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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 BrandFinance® Global Brands 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 verified failure to respect established inter-
national norms. The core normative framework consists of the Principles
of the UN Global Compact.

> Exclusion of companies with controversies (level 5) in issues such as oper-
ations and employee incidents, human rights, business ethics and water
use.

> Exclusion of companies generating revenues (in proportion to their total
revenues) >=5%fromthermal coal extraction, or>=5%frompowergener-
ation using thermal coal, or >=5% from thermal coal supporting products
or services, or increasing their thermal coal capacity (compared to the im-
mediately preceding selectionday), or owning>=50%of another company
with involvment in the aforementioned activities.

> Exclusion of companies generating revenues (in proportion to their total
revenues) >=5% from conventional oil and gas generation, or >=5% from
conventional oil and gas production, or >=5% from conventional oil and
gas supporting products or services, or increasing their conventional oil
and gas capacity (compared to the immediately preceding selection day),
or owning >=50% of another company with involvment in the aforemen-
tioned activities.

> Exclusion of companies generating revenues (in proportion to their total
revenues) >=5% fromoil sands extraction, or >=5% fromarctic oil and gas
exploration/extraction, or >=5% from shale energy extraction, or increas-
ing their unconventional oil and gas capacity (compared to the immedi-
ately preceding selection day), or owning>=50%of another companywith
involvment in the aforementioned activities.

> Exclusion of companies generating revenues (in proportion to their total
revenues) >=5% from nuclear power production, or >=5% from nuclear
powergeneration, or>=5%fromnuclearpowersupportingproducts, or in-
creasing their nuclear power capacity (compared to the immediately pre-
ceding selection day), or owning >=50% of another company with involv-
ment in the aforementioned activities.
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List of social factors considered > Exclusion of companies with verified failure to respect established inter-
national norms. The core normative framework consists of the Principles
of the UN Global Compact.

> Exclusion of companies with controversies (level 5) in issues such as oper-
ations and employee incidents, human rights, business ethics and water
use.

> Exclusion of companies generating revenues (in proportion to their total
revenues) >=5% from production of, or >=5% from services (supplying to-
bacco relatedproducts/services) related to, or>=5%fromdistribution/retail
of tobacco products, or owning >=50% of another company with involv-
ment in the aforementioned activities.

> Exclusion of companies generating revenues (in proportion to their total
revenues) >=5% from military contracting weapons, or >=5% from mili-
tary contracting weapons related products or services, or owning >=50%
of another company with involvment in the aforementioned activities.

> Exclusionofcompanieswithanydirect involvementor indirect involvment,
through corporate ownership, in controversial weapons (including anti-
personnel mines, cluster, biological, chemical and nuclear weapons, de-
pleted uranium, and white phosphorus).

> Exclusion of companies generating revenues (in proportion to their total
revenues) >0% from manufacturing and selling of small arms (including
assault weapons) to civilian customers, or >=5% from distribution/retail
of small arms (including assault weapons) to civilian customers, or >=5%
frommanufacturing and selling small arms to military/law enforcement
customers, or >=5% from manufacturing and selling key components of
small arms, or owning >=50% of another companywith involvment in the
aforementioned activities.

> Exclusion of companies generating revenues (in proportion to their total
revenues) >=5% from operation of gambling, or >=5% from specialized
gambling equipment, or >=5% fromgambling supporting products or ser-
vices, or owning >=50% of another companywith involvment in the afore-
mentioned activities.

> Exclusion of companies generating revenues (in proportion to their total
revenues) >=5% from production of, or >=5% from distribution of adult
entertainment, or owning >=50% of another company with involvment in
the aforementioned activities.

List of governance factors considered > Exclusion of companies with verified failure to respect established inter-
national norms. The core normative framework consists of the Principles
of the UN Global Compact.

> Exclusion of companies with controversies (level 5) in issues such as oper-
ations and employee incidents, human rights, business ethics and water
use.

Data and Standards used
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Data Input The data used to construct the index is sourced externally from Sustainalytics
GmbH

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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