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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 Sustainable Health andWellness Index PR

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 > Exclusionofcompanieswithverifiedongoing failure to respectestablished
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 higher carbon emissions compared to their
peers.

> Exclusion of companies with direct involvement in controversies which
negativelyaffectbiodiversity-sensitiveareasandwhere remedialmeasures
have not been implemented

> Exclusion of companies with significant negative impact on a Sustainable
Development Goal

> Exclusion of companies with Environmental rating of D- or lower

List of social factors considered > Exclusionofcompanieswithverifiedongoing failure to respectestablished
international norms. The core normative framework consists of the Prin-
ciples of the UN Global Compact, the OECD Guidelines for Multinational
Enterprisesand theUNGuidingPrinciples forBusinessandHumanRights.

> Exclusion of companies that are involved in the production development
ormaintenance of Anti-personnel Mines, Biological or chemical weapons,
Clustermunitions, Depleteduranium,NuclearWeapons, oranyotherweapon
that violate humanitarian principles throughnormal use or produce or de-
velop key and dedicated components for controversial weapons or are in-
volved in theproductionand/or services tailormade for thedefence indus-
try or themilitary.

> Exclusion of companies that derive more than 5% of their revenues the
from involvement in the production of Civilian Firearms, Tobacco, Alcohol
or Fossil Fuels

> Exclusion of companies that derive more than 10% of their total revenues
fromtheproduction or 20% fromthedistribution, services or overall in the
Alcohol, Tobacco, Pornography or Gambling Sector.
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List of governance factors considered > Exclusion of companies with zero reported boardmembers

> Exclusion of companies with Governance rating of D+ or lower

Data and Standards used

Data Input The data used to construct the index is sourced externally from ISS ESG

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 document creation.
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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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