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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 Goldman Sachs ActiveBeta® Paris-Aligned (PAB) Sustainable World Equity
benchmarks Index TR (DEOOOSLOSKG2)

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 > Coal: Exploration, mining, extraction, distribution, or refining of hard coal
and lignite (one percent or more of revenue)

> Qil: Exploration, extraction, distribution, or refining of oil fuels (10 percent
or more of revenue)

> Gas: Exploration, extraction, manufacturing, or distribution of gaseous fu_x0002_els
(50 percent or more of revenue)

> Electric power: Electricity generation with a GHG intensity of more than
100g CO2e/kWh (50 percent or more of revenue)

> Environmental objectives: Fossil Fuel activities (more than 50 percent of
revenue) or activities that significantly obstruct the United Nations Sus_x0002_tainable
Development Goals that correspond to the EU's sixenvironmen_x0002_tal
objectives

> Global norms; Violation of the United Nations Global Compact principles
or the OECD Guidelines for Multinational Enterprises

> Total Greenhouse Gas (GHG) emissions (sum of scope 1, scope 2, and scope
3) relative to Enterprise Value Including Cash (EVIC)

>~ Total GHG emissions relative to revenue

- Proportion of electricity production from non-renewable sources (for power
producers)

> Energy consumption relative to revenue

> Water emissions relative to EVIC

>~ Hazardous waste relative to EVIC

> Companies that negatively affect biodiversity-sensitive area

> Companiesthat have severe controversiesor lack policies about the United
Nations Global Compact principles or OECD guidelines




List of social factors considered Controversial weapons: Anyinvolvement with biological weapons, chem_x0002 _ical
weapons, nuclear weapons, depleted uranium, cluster munitions, or anti-
personnel mines

obacco: Anyinvolvementin the cultivation or production of tobacco prod_x0002_ucts

Global norms: Violation of the United Nations Global Compact principles
or the OECD Guidelines for Multinational Enterprises

Companiesthat have severe controversiesor lack policies about the United
Nations Global Compact principles or OECD guidelines

Companies with severe controversies regarding workforce discrimination

Companies with no women on the board of directors

List of governance factors considered Global norms: Violation of the United Nations Global Compact principles
or the OECD Guidelines for Multinational Enterprises

Companiesthat have severe controversiesor lack policies about the United
Nations Global Compact principles or OECD guidelines

Companies that have not taken sufficient action following anti-corruption

breaches
Data Input The data used to construct the index is sourced externally from ISS
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.
Referencestandards | International standards referenced by the index methodology are listed in the
respective section above.
Informationupdatedon | 20320
Reasonforupdate: | nitial document creation.




CONTACT

Solactive AG

German Index Engineering
Platz der Einheit 1

60327 Frankfurt am Main
Germany

Tel.: +49(0)69 719160 00
Fax: +49(0)69 719160 25
Email: info@solactive.com
Website:  www.solactive.com
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