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Thisdocumentprovidesanexplanationofhowthekeyelementsof thebenchmarkmethodology reflectESGfactors. It is 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
benchmarks

Equity

Name of the benchmark or family of
benchmarks

Solactive Become Index NTR

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

Yes

ESG Factors Applied in the Benchmark Methodology

List of environmental factors considered > Exclusionofcompanieswithverifiedongoing failure to respectestablished
international norms. The core normative framework consists of the Prin-
ciples of the UN Global Compact and the OECD Guidelines for Multina-
tional Enterprises.

> Exclusion of companies generating revenues (in proportion to their total
revenues) >0% from Controversial Weapons, >10% Civilian Firearms, >0%
MilitaryEquipmentandServices, Evidenceofactivity incontroversialweapons,
Evidenceofactivity innuclearweaponsorclassified in the Industry “Aerospace
& Defense.

> Exclusion of companies generating revenues (in proportion to their total
revenues) >0% from Production of tobacco, >0% tobacco services > 0%
tobacco retail Revenues.

> Exclusion of companies generating revenues (in proportion to their total
revenues) of >0% fromThermal coal extraction or >0% fromThermal coal
power generation.

> Exclusion of companies generating revenues (in proportion to their total
revenues) of >0% from Arctic oil & gas Exploration extraction, >0% Oil
Sands Extraction or >0% Shale energy extraction.

> Exclusion of companies generating revenues (in proportion to their total
revenues) Exclusion of companies active in the conventional oil and gas
extraction if the revenue they generate from renewable energy sources is
less than 40%.

> Exclusion of companies generating revenues (in proportion to their total
revenues)>25%fromNuclearproductionor>25%Nuclear supportingprod-
ucts&services or>25%Nuclear distribution or>25%Oil&Gasgeneration

List of social factors considered > Exclusionofcompanieswithverifiedongoing failure to respectestablished
international norms. The core normative framework consists of the Prin-
ciples of the UN Global Compact, the OECD Guidelines for Multinational
Enterprisesand theUNGuidingPrinciples forBusinessandHumanRights.

2



> Exclusion of companies generating revenues (in proportion to their total
revenues) >25% from Production of adult entertainment, >25% Owner-
ship adult entertainment producer or >25% Distribution of adult enter-
tainment.

> Exclusion of companies generating revenues (in proportion to their total
revenues) >25% fromProduction of alcoholic beverages, >25%Ownership
ofalcoholicbeveragesproduceror>25%alcoholicbeverages relatedprod-
ucts & services.

> Exclusion of companies generating revenues (in proportion to their total
revenues) of >10% from Revenues from gambling operations, >10% rev-
enues from gambling supporting products & services or >10% revenues
from specialized gambling equipment.

List of governance factors considered > Not applicable.

Data and Standards used

Data Input Sustainalytics

Verification and quality of data -

Reference standards -

Information updated on 23/02/2024

Reason for update: -
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CONTACT
Solactive AG
German Index Engineering
Platz der Einheit 1
60327 Frankfurt amMain
Germany

Tel.: +49 (0) 69 719 160 00
Fax: +49 (0) 69 719 160 25
Email: info@solactive.com
Website: www.solactive.com
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