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OVERVIEW

The Index tracks fixed-rate, investment grade EUR denominated sovereign bonds issued by European Monetary Union countries
which are Eligible investments according to ECPI Government and Supranational Screening Methodology.

KEY DATA

Ticker ECAPEG13 Index Duration 1.83

Components Floating Convexity 0.05

Weighting Cap Weighted Annual Yield 2.62

Min Amount Outstanding 2 Bio EUR Coupon 2.10

Min Residual Life One year Number Of Bonds 84

Rebalancing Frequency Monthly Historical Series Since January 3, 2001
Currency EUR Index Rules https://www.stoxx.com/

CONSTITUENTS SELECTION: METHODOLOGY

ECPI Government and Supranational Screening Methodology identifies those States which are following economic, social and International policies
aimed af respecting the environment and the general principles of human rights. Sovereign screening methodology analyses compliance to international
standards, freaties and conventions on the following areas: Death Penalty; Ratification of the main conventions on Labour Rights; Ratification of the main
treaties on Human Rights; Ratification of the main freaties on Environmental Protection; Civil Liberties and Political Rights
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ESG RATINGS OF THE BENCHMARK ESG DISCLOSURE
ESG RATING EE+ Environmental
ENVIRONMENTAL RATING EEE- GHG infensity (tonnes CO2e/USD mn) 380.60
SOCIAL RATING EEE- GHG reported vs estimated (%) 0/ 100
GOVERNANCE RATING EE- Green Bonds (%) 4.71
TOP 10 POSITIONS Social
Number Of Social Violations 0
COMPANY WEIGHT ESG RATING Human Rights Performance 1.01
FRANCE (GOVT OF) 0.75% 2028-05-25 3.52% EE+ Income Inequality Score 2.89
FRANCE (GOVT OF) 2.75% 2029-02-25 3.45% EE+ Freedom Of Expression Score 91.17
FRANCE (GOVT OF) 2.75% 2027-10-25 3.39% EE+
FRANCE (GOVT OF) 0.75% 2028-11-25 3.20% EE+ Governance
FRANCE (GOVT OF) 0.75% 2028-02-25 2.69% EE+ Corruption Score 64.66
FRANCE (GOVT OF) 2.4% 2028-09-24 2.62% EE+ Political Stability Score 6.45
FRANCE (GOVT OF) 5.5% 2029-04-25 2.59% EE+ Rule Of Law Score 6.55
FRANCE (GOVT OF) 2.5% 2027-09-24 2.34% EE+
FRANCE (GOVT OF) 1% 2027-05-25 2.32% EE+
BUNDESREPUB. DEUTSCHLAND 0.5% 2027-08 1.72% EEE-
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