impact on ISS' SDG QOverall
Rating

List of social factors considered Exclusion of companies with verified ongoing failure to respect established
international norms. The core normative framework consists of the Prin-
ciples of the UN Global Compact and the OECD Guidelines for Multina-
tional Enterprises.

Exclusion of companies with verified angoing involvement in the area of
controversial weapons (including chemical, biological and nuclear weapons
(both under and outside the Treaty on the Non-Proliferation of Nuclear
Weapons), depleted uranium munitions, cluster munitions, and anti-personnel
mines, white phospharus, incendiary weapons).

Exclusion of companies generating revenues (in proportion to their total
revenues) >0% from Tobacco Cultivation and Production or >2% Distribu-
tion or 2% Services

Exclusion of companies with any involvement in Military Equipment Pro-
duction, Distribution and Services

Exclusion of companies with any involvement in Civil Firearms Production,
Distribution and Services

Exclusion of companies generating revenues (in proportion to their total
revenues) >0% from Pornography Production or >2% Distribution

Exclusion of companies generating revenues (in proportion to their total
revenues) >2% from Alcohol Production or >2% Distribution

Exclusion of companies generating revenues (in proportion to their total
revenues) >0% from Cannabis Production or >2% Distribution and Services

Exclusion of companieswith anyinvolvementin cloningresearch, fetal tis-
sue, human embryonic stem cell (HESC) research or companies special-
ized in HESC

List of governance factors considered Exclusion of companies with verified ongoing failure to respect established
international norms. The core normative framework consists of the Prin-
ciples of the UN Global Compact and the OECD Guidelines for Multina-
tional Enterprises.




Data and Standards used

Data Input The data used to construct the index is sourced externally from Institutional
,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,, Shareholder Serviceslnc
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.
Referencestandards | International standards referenced by the index methodology are listed in the
respective section above.
Informationupdatedon | 23002204
Reasonforupdate: | Update of the achieved decarbonization trajectoryin82b)
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