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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.

Name of the benchmark administrator Solactive AG

Type of benchmark or family of Equity

Cbenchmarks
Name of the benchmark or family of Solactive USS Developed Markets Ethically Screened Climate Tilted Index
benchmarks Hedged to GBP TR (DEOOOSLOJPTS)

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

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 any revenues Fos-

sil Fuels or are involved in coal mining expansions, Exclusion of compa-
nies generating revenues (in proportion to their total revenues) > 0% from
Nuclear Energy Production or >3% from Nuclear Energy Services or >0%
from Uranium Mining, Exclusion of companies generating revenues (in pro-
portion to their total revenues) > 10% from Palm Oil of Producers without
RSPO certificate, Exclusion of companies involved in any non-pharmaceutical
animal testing, Exclusion of companies with any negative effect on biodiversity-
sensitive areas

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 ongoing involve-
ment in the area of controversial weapons (including chemical, biologi-
cal and nuclear weapons (both under and outside the Treaty on the Non-
Proliferation of Nuclear Weapons), depleted uranium munitions, cluster
munitions, White Phosphorus weapons and anti-personnel mines)., Exclu-
sion of companies generating revenues (in proportion to their total rev-
enues) > 0% from Tobacco Cultivation and Production or >5% from Pro-
duction or >10% from Services, Exclusion of companies generating rev-
enues (in proportion to their total revenues) > 10% total revenues from
Gambling, Exclusion of companies generating revenues (in proportion to
their total revenues) > 0% from Pornography Production or Distribution,
Exclusion of companies generating revenues (in proportion to their total
revenues) > 0% from Military Equipment

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

Verification and quality of data

Reason for update:

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

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 reliability of the ESG-data
provided.

International standards referenced by the index methodology are listed in the
respective section above.

Daily weight update
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