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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

Type of benchmark or family of
benchmarks

Name of the benchmark or family of
benchmarks

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

Solactive AG

List of environmental factors considered

The companies in the Index Universe are evaluated in the field of Corpo-
rate Social Responsibility based on a 4-level rating scale (A to D): Rating A
(Best-in-Class): ESG PERFORMANCE SCORE above 60 ESG PERFORMANCE
SCORE in the upper 1% percentile within sector No Major Involvement in
Controversial Activities (CAS): Weapons, Tobacco, Alcohol, Adult Enter-
tainment, Gambling, Nuclear, and/or Fossil Fuel activities Rating B: ESG
PERFORMANCE SCORE above 50 ESG PERFORMANCE SCORE inthe upper
5% percentile within sector No Major Involvement in Controversial Activ-
ities (CAS): Weapons, Tobacco, Alcohol, Adult Entertainment, Gambling,
Nuclear, and/or Fossil Fuel activities Rating C: ESG PERFORMANCE SCORE
above 30 ESG PERFORMANCE SCORE in the upper 50% percentile within
sector No Major Involvement in Controversial Activities (CAS): Weapons,
Tobacco, Alcohol, Adult Entertainment, Gambling, Nuclear, and/or Fos-
sil Fuel activities Or: ESG PERFORMANCE SCORE above 50 ESG PERFOR-
MANCE SCORE inthe upper 5% percentile within sector Major Involvement
only in Alcohol, Adult Entertainment, and/or Fossil Fuel activities No Ma-
jor Involvement in other Controversial Activities (Weapons, Tobacco, Gam-
bling, Nuclear) Rating D: Companies that do not qualify for ratings A, B, or
C

Exclusion of companies with major involvement in one of the following
areas: Weapons, Tobacco, Alcohol, Adult Entertainment, Gambling, Nu-
clear, and/or Fossil Fuel activities OR Weapons, Tobacco, Gambling, Nu-
clear, depending on the rating

List of social factors considered

The companies in the Index Universe are evaluated in the field of Corpo-
rate Social Responsibility based on a 4-level rating scale (A to D): Rating A
(Best-in-Class): ESG PERFORMANCE SCORE above 60 ESG PERFORMANCE
SCORE in the upper 1% percentile within sector No Major Involvement in
Controversial Activities (CAS): Weapons, Tobacco, Alcohol, Adult Enter-
tainment, Gambling, Nuclear, and/or Fossil Fuel activities Rating B: ESG
PERFORMANCE SCORE above 50 ESG PERFORMANCE SCORE inthe upper
5% percentile within sector No Major Involvement in Controversial Activ-
ities (CAS): Weapons, Tobacco, Alcohol, Adult Entertainment, Gambling,
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Nuclear, and/or Fossil Fuel activities Rating C: ESG PERFORMANCE SCORE
above 30 ESG PERFORMANCE SCORE in the upper 50% percentile within
sector No Major Involvement in Controversial Activities (CAS): Weapons,
Tobacco, Alcohol, Adult Entertainment, Gambling, Nuclear, and/or Fos-
sil Fuel activities Or: ESG PERFORMANCE SCORE above 50 ESG PERFOR-
MANCE SCORE inthe upper 5% percentile within sector Major Involvement
only in Alcohol, Adult Entertainment, and/or Fossil Fuel activities No Ma-
jor Involvement in other Controversial Activities (Weapons, Tobacco, Gam-
bling, Nuclear) Rating D: Companies that do not qualify for ratings A, B, or
C

Exclusion of companies with major involvement in one of the following
areas: Weapons, Tobacco, Alcohol, Adult Entertainment, Gambling, Nu-
clear, and/or Fossil Fuel activities OR Weapons, Tobacco, Gambling, Nu-
clear, depending on the rating

List of governance factors considered

The companies in the Index Universe are evaluated in the field of Corpo-
rate Social Responsibility based on a 4-level rating scale (A to D): Rating A
(Best-in-Class): ESG PERFORMANCE SCORE above 60 ESG PERFORMANCE
SCORE in the upper 1% percentile within sector No Major Involvement in
Controversial Activities (CAS): Weapons, Tobacco, Alcohol, Adult Enter-
tainment, Gambling, Nuclear, and/or Fossil Fuel activities Rating B: ESG
PERFORMANCE SCORE above 50 ESG PERFORMANCE SCORE inthe upper
5% percentile within sector No Major Involvement in Controversial Activ-
ities (CAS): Weapons, Tobacco, Alcohol, Adult Entertainment, Gambling,
Nuclear, and/or Fossil Fuel activities Rating C: ESG PERFORMANCE SCORE
above 30 ESG PERFORMANCE SCORE in the upper 50% percentile within
sector No Major Involvement in Controversial Activities (CAS): Weapons,
Tobacco, Alcohol, Adult Entertainment, Gambling, Nuclear, and/or Fos-
sil Fuel activities Or: ESG PERFORMANCE SCORE above 50 ESG PERFOR-
MANCE SCORE in the upper 5% percentile within sector Major Involvement
only in Alcohol, Adult Entertainment, and/or Fossil Fuel activities No Ma-
jor Involvement in other Controversial Activities (Weapons, Tobacco, Gam-
bling, Nuclear) Rating D: Companies that do not qualify for ratings A, B, or
C

Exclusion of companies with major involvement in one of the following
areas: Weapons, Tobacco, Alcohol, Adult Entertainment, Gambling, Nu-
clear, and/or Fossil Fuel activities OR Weapons, Tobacco, Gambling, Nu-
clear, depending on the rating

Data Input

Verification and quality of data

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

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 established market
standards that ensure the permanent quality and reliahility of the ESG-data
provided.



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