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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 Solactive AG

Type of benchmark or family of Equity

Jbenchmarks
Name of the benchmark or family of Solactive right. 2 degree-aligned Europe Index NTR (DEOOOSLOB814)
benchmarks

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

ESG Factors Applied in the Benchmark Methodology

List of environmental factors considered > Select all securities exhibiting Baseline XDC’s smaller than or equal to
their respective Target XDC's.

> TheBaseline XDCindicates how much warmerthe Earth would be by 2050,
if all companies were as emissions intensive as the company being exam-
ined. For example, a security with a Baseline XDC of 2.1 would mean that
the Earth would be 2.1°C warmer, if every company emitted as intensively
as that security.

>~ The Target XDC is the XDC that a company must achieve in order to con-
tribute to no more than a 2°C world. Each sector has a unique Target XDC
since some sectors are more emissions intensive than others. All sectars
must reduce their emissions by different amounts in order to contribute
to a world where climate change is capped at 2°C by 2050. The Target
XDC therefore represents what these companies and sectors must reach
to limit climate change.

> Securities are excluded from the index in the case of insufficient or miss-
ing information or where one of the the main economic inputs of the XDC
model, the gross value added (GVA), is negative.

List of social factors considered ~ Not applicable.

List of governance factors considered > Not applicable.

Data and Standards used

Data Input The data used to construct the index is sourced externally from right. based
on science.
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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.
Reference standards | International standards referenced by the index methodology are listed in the
respective section above.
Informationupdatedon | 1912200
Reasonforupdate: | Initial creation of the ESG Reporting. 2021-01-26; Updated 'globalvalue

added" to "gross value added" (global was a typo)
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