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DESCRIPTION

The aim of the index is to deliver the performance of an ESG best-in-class filtered selection of liquid stocks from the Solactive US Large
Cap Index, weighted in such a way to minimize the volatility of the portfolio
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CHARACTERISTICS
ISIN/ WKN DEOOQOSLATXRT / SLAIXR  Base Value / Base Date 100 Points / 08.03.2016
Bloomberg / Reuters ESGUSMVN Index / ESGUSMVN  Last Price 394.99
Index Calculator Solactive AG  Dividends Net dividends are reinvested (Net Total Return Index)
Index Type Net Total Return  Calculation 09:00am to 10:30pm (CET), every 15 seconds
Index Currency USD  History Available daily back to 18.12.2009
Index Members 80
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STATISTICS
usb 30D 90D 180D 360D YTD Since Inception
Performance 1.76% 6.29% 6.66% 19.25% 14.58% 109.80%
Performance (p.a.) 9.07%
Volatility (p.a) 760% 8.60% 8.61% 8.53% 8.03% 13.57%
High 399.82 399.82 399.82 399.82 399.82 399.82
Low 387.71 368.07 358.2] 316,69 344.71 188.27
Sharpe Ratio* 241 264 1.00 1.66 1.91 027
Max. Drawdown -1.41% -2.84% -4.99% -4.59% -4.99% -30.64%
VarR 9599 -13.8%\-20.2% -18.6% \-37.5%
CVaR 95\99 -18.5% \-27.6% -32.0%\-64.8%
Jp to 31 December 2021, ex-post Sharpe ratios use as input for the risk free rate term the London Inter-Bank Offered rates in the respective currencies of the index and at a term equal to the observation period. From 3 January

2022 onwards, Sharpe ratios will be / are calculated using as reference risk free rate input the overnight replacement rate for these currencies, namely SONIA (for GBP), SOFR (for USD) and EURIBOR Overnight (for EUR)
COMPOSITION BY CURRENCIES COMPOSITION BY COUNTRIES

* US 94.4% \

° E27%

® USD100.0% ® BM1.2%
® CW0.9%
Others 0.7%

TOP COMPONENTS AS OF 18-Sep-2024
Company Ticker Country Currency Index Weight (%)
REGENERON PHARMACEUTICALS REGN UW Equity us usb 377%
CME GROUP INC CME UW Equity us usb 3.59%
CHENIERE ENERGY INC LNG UN Equity us usb 3.53%
T-MOBILE USINC TMUS UW Equity us usb 3.51%
CHURCH & DWIGHT COINC CHD UN Equity us usb 3.46%
AT&T T UN Equity us usb 3.23%
THE CIGNA GROUP CIUN Equity us usb 2.92%
COLGATE-PALMOLIVE CO CL UN Equity us usb 2.173%
CENCORAINC COR UN Equity us usb 2.12%
GENERAL MILLS INC GIS UN Equity us usb 2.61%
VERIZON COMMUNICATIONS INC VZ UN Equity us usb 2.55%
PROGRESSIVE CORP PGR UN Equity us usb 2.38%
JOHNSON & JOHNSON JNJ UN Equity us usb 2.31%
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Company Ticker Country Currency Index Weight (%)
REPUBLIC SERVICES INC RSG UN Equity us usb 2.36%
WALMART INC WMT UN Equity us usb 2.21%
LINDE PLC LIN UW Equity IE usb 213%
INTERCONTINENTAL EXCHANGE INC ICE UN Equity us usb 1.99%
KEURIG DR PEPPER INC KDP UW Equity us usb 1.90%
CONOCOPHILLIPS COP UN Equity us usb 1.84%
KROGER CO KR UN Equity us usb 1.78%
ANSYS INC ANSS UW Equity us usb 1.11%
VEEVA SYSTEMS INC VEEV UN Equity us usb 1.70%
OCCIDENTAL PETROLEUM CORP OXY UN Equity us usb 1.61%
ALTRIA GROUP INC MO UN Equity us usb 1.60%
MICROSOFT CORP MSFT UW Equity us usb 1.52%
FIDELITY NATIONAL INFORMATION SERVICES INC FIS UN Equity us usb 1.44%
CLOROX COMPANY CLX UN Equity us usb 1.26%
ARCH CAPITAL GROUP LTD ACGL UW Equity BM usb 1.25%
S&P GLOBAL INC SPGI UN Equity us usb 1.22%
PG&E CORP PCG UN Equity us usb 1.20%
EOG RESOURCES INC EOG UN Equity us usb 1.19%
MERCK & CO. INC. MRK UN Equity us usb 1.18%
LAS VEGAS SANDS CORP LVS UN Equity us usb 1.17%
DUKE ENERGY CORP DUK UN Equity us usb 1.13%
CONSOLIDATED EDISON INC ED UN Equity us usb 1.13%
CARDINAL HEALTH INC CAH UN Equity us usb 1.11%
LPL FINANCIAL HOLDINGS INC LPLA UW Equity us usb 1.09%
NETFLIXINC NFLX UW Equity us usb 1.04%
AUTOMATIC DATA PROCESSING ADP UW Equity us usb 1.01%
HUMANA INC HUM UN Equity us usb 0.98%
BOSTON SCIENTIFIC CORP BSX UN Equity us usb 0.98%
HERSHEY CO/THE HSY UN Equity us usb 0.97%
CISCO SYSTEMS INC CSCO UW Equity us usb 0.95%
INTERPUBLIC GROUP QOF COS INC IPG UN Equity us usb 0.93%
SCHLUMBERGER NV SLBUN Equity Ccw usb 0.91%
GODADDY INC GDDY UN Equity us usb 0.90%
EXPEDITORS INTL WASH INC EXPD UN Equity us usb 0.90%
JM SMUCKER CO/THE SJM UN Equity us usb 0.90%
WW GRAINGER INC GWW UN Equity us usb 0.87%
CHIPOTLE MEXICAN GRILL INC CMG UN Equity us usb 0.86%
WASTE MANAGEMENT INC WM UN Equity us usb 0.82%
CMS ENERGY CORP CMS UN Equity us usb 0.79%
UNION PACIFIC CORP UNP UN Equity us usb 0.76%
ABBVIE INC ABBV UN Equity us usb 0.711%
MEDTRONIC PLC MDT UN Equity IE usb 0.62%
YUM! BRANDS YUM UN Equity us usb 0.59%
ALLSTATE CORP ALL UN Equity us usb 0.57%
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Company Ticker Country Currency Index Weight (%)
DIAMONDBACK ENERGY INC FANG UW Equity us usb 0.52%
TJX COMPANIES INC TJXUN Equity us usb 0.49%
M & T BANK CORP MTB UN Equity us usb 0.47%
CHUBBLTD CB UN Equity CH usb 0.46%
PEPSICOINC PEP UW Equity us usb 0.46%
AFLAC INC AFL UN Equity us usb 0.45%
VISA INC-CLASS A SHARES V UN Equity us usb 0.45%
PFIZERINC PFE UN Equity us usb 0.43%
META PLATFORMS INC META UW Equity us usb 0.41%
MARRIOTT INTERNATIONAL -CL A MAR UW Equity us usb 0.40%
STRYKER CORP SYK UN Equity us usb 0.28%
COGNIZANT TECHNOLOGY SOLUTIONS CORP CTSH UW Equity us usb 0.26%
CARLISLE COSINC CSL UN Equity us usb 0.26%
PHILIP MORRIS INTERNATIONAL PM UN Equity us usb 0.23%
DOLLAR GENERAL CORP DG UN Equity us usb 0.23%
LYONDELLBASELL INDU-CL A LYB UN Equity NL usb 0.20%
KRAFT HEINZ CO/THE KHC UW Equity us usb 0.17%
MOTOROLA SOLUTIONS INC MSIUN Equity us usb 0.16%
ILLINOIS TOOL WORKS ITW UN Equity us usb 0.16%
Z00M VIDEO COMMUNICATIONS INC M UW Equity us usb 0.13%
DOW INC DOW UN Equity us usb 0.13%
MONDELEZ INTERNATIONAL INC MDLZ UW Equity us usb 0.03%
AVALONBAY COMMUNITIES INC AVB UN Equity us usb 0.00%
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DISCLAIMER

© Solactive AG, 2024. All rights reserved.

The information contained in this factsheet is impersonal, not tailored to the needs of any person, entity or group of persons and for informational purposes only. The
information contained herein has been obtained from public sources believed to be reliable, but no representation or warranty, express or implied, is made that such
information is accurate or complete and it should not be relied upon as such. The content is provided on an "as is" basis. Solactive AG accepts no responsibility or liability for
any errors or for any loss from use of this factsheet or any of the information or data contained herein. In no event shall Solactive AG be liable to any party for any direct,
indirect, incidental, exemplary, compensatory, punitive, special or consequential damages, costs, expenses, legal fees, or losses (including, without limitation, lost income or
lost profits and opportunity costs) in connection with any use of the factsheets and its content even if advised of the possibility of such damages.

Itis not possible to invest directly in an index. Exposure to assets represented by an index is available through investable financial instruments that seek to provide an
investment return based on the performance of an index. A decision to invest in any such financial instrument should not be made in reliance on any of the statements set
forthin this document. Prospective investors are advised to make an investment in any such financial instrument only after carefully considering the risks associated with
investing in such financial instruments, as detailed in an offering memarandum or similar document that is prepared by or on behalf of the issuer of the financial instrument
or vehicle.

The financial instruments are not sponsored, promoted, sold or supported in any other manner by Solactive AG nor does Solactive AG offer any express or implicit guarantee
or assurance either with regard to the results of using the Index and/or Index trade mark or the Index level at any time or in any other respect. Solactive AG makes no
assurance that financial instruments based on the index will accurately track index performance or provide positive investment returns. Solactive AG is not an investment
adviser and nothing in this factsheet constitutes a recommendation by Solactive AG to invest capital in financial instruments nor does it in any way represent an assurance
or opinion of Solactive AG with regard to any investment in a financial instrument. Inclusion of a security within an index is not a recommendation by Solactive AG to buy,
sell, or hold such security, nor is it considered to be investment advice.

The index is launched on 08-Mar-2016. All information, including index levels, provided for any date or time period prior to the launch date is back-tested. Back-tested
performance is not actual performance, but is hypothetical. The back-test calculations are based on the same or fundamentally the same methodology that was in effect
when the index was launched. A back-test calculation means that no actual investment which allowed a tracking of the performance of the Index was passible at any time
during the period of the back-test calculation and that as a result any comparison is purely hypothetical. The methodology and the model used for the calculation and
back-test calculation of the Index were developed with the advantage of hindsight. In reality, it is not possible to invest with the advantage of hindsight and therefore this
performance comparison is purely theoretical.

Past performance should not be considered as indication or guarantee of any future results. Charts and graphs are provided for illustrative purposes.
This info service is offered exclusively by Solactive AG, Platz der Einheit 1, D-60327 Frankfurt am Main|E-Mail: indexing@solactive.com
"Solactive”, "Solactive GBS", "German Index Engineering" and the logo "I are registered trademarks of Solactive AG.

The information in this document does not constitute tax, legal or investment advice. The factsheet is proprietary to Solactive AG. Its content may not be modified,
reproduced, redistributed or stored in a retrieval system in whole or in part without the prior written consent of Solactive AG.
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