EXPLA
THE BE
E

\
\

\

||||I
SOLACTIVE

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

GOVERNANCE (ESG) FACTORS

Solactive ISS SDG Leaders Index NTR



" I I
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 Solactive AG

Type of benchmark or family of Equity

Jbenchmarks
Name of the benchmark or family of Solactive ISS SDG Leaders Index NTR (DEOOOSLOBDY6)
benchmarks

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

List of environmental factors considered Exclusion of companies with verified ongoing failure to respect established
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 with a negative impact on any of the 17 single Sus-
tainable Development Goals (SDGs) based on the ISS "SDG Impact Rating”.

Inclusion of companies with an overall significant positive impact on the
SDGs based on the ISS “SDG Impact Rating”.

All companies for which an evaluation of the abovementioned exclusion /
inclusion criteria is not possible due to insufficient and / or missing infor-
mation or data are excluded.

List of social factors considered Exclusion of companies with verified ongoing failure to respect established
international norms. The core normative framework consists of the Prin-
ciples of the UN Global Compact, the OECD Guidelines for Multinational
Enterprisesand the UN Guiding Principles for Business and Human Rights.

Exclusion of companies with verified angoing involvement in the area of
controversial weapons, including chemical, biological and nuclear weapons
(both under and outside the Treaty on the Non-Proliferation of Nuclear
Weapons), depleted uranium munitions, cluster munitions, and anti-personnel
mines.

Exclusion of companies with a negative impact on any of the 17 single Sus-
tainable Development Goals (SDGs) based on the ISS *SDG Impact Rating".

Inclusion of companies with an overall significant positive impact on the
SDGs based on the ISS "SDG Impact Rating”.

All companies for which an evaluation of the abovementioned exclusion /
inclusion criteria is not possible due to insufficient and / or missing infor-
mation or data are excluded.




" I I
List of governance factors considered > Exclusion of companies with a negative impact on any of the 17 single Sus-
tainable Development Goals (SDGs) based on the ISS “SDG Impact Rating”.

- Inclusion of companies with an overall significant positive impact on the
SDGs based on the ISS “SDG Impact Rating”.

> All companies for which an evaluation of the abovementioned exclusion /
inclusion criteria is not possible to insufficient and / or missing informa-
tion or data are excluded.

Data and Standards used

Data Input The data used to construct the index is sourced externally from Institutional
,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,, Shareholder Serviceslnc.
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 reliability of the ESG-data

provided.
Referencestandards | International standards referenced by the index methodology are listed in the
respective section above.
Informationupdatedon | 922005
Reasonforupdate: | nitial document creaton




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

© Solactive AG


mailto:info@solactive.com
https://www.solactive.com/

