EXPLA
THE BE
E

\
\

\

||||I
SOLACTIVE

ATION OF HOW KEY ELEMENTS OF
CHMARK METHODOLOGY REFLECT
VIRONMENTAL, SOCIAL, AND

GOVERNANCE (ESG) FACTORS

Solactive Sustainable Development Goals Impact Index



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

Inclusion of issuers with an overall ESG rating (« ISS-oekom Corporate rat-
ing ») equal to or higher than « Prime-2 » status, i.e. two levels below the
Prime threshold defined by ISS oekom

Inclusion of companies with a contribution of >=10% of net sales to one or
more social and environmental objectives (defined by ISS-oekom Sustain-
ability Solutions Assessment SSA based on the UN Sustainable Develop-
ment Goals SDGs).

Exclusion of companies with a limited obstruction of >=5% of net sales to
one or more social and environmental objectives (defined by SSA based on
SDGs).

Exclusion of companies with a significant obstruction to one or more so-
cial and environmental objectives (defined by SSA based on SDGs).

Exclusion of companies with very severe controversies in the context of
the UN Global Compact Principles (i.e. human rights, labor rights, contro-
versial environmental practices, business malpractice).

Exclusion of companies generating net sales >=5% from production of
chlorinated hydrocarbons.

Exclusion of companies generating net sales >=30% and >=1% of world
production from the production or net sales >=30% as processor or ser-
vice provider of coal, oil, natural gas or fossil fuels (combined).

Exclusion of companies generating net sales >=30% from total fossil fuel-
related activities.

Exclusion of companies generating net sales >=5% from hydraulic frac-
turing or oil sands.

Exclusion of companies generating net sales >=5% from the production
or distribution of nuclear power, uranium or key components for nuclear
power stations.




List of social factors considered

X I I
Inclusion of issuers with an overall ESG rating (« ISS-oekom Corporate rat-

ing ») equal to or higher than « Prime-2 » status, i.e. two levels below the
Prime threshold defined by ISS oekom

Inclusion of companies with a contribution of >=10% of net sales to one or
more social and environmental objectives (defined by ISS-oekom Sustain-
ability Solutions Assessment SSA based on the UN Sustainable Develop-
ment Goals SDGs).

Exclusion of companies with a significant obstruction to one or more so-
cial and environmental objectives (defined by SSA based on SDGs).

Exclusion of companies generating net sales from the production or >=5%

fromthedistribution of alcohol (i.e. wine/beer, high-proof beverages/foodstuffs).

Exclusion of companies generating net sales from particularly controver-
sial forms of gambling or >=5% from other forms of gambling.

Exclusion of companies generating net sales >=5% from the production or
>=10% from distribution or use of Genetically Modified Organism (GMQO).

Exclusion of companies generating net sales from production or from dis-
tribution in the sector of military equipment (in line with UN Globhal Com-
pact).

Exclusion of companies generating net sales >=5% from the production
of pesticides.

Exclusion of companies generating net sales from the production or >=5%
from the production and distribution (consolidated) or >=5% from the dis-
tribution of pornography.

Exclusion of companies generating net sales from the production or dis-
tribution in the sector of tobacco (in line with UN Global Compact).

List of governance factors considered

Inclusion of issuers with an overall ESG rating (« ISS-oekom Corporate rat-
ing ») equal to or higher than « Prime-2 » status, i.e. two levels below the
Prime threshold defined by ISS oekom

Data Input

Verification and quality of data

Reason for update:

The data used to construct the index is sourced externally from Institutional
Shareholder Services Inc.

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
pravided.

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