Version 1.0

15 June 2023




1 |
INDEX GUIDELINE

TABLE OF CONTENTS

IETOTUCTION 1ovtttttttvssvivecess im0 3
1. INAEX SPECITICATIONS ..ovvvvivii s BB b0 4
L1 SCOPE OF TN INMUBX 1ot bR 4
1.2 1dENTIfIErS AN PUBLICATION oo s 4
130 INIEIALLEVEL OF TNE INTEX 1.vvvvvvvvrrecsssisiiiiciessssreesssssssiss s s 4
14, Prices and CAlCULAtioN fIEOUBNCY ...crriissssssimssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnss )
LD, LICBNSING vt 5

2. INAEX SELECTION ..o e33R 6
21, INAEX UNIVEISE REGUITEIMENTS ciivviiiriiviieisi s bbb 6
2.2, Selection 0f the INAEX COMPONENTS ... bbb b 6
2.3, Weighting 0f the INAEeX COMPONENTS .uurrvvveeeersissesssssssesss s sssssssssssssssssssss s ssssssss s sssssss s sssssssssssssssssssssees 16

3o RBDBLANCE v 16
3.1 OrdiNATY REDALANCE wvvvvvvviviieircsvsssssisisss s ssssssssssssssssssss b5 1111131851 16
3.2, EXEraordinary REDALANCE ... st 16

4o CAlCULATION OF TNE INTEX oo s e s s 18
A0 INAEX FOMMIULA o rrvvvveevssisssssssse e sssssesssossssssss s 18
4,2, AACCUTACY wvvvvvvvsssisssssssssssssss s sssss s b1 4451111451814 18
4.3, AGJUSTIMENTS oot s 888141111 18
4.k, COTPOTATE ACTIONS ovvvvvvvrvrrsvsmssinnseesesssesssssssssssssse s sssssssssssssssssssse 8811118888811 19
4.0, RECALCULATION wovvvvreiiiiccevvr s e 20
4.8, MATKEE DISTUDTION ceovivv s bbb 20

O MISCRLLANBOUS ...ttt 21
o T PR o] X o 0000000000 21
5.2, MEENOUOLOGY REVIEW....ovovvvveeirrerveeeeeessssmssssiseessssssssssssssssssssssesssssssssssssssssssssssss s sssssssssssssssssssss s sssssss18sssssssse s 8885111 21
5.3, Changes in Caleulation METNOU s s s 21
04 TRIMUNGTION 1ottt 22
50 DVEISIGNT oottt rvessesssissssses s 22

B DETINITIONS corvvvvvvvvvssssssssssnesssssssssssssssssssssss s8R RS 23
1. HISTOMY OF INOEX CRANGES ... 11100 25
(00 L o IR 26
2

Version 1.0—-15 June 2023


file://///ad.solactive.com/dfs/PlatformManagement/Index%20Setup/Projects/01%20-%20Current/GS%20-%20Fiscal%20Infrastructure/3-Guideline/SOEFSIN.docx%23_Toc95388129

1 |
INDEX GUIDELINE

INTRODUCTION

This document (the "GUIDELINE") is to be used as a guideline with regard to the composition, calculation and
maintenance of the Solactive Global Cyclicals Index (the “INDEX"). Any amendments to the rules made to
the GUIDELINE are approved by the OVERSIGHT COMMITTEE specified in Section 5.5. The INDEX is owned,
calculated, administered and published by Solactive AG ("SOLACTIVE") assuming the role as administrator
(the “INDEX ADMINISTRATOR") under the Regulation (EU) 2016/1011 (the “BENCHMARK REGULATION" or “BMR").
The name "Solactive" is trademarked.

The text uses defined terms which are formatted with "SMALL CAPS”. Such Terms shall have the meaning
assigned to them as specified in Section 6 (Definitions).

The GUIDELINE and the policies and methodology documents referenced herein contain the
underlying principles and rules regarding the structure and operation of the INDEX. SOLACTIVE does
not offer any explicit or tacit guarantee or assurance, neither pertaining to the results from the use
of the INDEX nor the level of the INDEX at any certain point in time nor in any other respect. SOLACTIVE
strives to the best of its ability to ensure the correctness of the calculation. There is no obligation
for SoLACTIVE — irrespective of possible obligations to issuers — to advise third parties, including
investors and/or financial intermediaries, of any errors in the INDEX. The publication of the INDEX by
SOLACTIVE does not constitute a recommendation for capital investment and does not contain any
assurance or opinion of SOLACTIVE regarding a possible investment in a financial instrument based
on this INDEX.
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1. INDEX SPECIFICATIONS

1.1. SCOPE OF THE INDEX

Category Description

Asset Class Equity

Strategy Representation of securities from the global cyclicals sector.
Regional Allocation Developed Markets

Rebalancing Frequency Quarterly

1.2. IDENTIFIERS AND PUBLICATION

The INDEX is published under the following identifiers:

BBG
Name ISIN Currency | Type | RIC Ticker
Solactive Global Cyclicals Index PR | BEOOOSLOHGC?2 | USD PR* | .SOGLCYCP | SOGLCYCP

Index

*PR, *NTR, *GTR means that the Index is calculated as price return, net total return, gross total return Index as described in the Equity Index Methodology, which
is available on the SOLACTIVE website: https://www.solactive.com/documents/equity-index-methodology,

The INDEX is published on the website of the INDEX ADMINISTRATOR (www.solactive.com) and is, in addition,
available via the price marketing services of Boerse Stuttgart GmbH and may be distributed to all of its
affiliated vendors. Each vendor decides on an individual basis as to whether it will distribute or display the
INDEX via its information systems.

Any publication in relation to the INDEX (e.g. notices, amendments to the GUIDELINE) will be available at the
website of the INDEX ADMINISTRATOR: https://www.solactive.com/news/announcements/.

1.3. INITIAL LEVEL OF THE INDEX

The initial level of the INDEX on the START DATE 14/06/2023, is 100. Historical values from the 13/06/2023,
the LIvVE DATE, will be recorded in accordance with Article 8 of the BMR. Levels of the INDEX published for a
period prior to the LIVE DATE have been back-tested.
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1.4. PRICES AND CALCULATION FREQUENCY

The level of the INDEX is calculated on each CALCULATION DAY from 1:00 a.m. to 10:50 p.m. CET based on the
TRADING PRICES on the EXCHANGES on which the INDEX COMPONENTS are listed. TRADING PRICES of INDEX
COMPONENTS not listed in the INDEX CURRENCY are converted using the current Intercontinental Exchange
(ICE) spot foreign exchange rate. Should there be no current TRADING PRICE for an INDEX COMPONENT, the later
of: (i) the most recent CLOSING PRICE; or (i) the last available TRADING PRICE for the preceding TRADING DAY is
used in the calculation.

In addition to the intraday calculation a closing level of the INDEX for each CALCULATION DAY is also
calculated. This closing level is based on the CLOSING PRICES for the INDEX COMPONENTS on the respective
EXCHANGES on which the INDEX COMPONENTS are listed. The CLOSING PRICES of INDEX COMPONENTS not listed in
the INDEX CURRENCY are converted using the 4pm London time WM Fixing quoted by Reuters. If there is no
4pm London time WM Fixing for the relevant CALCULATION DAY, the last available 4pm London time WM
Fixing will be used for the closing level calculation.

1.5. LICENSING

Licenses to use the INDEX as the underlying value for financial instruments, investment funds and financial
contracts may be issued to stock exchanges, banks, financial services providers and investment houses by
SOLACTIVE.
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2. INDEXSELECTION

As this INDEX is a static basket, no selection takes place

2.1. INDEXUNIVERSE REQUIREMENTS

Not applicable as no ordinary rebalance takes place.

2.2. SELECTION OF THE INDEX COMPONENTS

The INDEX is based on a basket containing the following securities:

Name RIC ISIN Weight
COVESTRO AG 1COV.DE DEO006062144 0.55%
ANGLO AMERICAN PLC AAL.L GBOOBIXZS820 0.55%
AMERICAN AIRLINES GROUP INC AAL.0Q US02376R1023 0.20%
ADVANCE AUTO PARTS INC AAP.N US00751Y1064 0.08%
APPLE INC AAPL.0Q US0378331005 0.55%
ABB LTD-REG ABBN.S CHO012221716 0.55%
ARCH CAPITAL GROUP LTD ACGL.0Q BMGO450A1053 0.55%
ACCELLERON INDUSTRIES AG ACLN.S CH1169360919 0.48%
ACTIVIDADES DE CONSTRUCCION Y

SERVICIOS SA ACS.MC ES0167050915 0.55%
ANALOG DEVICES INC ADI.OQ US0326541051 0.55%
ADIDAS AG ADSGn.DE DEOOOATEWWWO 0.55%
AFLAC INC AFLN US0010551028 0.14%
ASHTEAD GROUP PLC AHT.L (GB0000536739 0.55%
AMERICAN INTERNATIONAL GROUP INC AIG.N US0268747849 0.20%
ASSURANT INC AIZN US04621X1081 0.05%
ARTHUR J GALLAGHER & CO AJG.N US3635761097 0.15%
ARKEMA SA AKE.PA FROO10313833 0.55%
AKER BP ASA AKRBP.OL NO0010345853 0.55%
AKZO NOBEL NV AKZO.AS NL0OO13267909 0.55%
ALBEMARLE CORP ALB.N US0126531013 0.26%
ALASKA AIR GROUP ALK.N US0116591092 0.07%
ALLSTATE CORP ALLN US0200021014 0.16%
ALLEGION PLC ALLEN IEOOBFRT3WT74 0.55%
ALLIANZ SE ALVG.DE DE0008404005 0.55%
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APPLIED MATERIALS INC AMAT.0Q US0382221031 0.55%
AMCORPLC AMCRN JEOOBJIF3079 0.55%
ADVANCED MICRO DEVICES AMD.OQ us0079031078 0.55%
AMETEKINC AMEN US0311001004 0.13%
AMERIPRISE FINL AMP.N US03076C1062 0.16%
AMS-OSRAM AG AMS.S ATOOOOAI8XM4 0.55%
AMAZON.COM INC AMZN.OQ US0231351067 0.55%
ARISTANETWORKS INC ANET.N US0404131064 0.28%
AONPLC AON.N IEOOBLPTHW54 0.21%
SMITH (A.0.) CORP AOSN US8318652091 0.07%
APA CORP APA.OQ US03743Q1085 0.15%
AIR PRODUCTS & CHEMICALS INC APD.N US0091581068 0.21%
AMPHENOL CORP NEW CL A APH.N uS0320951017 0.19%
APTIVPLC APTV.N JEOOB783TY65 0.55%
BROADCOMINC AVG0.0Q USTT135F1012 0.55%
AVERY DENNISON CORP AVY.N US0536111091 0.07%
AXA SA AXAF.PA FRO000120628 0.55%
AMERICAN EXPRESS CO AXP.N US0258161092 0.36%
AUTOZONE INC AZON US0533321024 0.22%
BOEING CO/THE BAN US0870231058 0.53%
BANK OF AMERICA CORP BACN US0605051046 0.55%
BALL CORP BALL.N US0584981064 0.08%
BARCLAYSPLC BARC.L GB0031348658 0.55%
BATH & BODY WORKS INC BBWIN USO708301041 0.08%
BEST BUY COINC BBY.N US0865161014 0.14%
FRANKLIN RESOURCES INC BEN.N US3546131018 0.08%
BANK OF NEW YORK MELLON CORP BK.N US0640581007 0.17%
BOOKING HOLDINGS INC BKNG.0Q US08857L1089 0.55%
BAKER HUGHES CO BKR.0Q US05722G1004 0.18%
BLACKROCK INC BLK.N US09247X1019 0.33%
BAYERISCHE MOTOREN WERKE AG BMWG.DE DEOO05190003 0.55%
BNP PARIBAS SA BNPP.PA FROOOO131104 0.55%
BOUYGUES SA BOUY.PA FRO000120503 0.55%
BERKSHIRE HATHAWAY INC-CL B BRKb.N US0846707026 0.55%
BROWN & BROWN INC BRO.N US1152361010 0.07%
BORGWARNER INC BWAN US0997241064 0.08%
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CITIGROUP INC CN US1729674242 0.35%
CARRIER GLOBAL CORP CARRN US14448C1045 0.18%
CATERPILLAR INC CAT.N US1481231015 0.52%
CHUBBLTD CBN CHO044328745 0.55%
CBOE GLOBAL MARKETS INC CBOEZ US12503M1080 0.07%
CARNIVAL CORP CCLN PA1436583006 0.21%
COW CORP/DE COW.0Q US12514G1085 0.15%
CELANESE CORP CEN US1508701034 0.10%
CF INDUSTRIES HOLDINGS INC CF.N US1252691001 0.12%
CITIZENS FINANCIAL GROUP INC CFG.N US1746101054 0.12%
C HROBINSON WORLDWIDE INC CHRW.0Q US12541W2098 0.12%
CINCINNATI FINANCIAL CORP CINF.0Q US1720621010 0.08%
CLARIANT AG CLN.S CHOO12142631 0.55%
COMERICAINC CMAN US2003401070 0.08%
CME GROUP INC CME.OQ US12572Q1058 0.30%
CHIPOTLE MEXICAN GRILL INC CMG.N US1696561059 0.29%
CUMMINS INC CMIN US2310211063 0.19%
CNH INDUSTRIAL NV CNHIMI NLOO1054566T 0.55%
CAPITAL ONE FINL. COF.N US14040H1059 0.23%
CONTINENTAL AG CONG.DE DEO005439004 0.55%
CONOCOPHILLIPS COPN US20825C1045 0.52%
COPARTINC CPRT.0Q US2172041061 0.18%
CRHPLC CRH.I IE0001827041 0.55%
CRHPLC CRH.L IE0001827041 0.55%
CISCO SYSTEMS INC CSC0.0Q US17275R1023 0.55%
COSTAR GROUP INC CSGP.0Q US22160N1090 0.18%
CSXCORP CSX.0Q US1264081035 0.34%
CINTAS CORP CTAS.0Q US1729081059 0.18%
COTERRA ENERGY INC CTRAN US1270971039 0.13%
CORTEVAINC CTVAN US22052L1044 0.15%
CHEVRON CORP CVXN US1667641005 0.55%
CAESARS ENTERTAINMENT INC CZR.0Q US12769G1004 0.13%
DELTA AIR LINES DALN US2473617023 0.23%
DUPONT DE NEMOURS INC DDN US26614N1028 0.19%
DEERE & CO DEN US2441991054 0.42%
DISCOVER FINANCIAL SERVICES DFSN US2547081080 0.15%
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DOLLAR GENERAL CORP DG.N US2566771059 0.23%
DRHORTONINC DHIN US23331A1097 0.23%
DOLLAR TREE DLTR.0Q US2567461080 0.32%
DOVER CORP DOV.N US2600031080 0.09%
DOW INC DOW.N US2605571031 0.18%
DOMINOS PIZZAINC DPZN US25754A2015 0.13%
DARDEN RESTAURANTS INC DRIN US2371941053 0.15%
DEVON ENERGY CORPORATION DVN.N US25179M1036 0.24%
EBAYINC EBAY.0Q US2786421030 0.21%
ECOLABINC ECLN US2788651006 0.16%
EDENRED EDEN.PA FROO10908533 0.55%
EQUIFAXINC EFXN US2944291051 0.12%
EASTMAN CHEMICAL CO EMN.N US2774321002 0.06%
EMERSON ELECTRIC CO EMRN US2910111044 0.22%
ENPHASE ENERGY INC ENPH.0Q US29355A1079 0.47%
EOG RESOURCES INC EOG.N US26875P1012 0.29%
EQT CORP EQTN US26884L1098 0.16%
EQT AB EQTAB.ST SE0012853455 0.55%
EATON CORPORATIONPLC ETN.N IEOOB8KQNS27 0.28%
ETSY INC ETSY.0Q US29786A1060 0.25%
EVONIK INDUSTRIES AG EVKn.DE DEOOOEVNKO13 0.55%
EXOR NV EXOR.AS NLOO12059018 0.55%
EXPEDITORS INTL WASH INC EXPD.0Q US3021301094 0.16%
EXPEDIA GROUP INC EXPE.OQ US30212P3038 0.26%
FORDMOTORCO F.N US3453708600 0.36%
DIAMONDBACK ENERGY INC FANG.0Q US25278X1090 0.23%
FASTENAL CO FAST.0Q US3119001044 0.17%
FREEPORT-MCMORAN INC FCXN US3567108570 0.29%
FACTSET RESEARCH SYSTEMS INC FDS.N US3030751057 0.08%
FEDEX CORP FDXN US31428X1063 0.26%
FERGUSON PLC FERG.L JEOOBJVNSS43 0.55%
F5INC FFIV.0Q US3156161024 0.08%
FIFTH THIRD BANCORP FITB.OQ US3167731005 0.13%
FMC CORP FMC.N US3024913036 0.07%
EIFFAGE SA FOUG.PA FRO0O00130452 0.55%
FORVIA FRVIA.PA FROOOO121147 0.55%
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FIRST SOLAR INC FSLR.OQ US3364331070 0.38%
FORTIVE CORP FTV.N US34959J1088 0.11%

GENERAL DYNAMICS GDN US3695501086 0.18%

GENERAL ELECTRIC CO GEN US3696043013 0.46%
GLOBE LIFEINC GLN US37959E1029 0.05%
GLENCORE PLC GLEN.L JEOOB4T3BWEB4 0.55%
CORNING INC GLW.N US2183501051 0.11%

GENERAL MOTORS CO GMN US37045V1008 0.32%
GENERAC HOLDINGS INC GNRC.N US3687361044 0.08%
GENUINE PARTS CO GPCN US3724601055 0.15%

GARMINLTD GRMN.N CHO114405324 0.55%
WW GRAINGER INC GWW.N US3848021040 0.15%

HALLIBURTON CO HALN US4062161017 0.18%
HASBROINC HAS.0Q US4180561072 0.11%

HUNTINGTON BANCSHARES INC/OH HBAN.OQ US4461501045 0.10%
HOME DEPOT INC HD.N US4370761029 0.55%
HEIDELBERG MATERIALS AG HEIG.DE DEO006047004 0.55%
HESS CORP HES.N US42809H1077 0.16%
:-,l\]ACRTFORD FINANCIAL SERVICES GROUP HIGN US41B5151048 0.12%

HUNTINGTON INGALLS INDUSTRIES HILN US4464131063 0.07%
HILTON WORLDWIDE HOLDINGS INC HLT.N US43300A2033 0.17%

HOLCIMLTD HOLN.S CHOO012214059 0.55%
HONEYWELL INTERNATIONAL INC HON.0Q US4385161066 0.55%
HEWLETT PACKARD ENTERPRISE

COMPANY HPEN US42824C1099 0.13%
HP INC HPQN US40434L1052 0.17%
HOWMET AEROSPACE INC HWM.N US4432011082 0.10%
INTERCONTINENTAL EXCHANGE INC ICENN US45866F1049 0.22%
IDEX CORP [EXN US45167R1041 0.06%
INTL FLAVORS & FRAGRANCES IFF.N US4595061015 0.11%

INFINEON TECHNOLOGIES AG IFXGn.DE DEO006231004 0.55%
INTEL CORP INTC.0Q US4581401001 0.55%
INTERNATIONAL PAPER CO IP.N US4601461035 0.06%
INGERSOLL-RAND INC RN US45687V106T 0.12%
INTESA SANPAOLO SPA ISP.MI IT0000072618 0.55%

Version 1.0—-15 June 2023



INDEX GUIDELINE

ILLINOIS TOOL WORKS TW.N US4523081093 0.22%
INVESCOLTD IVZN BMG491BT1088 0.05%
JACOBS SOLUTIONS INC J.N US46982L1089 0.06%
HUNT J B TRANS SVCSINC JBHT.0Q US4456581077 0.12%
:(BSNSON CONTROLS INTERNATIONAL JCIN IEQOBY7QLE1 0.20%
JOHNSON MATTHEY PLC JMAT.L GB00BZ4BQCT0 0.55%
JUNIPER NETWORKS INC JNPR.N US48203R1041 0.10%
JPMORGAN CHASE & CO JPMN US46625H1005 0.55%
KEYCORP KEY.N US4932671088 0.09%
KEYSIGHT TECHNOLOGIES INC KEYS.N US49338L1035 0.14%
KLA CORP KLAC.0Q US4824801009 0.54%
KINDER MORGAN INC KMIN US49456B1017 0.12%
CARMAXINC KMX.N US1431301027 0.09%
LOEWS CORP L.N US5404241086 0.06%
LEONARDO SPA LDOF.MI IT0003856405 0.55%
LEIDOS HOLDINGS INC LDOSN US5253271028 0.07%
LENNAR CORP LEN.N US5260571048 0.19%
L3HARRIS TECHNOLOGIES INC LHX.N US5024311095 0.15%
LINDE PLC LIN.N IE000S9YST762 0.55%
LKQ CORP LKQ.0Q US5018892084 0.08%
LOCKHEED MARTIN CORP LMT.N US5398301094 0.36%
LINCOLN NATIONAL CORP LNC.N US5341871094 0.07%
LOWES COS INC LOW.N US5486611073 0.47%
LAM RESEARCH CORP LRCX.0Q US5128071082 0.55%
SOUTHWEST AIRLINES CO LUV.N US8447411088 0.13%
LAS VEGAS SANDS CORP LVSN US5178341070 0.17%
LYONDELLBASELL INDU-CL A LYB.N NLO009434992 0.14%
MARRIOTT INTERNATIONAL -CL A MAR.OQ US5719032022 0.31%
MASCO CORP MAS.N US5745991068 0.08%
MERCEDES-BENZ GROUP AG MBGn.DE DEOOG7100000 0.55%
MCDONALDS CORP MCD.N US5801351017 0.55%
MICROCHIP TECHNOLOGY INC MCHP.0Q US5950171042 0.45%
MOODYS CORP MCO.N US6153691059 0.20%
METLIFE INC MET.N US58156R1086 0.24%
MGM RESORTS INTERNATIONAL MGM.N US5529531015 0.12%
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MOHAWK INDS. MHK.N US6081901042 0.04%
MARKETAXESS HOLDINGS INC MKTX.0Q US57060D1081 0.10%
MARTIN MARIETTA MATERIALS MLM.N US5732841060 0.11%

MARSH & MCLENNAN COS MMCN US5717481023 0.25%
3M COMPANY MMM.N US88579Y1010 0.25%
MOSAIC CO/THE MOSN US61945C1036 0.11%

MARATHON PETROLEUM CORP MPC.N US56585A1025 0.37%
MONOLITHIC POWER SYSTEMS INC MPWR.0Q US6098391054 0.30%
MARATHON OIL CORP MRO.N US5658491064 0.13%
MORGAN STANLEY MSN USB174464486 0.47%
MSCIINC MSCIN US5535461004 0.15%
MOTOROLA SOLUTIONS INC MSIN US6200763075 0.16%
ARCELORMITTAL SA MT.AS LU1598757687 0.55%
M & T BANK CORP MTB.N US55261F1049 0.09%
MTU AERO ENGINES AG MTXGn.DE DEOOOAODSPTO 0.55%
MICRON TECHNOLOGY INC MU.0Q US5951121038 0.55%
MUNICH REINSURANCE COMPANY MUVGn.DE DE0008430026 0.55%
NORWEGIAN CRUISE LINE HOLDINGS LTD | NCLH.N BMG667211046 0.10%
NASDAQINC NDAQ.0Q US6311031081 0.13%
NORDSON CORP NDSN.0Q US6556631025 0.06%
NEWMONT CORP NEM.N US6516391066 0.23%
NIKE INC NKE.N US6541061031 0.55%
NORTHROP GRUMMAN CORP NOC.N US6668071029 0.23%
NORFOLK SOUTHERN CORP NSC.N US6558441084 0.23%
NETAPP INC NTAP.0Q US64110D1046 0.16%
NORTHERN TRUST CORP NTRS.0Q US6658591044 0.10%
NUCOR CORP NUE.N US6703461052 0.17%
NVIDIA CORP NVDA.OQ US67066G1040 0.55%
NVRINC NVR.N US62944T1051 0.12%
NEWELL BRANDS INC NWL.0Q US6512291062 0.04%
NXP SEMICONDUCTOR NV NXP1.0Q NLOO09538784 0.55%
OLD DOMINION FREIGHT LINE INC ODFL.0Q US6795801009 0.23%
ONEOKINC OKEN US6826801036 0.14%
OMV AG OMVV.VI AT0000743059 0.55%
ON SEMICONDUCTOR CORPORATION ON.0OQ US6821891057 0.55%
O REILLY AUTOMQOTIVEINC ORLY.0Q USB7103H1077 0.40%
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ORRON ENERGY AB ORRON.ST SE0000825820 0.50%
OTIS WORLDWIDE CORP OTIS.N usS68902vi070 0.15%
OCCIDENTAL PETROLEUM CORP OXY.N US6745991058 0.38%
PACCAR INC PCAR.OQ US6937181088 0.24%
PRINCIPAL FINANCIAL GROUP INC PFG.0Q UST74251V1026 0.14%
PROGRESSIVE CORP PGRN US7433151039 0.27%
PARKER HANNIFIN CORP PH.N US7010941042 0.22%
PULTE GROUP INC PHM.N US7458671010 0.16%
PIRELLI & C SPA PIRCMI IT0005278236 0.55%
PACK.CORP.OF AM. PKG.N US6951561090 0.07%
PNC FINANCIAL SERVICES GROUP PNC.N USB934751057 0.19%
PENTAIRPLC PNR.N IEOOBLSO8M33 0.55%
POOL CORP POOL.OQ US73278L1052 0.13%
PPG INDUSTRIES INC PPG.N US6935061076 0.15%
PRUDENTIAL PLC PRU.L GBO007099541 0.55%
PRUDENTIAL FINANCIAL INC PRUN UST7443201022 0.17%
PRYSMIAN SPA PRY.MI IT0004176001 0.55%
PORSCHE AUTOMOBIL HOLDING SE PSHG_p.DE DEOOOPAHOO038 0.55%
PHILLIPS 66 PSXN UST7185461040 0.29%
QUANTA SERVICES INC PWRN UST4762E1029 0.11%

PIONEER NATURAL RESOURCES CO PXD.N US7237871071 0.28%
QUALCOMMINC QCOM.0Q UST7475251036 0.55%
QORVOINC QRV0.0Q UST74736K1016 0.14%
ROYAL CARIBBEAN CRUISES LTD RCLN LRO008862868 0.18%
EVEREST RE GROUP LTD REN BMG3223R1088 0.55%
RENAULT SA RENA.PA FROOOO131906 0.55%
REGIONS FINANCIAL CORP RFEN US7591EP1005 0.08%
ROBERT HALF INTL. RHIN US7703231032 0.06%
RAYMOND JAMES FINL. RJFN US7547301090 0.08%
RALPH LAUREN CORP RLN US7512121010 0.07%
ROCKWELL AUTOMATION INC ROK.N US7739031091 0.13%
ROLLINS INC ROLN UST757111049 0.05%
ROSS STORES ROST.0Q US7782961038 0.24%
ROLLS-ROYCE HOLDING PLC RR.L GBOOB63H8491 0.55%
REPUBLIC SERVICES INC RSG.N US7607591002 0.16%
RENTOKIL INITIAL PLC RTO.L GBOOBOB2RFTI 0.55%
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RAYTHEON TECHNOLOGIES CORP RTXN US75513E1010 0.32%
BANCO SANTANDER SA SAN.MC ESO113900J37 0.55%
STARBUCKS CORP SBUX.0Q USB8552441094 0.53%
SCHWAB (CHARLES) CORP SCHW.N US8085131055 0.52%
SOLAREDGE TECHNOLOGIES INC SEDG.OQ USB3417M1045 0.55%
SEALED AIR CORP SEEN US81211K1007 0.04%
VINCI SA SGEF.PA FROO00125486 0.55%
COMPAGNIE DE SAINT GOBAIN SA SGOB.PA FROO00125007 0.55%
SHELLPLC SHEL.AS GBOOBPGMXD84 0.55%
SHERWIN-WILLIAMS CO SHW.N US8243481061 0.23%
SIEMENS AG SIEGn.DE DEO007236101 0.55%
SKANSKA AB CLASS B SKAB.ST SEO000N3250 0.55%
SCHLUMBERGER LTD SLB.N ANB068571086 0.31%
SNAP-ONINC SNAN US8330341012 0.07%
S&P GLOBALINC SPGIN US78409V1044 0.39%
STELLANTIS NV STLAMMI NLOO150001Q@8 0.55%
STEEL DYNAMICS INC STLD.OQ US8561191008 0.20%
STATE STREET CORP STTN US8574771031 0.15%
SEAGATE TECHNOLOGY PLC STX.0Q IEOOBKVD2N49 0.15%
STANLEY BLACK & DECKER SWKN US8545021011 0.11%

SKYWORKS SOLUTIONS INC SWKS.0Q US83088M1027 0.22%
SYNCHRONY FINANCIAL SYFEN US87165B1035 0.15%
TRANSDIGM GROUP INC TDGN US8936411003 0.16%
TELEDYNE TECHNOLOGIES INC TDY.N US8793601050 0.07%
TE CONNECTIVITY LTD TELN CHO0102993182 0.14%
TERADYNE INC TER.OQ usS8807701029 0.20%
TRUIST FINANCIAL CORP TFCN US89832Q1094 0.22%
TARGET CORP TGT.N USB7612E1064 0.30%
TJXCOMPANIES INC TJXN US8725401090 0.32%
TAPESTRYINC TPRN US8760301072 0.10%
TARGA RESOURCES CORP TRGP.N US87612G1013 0.10%
TRIMBLEINC TRMB.0Q US8962391004 0.07%
TROWE PRICE GROUP INC TROW.0Q US74144T1088 0.18%
TRAVELERS COS INC/THE TRV.N USB39417E1091 0.19%
TRACTOR SUPPLY COMPANY TSC0.0Q US8923561067 0.22%
TESLAINC TSLA.OQ USB8160R1014 0.55%

Version 1.0—-15 June 2023



INDEX GUIDELINE

TRANE TECHNOLOGIES PLC TT.N IEOOBKSZQ967 0.55%
TEXAS INSTRUMENTS INC TXN.OQ US8825081040 0.55%
TEXTRON INC TXT.N US8832031012 0.07%
UNITED AIRLINES HOLDINGS INC UAL.OQ US9100471096 0.26%
UBS GROUP AG UBSG.S CHO244767585 0.55%
ULTABEAUTY INC ULTA.OQ US9038453031 0.30%
UNION PACIFIC CORP UNP.N uS8078181081 0.42%
UNITED PARCEL SERVICE-CL B UPSN US8113121068 0.43%
UNITED RENTALS INC URIN US8113631090 0.20%
US BANCORP USBN US80298733048 0.22%
VF CORP VFC.N US8182041080 0.11%

VALERO ENERGY VLO.N US81913Y1001 0.31%
VALEQO SA VLOF.PA FROO13176526 0.55%
VULCAN MATERIALS CO VMC.N US8291601097 0.13%
VOLVO ABCLASS B VOLVb.ST SEOO0O0115446 0.55%
VOLKSWAGEN AG PREF VOWG_p.DE DEO007664039 0.55%
VERISK ANALYTICS INC VRSK.0Q US82345Y1064 0.24%
WESTINGHOUSE AIR BRAKE

TECHNOLOGIES CORP WAB.N US8297401088 0.08%
WESTERN DIGITAL CORP WDC.0Q US9581021055 0.14%
WEIR GROUP PLC WEIR.L GB0009465807 0.55%
WELLS FARGO & CO WFC.N US8497461015 0.48%
WHIRLPOOL CORP WHR.N US9633201069 0.08%
WASTE MANAGEMENT INC WMN US94106L1098 0.21%
WILLIAMS COS INC WMB.N US9694571004 0.15%
WR BERKLEY CORP WRB.N US0844231029 0.08%
WESTROCK COMPANY WRK.N US96145D1054 0.06%
WARTSILA OYJ ABP WRTIV.HE FI0009003727 0.55%
WILLIS TOWERS WATSONPLC WTW.0Q IECOBDB6Q211 0.55%
WYNNRESORTS LTD WYNN.OQ US9831341071 0.21%
EXXON MOBIL CORP XOMN US30231G1022 0.55%
XYLEMINC XYL.N US98419M1009 0.18%
YUM! BRANDS YUMN US8884981013 0.18%
ZEBRA TECHNOLOGIES CORP /BRA.OQ US9892071054 0.08%
ZIONS BANCORPORATION ZION.OQ uS88970n071 0.08%
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In order to create the 16 years INDEX history, we have used the components which had available prices only.
For those who had not been publicly trading yet, its corresponding weight was reinvested proportionally
back into the entire INDEX.

At each rebalance day, there was an IPO review, if one of the components previously exclude had public
prices available, the INDEX was rebalanced in order to include this new component, with its corresponding
weight and using its first available close price.

In case there were still components with no public prices, first weight's re-investment rule would be
applied to the new composition.

2.3. WEIGHTING OF THE INDEX COMPONENTS

On each Rebalance Day each INDEX COMPONENT is assigned a weight determined as per Section 2.2

In the event of a spin-off, the spun-off security is being added to the INDEX on the effective date of the event.
The spun-off entity will remain in the INDEX until the next ordinary reweighting. As the spun-off entity was
not part of the initial INDEX COMPONENTS as defined in section 2.2, the spun-off entity will be removed from
the INDEX within the reweighting process.

3.REBALANCE

3.1. ORDINARY REBALANCE

No ordinary rebalance takes place. The INDEX will be adjusted back to the weights described in section 2.2,
on the REBALANCE DAY after CLOSE OF BUSINESS.

This is carried out by implementing the weights as determined on the SECTION 2.2

For more information on the rebalance procedure please refer to the Equity Index Methodology, which is
incorporated by reference and available on the SOLACTIVE website:
https://www.solactive.com/documents/equity-index-methodology/.

SOLACTIVE will publish any changes made to the INDEX COMPONENTS with sufficient notice before the
REBALANCE DAY on the SOLACTIVE webpage under the section “Announcement”, which is available at
https://www.solactive.com/news/announcements/.

3.2. EXTRAORDINARY REBALANCE

The INDEX is not rebalanced extraordinarily.
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4. CALCULATION OF THE INDEX

4.1. INDEX FORMULA

The INDEX is calculated as price return Index

The calculationis performed according to the Equity Index Methodology, which is available on the SOLACTIVE
website: https://www.solactive.com/documents/equity-index-methodology/. The Stanaard index formula
stipulates that the level of the INDEX changes based on the change of the prices of its INDEX COMPONENTS
taking into account their weight in the INDEX and any currency conversion in case the price of an INDEX
COMPONENT is quoted in a currency other than the INDEX CURRENCY.

Any dividends or other distributions are reinvested back into the INDEx COMPONENT paying the dividend or
other distribution at the opening of the effective date (the so called ex-date) of the payment of such
dividend or other distribution.

A more detailed description of the mechanics of the index calculation formula can be found in the Equity
Index Methodology under Section 1.2,

4.2. ACCURACY

The level of the INDEX will be rounded to two decimal places. TRADING PRICES and foreign exchange rates will
be rounded to six decimal places.

4.3. ADJUSTMENTS

Under certain circumstances, an adjustment of the INDEX may be necessary between two regular REBALANCE
DAYS. Such adjustment has to be made if a corporate action (as specified in Section 4.4 below) in relation of
an INDEx COMPONENT occurs. Such adjustment may have to be done in relation to an INDEx COMPONENT and/or
may also affect the number of INDEX COMPONENTS and/or the weighting of certain INDEX COMPONENTS and will
be madein compliance with the SOLACTIVE Equity Index Methodology, which is incorporated by reference and
available on the SOLACTIVE website: https://www.solactive.com/documents/equity-index-methodology/.

SOLACTIVE will announce the INDEX adjustment giving a notice period of at least two TRADING DAYS (with
respect to the affected INDEX COMPONENT) on the SOLACTIVE website under the Section "Announcements”,
which is available at https://www.solactive.com/news/announcements/. The INDEX adjustments will be
implemented on the effective day specified in the respective notice.

Version 1.0—-15 June 2023


https://www.solactive.com/documents/equity-index-methodology/
https://www.solactive.com/documents/equity-index-methodology/
https://www.solactive.com/news/announcements/

1 |
INDEX GUIDELINE

4.4. CORPORATE ACTIONS

As part of the INDEX maintenance SOLACTIVE will consider various events — also referred to as corporate
actions—whichresultinan adjustment to the INDEX between two regular REBALANCE DAYS. Such events have
a material impact on the price, weighting or overall integrity of INDEX COMPONENTS. Therefore, they need to
be accounted for in the calculation of the INDEX. Corporate actions will be implemented from the cum-day
to the ex-day of the corporate action, so that the adjustment to the INDEX coincides with the occurrence of
the price effect of the respective corporate action.

Adjustments to the INDEX to account for corporate actions will be made in compliance with the Equity Index
Methodology, which is available on the SOLACTIVE website: https://www.solactive.com/documents/equity-
index-methodology/. This document contains for each corporate action a brief definition and specifies the
relevant adjustment to the INDEX variables.

While SOLACTIVE aims at creating and maintaining its methodology for the treatment of corporate actions
as generic and transparent as possible and in line with regulatory requirements, it retains the right in
accordance with the Equity Index Methodology to deviate from these standard procedures in case of any
unusual or complex corporate action or if such a deviation is made to preserve the comparability and
representativeness of the INDEX over time.

SOLACTIVE considers the following, but not conclusive, list of corporate actions as relevant for the INDEX
maintenance:

~ Cash Distributions (e.g. payment of a dividend)
~ Stock distributions (e.g. payment of a dividend in form of additional shares)

~ Stock distributions of another company (e.g. payment of a dividend in form of additional shares of
another company (e.g. of a subsidiary))

Share splits (company’s present shares are divided and therefore multiplied by a given factor)
Reverse splits (company’s present shares are effectively merged)
Capital increases (such as issuing additional shares)

Share repurchases (a company offer its shareholders the option to sell their shares to a fixed price)

VooV VY

Spin-offs (the company splits its business activities into two or more entities and distributes new
equity shares in the created entities to the shareholders of the former entity)

vV

Mergers & Acquisitions (transaction in which the ownership of a company (or other business
organizations) are transferred or consolidated with other entities, e.g. fusion of two or more
separate companies into one entity)

~ Delistings (company’s shares are no longer publicly traded at a stock exchange)
~ Nationalization of a company (effective control of a legal entity is taken over by a state)

~ Insolvency
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4.5. RECALCULATION

SOLACTIVE makes the greatest possible efforts to accurately calculate and maintain its indices. However,
errors in the determination process may occur from time to time for variety reasons (internal or external)
and therefore, cannot be completely ruled out. SOLACTIVE endeavors to correct all errors that have been
identified within a reasonable period of time. The understanding of “a reasonable period of time" as well as
the general measures to be taken are generally depending on the underlying and is specified in the
SoLACTIVE Correction Policy, which is incorporated by reference and available on the SOLACTIVE website:
https://www.solactive.com/documents/correction-policy/.

4.6. MARKET DISRUPTION

In periods of market stress SOLACTIVE calculates its indices following predefined and exhaustive
arrangements as described in the SOLACTIVE Disruption Policy, which is incorporated by reference and
available on the SOLACTIVE website: https://www.solactive.com/documents/disruption-policy/. Such
market stress can arise due to a variety of reasons, but generally resultsin inaccurate or delayed prices for
one or more INDEXCOMPONENTS. The determination of the INDEx may be limited orimpaired at times of illiquid
or fragmented markets and market stress.
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5. MISCELLANEQUS

5.1. DISCRETION

Any discretion which may need to be exercised in relation to the determination of the INDEX (for example
the determination of the INDEX UNIVERSE (if applicable), the selection of the INDEXx COMPONENTS (if applicable)
or any other relevant decisions in relation to the INDEX) shall be made in accordance with strict rules
regarding the exercise of discretion or expert judgement.

5.2. METHODOLOGY REVIEW

The methodology of the INDEX is subject to regular review, at least annually. In case a need of a change of
the methodology has been identified within such review (e.g. if the underlying market or economic reality
has changed since the launch of the INDEX, i.e. if the present methodology is based on obsolete
assumptions and factors and no longer reflects the reality as accurately, reliably and appropriately as
before), such change will be made in accordance with the SOLACTIVE Methodology Policy, which is
incorporated by reference and available on the SOLACTIVE website:
https://www.solactive.com/documents/methodology-policy]/.

Such change in the methodology will be announced on the SOLACTIVE website under the Section
“Announcement”, which is available at https://www.solactive.com/news/announcements/. The date of
the last amendment of this INDEX is contained in this GUIDELINE.

5.3. CHANGES IN CALCULATION METHOD

The application by the INDEX ADMINISTRATOR of the method described in this document is final and binding.
The INDEX ADMINISTRATOR shall apply the method described above for the composition and calculation of the
INDEX. However, it cannot be excluded that the market environment, supervisory, legal and financial or tax
reasons may require changes to be made to this method. The INDEX ADMINISTRATOR may also make changes
to the terms and conditions of the INDEX and the method applied to calculate the INDEX that it deems to be
necessary and desirable in order to prevent obvious or demonstrable error or to remedy, correct or
supplement incorrect terms and conditions. The INDEX ADMINISTRATOR is not obliged to provide information
on any such modifications or changes. Despite the modifications and changes, the INDEX ADMINISTRATOR will
take the appropriate steps to ensure a calculation method is applied that is consistent with the method
described above.
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5.4. TERMINATION

SOLACTIVE makes the greatest possible efforts to ensure the resilience and continued integrity of its indices
over time. Where necessary, SOLACTIVE follows a clearly defined and transparent procedure to adapt Index
methodologies to changing underlying markets (see Section 5.2 “Methodology Review") in order to maintain
continued reliability and comparability of the indices. Nevertheless, if no other options are available the
orderly cessation of the INDEX may be indicated. This is usually the case when the underlying market or
economic reality, which an index is set to measure or to reflect, changes substantially and in a way not
foreseeable at the time of inception of the index, the index rules, and particularly the selection criteria, can
no longer be applied coherently or the index is no longer used as the underlying value for financial
instruments, investment funds and financial contracts.

SOLACTIVE has established and maintains clear guidelines on how to identify situations in which the
cessation of an index is unavoidable, how stakeholders are to be informed and consulted and the
procedures to be followed for a termination or the transition to an alternative index. Details are specified
in the SOLACTIVE Termination Policy, which is incorporated by reference and available on the SOLACTIVE
website: https://www.solactive.com/documents/termination-policy/.

5.0. OVERSIGHT

Anaversight committee composed of staff from SOLACTIVE and its subsidiaries (the “OVERSIGHT COMMITTEE")
is responsible for decisions regarding any amendments to the rules of the INDEX. Any such amendment,
which may resultinan amendment of the GUIDELINE, must be submitted to the OVERSIGHT COMMITTEE for prior
approval and will be made in compliance with the Methodology Policy, which is available on the SOLACTIVE
website: https://www.solactive.com/documents/methodology-policy/.
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6. DEFINITIONS

“BENCHMARK REGULATION" shall have the meaning as defined in Section “Introduction”.

“BMR" shall have the meaning as defined in Section “Introduction”.

“BUSINESS DAY" is with respect to the INDEX each day from Monday to Friday.

“CALCULATION DAY" is every weekday from Monday to Friday.

“CLOSE OF BUSINESS” is the calculation time of the closing level of the INDEX as outlined in Section 1.4.

The “CLOSING PRICE” in respect of an INDEX COMPONENT and a TRADING DAY is a security's final regular-hours
TRADING PRICE published by the EXCHANGE and determined in accordance with the EXCHANGE regulations. If
the EXCHANGE has no or has not published a CLOSING PRICE in accordance with the EXCHANGE rules for an INDEX
COMPONENT, the last TRADING PRICE will be used.

“GUIDELINE" shall have the meaning as defined in Section “Introduction”.

“INDEX" shall have the meaning as defined in Section “Introduction”.

“INDEX ADMINISTRATOR" shall have the meaning as defined in Section “Introduction”.

“INDEX COMPONENT" is each security reflected in the INDEX.

“INDEX COMPONENT REQUIREMENTS" shall have the meaning as defined in Section 2.2.

“INDEX CURRENCY" is the currency specified in the column “Currency” in the table in Section 1.2

“INDEX UNIVERSE REQUIREMENTS" shall have the meaning as defined in Section 2.1.

“INDEX UNIVERSE" is the sum of all financial instruments which fulfill the INDEX UNIVERSE REQUIREMENTS.
“LIVE DATE" shall have the meaning as defined in Section 1.3.

“OVERSIGHT COMMITTEE" shall have the meaning as defined in Section 5.5.

“REBALANCE DAY" is the last business day of March, June, September and December. If that day is not a
TRADING DAY the REBALANCE DAY will be the immediately following TRADING DAY.

“SOLACTIVE" shall have the meaning as defined in Section “Introduction”.
“START DATE" shall have the meaning as defined in Section 1.3.

“TRADING DAY" is with respect to an INDEX COMPONENT included in the INDEX at the REBALANCE DAY and every
INDEX COMPONENT included in the INDEX at the CALCULATION DAY immediately following the REBALANCE DAY (for
clarification: this provision is intended to capture the TRADING DAYS for the securities to be included in the
INDEX as new INDEX COMPONENTS with close of trading on the relevant EXCHANGE on the REBALANCE DAY) a day
on which the relevant EXCHANGE is open for trading (or a day that would have been such a day if a market
disruption had not occurred), excluding days on which trading may be ceased prior to the scheduled
EXCHANGE closing time and days on which the EXCHANGE is open for a scheduled shortened period. The INDEX
ADMINISTRATOR is ultimately responsible as to whether a certain day is a TRADING DAY.
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The “TRADING PRICE" in respect of an INDEX COMPONENT and a TRADING DAY is the most recent published price
at which the INDEx COMPONENT was traded on the respective EXCHANGE.

24
Version 1.0—-15 June 2023



INDEX GUIDELINE
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