STOXX® EUROPE 600 SRI INDEX

Components'’

Company Supersector Country Weight (%)
NESTLE Food, Beverage & Tobacco Switzerland 7.13
ASML HLDG Technology Netherlands 5.63
NOVO NORDISK B Health Care Denmark 5.05
ROCHE HLDG P Health Care Switzerland 4.36
NOVARTIS Health Care Switzerland 4.03
UNILEVER PLC Personal Care, Drug & Grocery Stores  Great Britain 2.84
SAP Technology Germany 2.68
SANOFI Health Care France 2.42
SIEMENS Industrial Goods & Services Germany 2.38
L'OREAL Consumer Products & Services France 2.17
ALLIANZ Insurance Germany 1.89
DEUTSCHE TELEKOM Telecommunications Germany 1.75
GSK Health Care Great Britain 1.52
ZURICH INSURANCE GROUP Insurance Switzerland 143
HERMES INTERNATIONAL Consumer Products & Services France 143
BNP PARIBAS Banks France 1.38
RELXPLC Media Great Britain 1.33
BAYER Health Care Germany 1.28
MERCEDES-BENZ GROUP Automobiles & Parts Germany 1.28
BCO SANTANDER Banks Spain 1.23
AXA Insurance France 1.21
RECKITT BENCKISER GRP Personal Care, Drug & Grocery Stores  Great Britain 1.14
ABB Industrial Goods & Services Switzerland 1.12
MUENCHENER RUECK Insurance Germany 0.98
DEUTSCHE POST Industrial Goods & Services Germany 0.94
Kering Consumer Products & Services France 0.93
COMPASS GRP Consumer Products & Services Great Britain 0.93
ING GRP Banks Netherlands 0.93
SIKA Construction & Materials Switzerland 0.88
NORDEA BANK Banks Finland 0.87
INTESA SANPAOLO Banks Italy 0.87
DANONE Food, Beverage & Tobacco France 0.82
DEUTSCHE BOERSE Financial Services Germany 0.76
UNICREDIT Banks Italy 0.75
BMW Automobiles & Parts Germany 0.71
STMICROELECTRONICS Technology Italy 0.70
DSV Industrial Goods & Services Denmark 0.69
CAP GEMINI Technology France 0.68
EXPERIAN Industrial Goods & Services Great Britain 0.65
ATLAS COPCO A Industrial Goods & Services Sweden 0.65
VODAFONE GRP Telecommunications Great Britain 0.63
VESTAS WIND SYSTEMS Energy Denmark 0.60
SWISS REINSURANCE COMPANY Insurance Switzerland 0.60
GIVAUDAN Chemicals Switzerland 0.55
NOKIA Telecommunications Finland 0.54
LEGRAND Industrial Goods & Services France 0.53
ORANGE Telecommunications France 0.51
MERCK Health Care Germany 0.50
KONINKLIJKE DSM Food, Beverage & Tobacco Netherlands 0.47
MICHELIN Automobiles & Parts France 0.45
ASSICURAZIONI GENERALI Insurance Italy 0.45
KONE B Industrial Goods & Services Finland 0.43
GEBERIT Construction & Materials Switzerland 0.40
GRP SOCIETE GENERALE Banks France 0.40
SKANDINAVISKA ENSKILDA BK A Banks Sweden 0.40
SWISS LIFE HLDG Insurance Switzerland 0.39
NATWEST GROUP Banks Great Britain 0.36
Essity B Personal Care, Drug & Grocery Stores  Sweden 0.36
SWISSCOM Telecommunications Switzerland 0.35
KBC GRP Banks Belgium 0.34
DNB BANK Banks Norway 0.34
NIBE INDUSTRIER B Construction & Materials Sweden 0.34
ASM INTERNATIONAL Technology Netherlands 0.33
FERROVIAL Construction & Materials Spain 0.33
SIEMENS HEALTHINEERS Health Care Germany 0.33
KERRY GRP Food, Beverage & Tobacco Ireland 0.33
PHILIPS Health Care Netherlands 0.32
COLOPLAST B Health Care Denmark 0.32
CAIXABANK Banks Spain 0.32
Vonovia SE Real Estate Germany 0.31
TELEPERFORMANCE Industrial Goods & Services France 0.31
SVENSKA HANDELSBANKEN A Banks Sweden 0.31

" Based on the last periodic review implementation
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DAIMLER TRUCK Industrial Goods & Services Germany 0.30
SGS Industrial Goods & Services Switzerland 0.30
AVIVA Insurance Great Britain 0.30
CNH Industrial NV Industrial Goods & Services Italy 0.30
SONOVA Health Care Switzerland 0.30
MONCLER Consumer Products & Services Italy 0.29
AKZO NOBEL Chemicals Netherlands 0.28
BEIERSDORF Personal Care, Drug & Grocery Stores  Germany 0.26
INFORMA Media Great Britain 0.26
HENKEL PREF Consumer Products & Services Germany 0.25
EPIROCA Industrial Goods & Services Sweden 0.25
AENA SME Industrial Goods & Services Spain 0.25
CRODA INTERNATIONAL Chemicals Great Britain 0.24
BRENNTAG Chemicals Germany 0.24
TERNA Utilities Italy 0.24
BURBERRY Consumer Products & Services Great Britain 0.24
ucB Health Care Belgium 0.23
HANNOVER RUECK Insurance Germany 0.23
WORLDLINE Industrial Goods & Services France 0.22
NOVOZYMES Health Care Denmark 0.22
BOLIDEN Basic Resources Sweden 0.22
SPIRAX-SARCO Industrial Goods & Services Great Britain 0.22
NN GROUP Insurance Netherlands 0.21
SCHINDLER P Industrial Goods & Services Switzerland 0.20
IMCD Chemicals Netherlands 0.19
SEVERN TRENT Utilities Great Britain 0.19
UNITED UTILITIES GRP Utilities Great Britain 0.19
ZALANDO Retail Germany 0.19
SIG GROUP AG Industrial Goods & Services Switzerland 0.19
LOGITECH INTERNATIONAL Technology Switzerland 0.19
FINECOBANK Banks Italy 0.18
BUREAU VERITAS Industrial Goods & Services France 0.18
ALSTOM Industrial Goods & Services France 0.17
FRESENIUS MEDICAL CARE Health Care Germany 0.17
ST.JAMES'S PLACE CAPITAL Financial Services Great Britain 0.17
PANDORA Consumer Products & Services Denmark 0.17
RANDSTAD Industrial Goods & Services Netherlands 0.16
CONTINENTAL Automobiles & Parts Germany 0.16
PEARSON Media Great Britain 0.16
CHR HANSEN HLDG Health Care Denmark 0.16
AGEAS Insurance Belgium 0.16
BARRY CALLEBAUT Food, Beverage & Tobacco Switzerland 0.16
SVENSKA CELLULOSA B Basic Resources Sweden 0.16
MOWI Food, Beverage & Tobacco Norway 0.16
AEGON Insurance Netherlands 0.15
GEA GRP Industrial Goods & Services Germany 0.15
ABN AMRO BANK Banks Netherlands 0.15
RED ELECTRICA CORPORATION Utilities Spain 0.15
KINGFISHER Retail Great Britain 0.14
TELIA COMPANY Telecommunications Sweden 0.14
UMICORE Chemicals Belgium 0.13
ASR NEDERLAND NV Insurance Netherlands 0.13
GEORG FISCHER Industrial Goods & Services Switzerland 0.13
REXEL Industrial Goods & Services France 0.12
UNIBAIL-RODAMCO-WESTFIELD Real Estate France 0.12
WEIR GRP Industrial Goods & Services Great Britain 0.12
COCA-COLA HBC Food, Beverage & Tobacco Great Britain 0.12
BARRATT DEVELOPMENTS Consumer Products & Services Great Britain 0.12
Valmet Industrial Goods & Services Finland 0.1
INDUTRADE Industrial Goods & Services Sweden 0.11
MEDIOBANCA Financial Services Italy 0.11
EDP RENOVAVEIS Utilities Portugal 0.11
ORKLA Food, Beverage & Tobacco Norway 0.11
LAND SECURITIES Real Estate Great Britain 0.11
GECINA Real Estate France 0.1
JD SPORTS FASHION Retail Great Britain 0.11
GETINGE B Health Care Sweden 0.10
ACCIONAS.A. Construction & Materials Spain 0.10
CONVATEC PLC Health Care Great Britain 0.10
POSTE ITALIANE Insurance Italy 0.10
ADDTECH B Industrial Goods & Services Sweden 0.10
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AIB GROUP Banks Ireland 0.10
JOHNSON MATTHEY Chemicals Great Britain 0.10
AALBERTS Industrial Goods & Services Netherlands 0.09
LEG IMMOBILIEN Real Estate Germany 0.09
TEMENOS Technology Switzerland 0.09
INTERMEDIATE CAPITAL GRP Financial Services Great Britain 0.09
BRITISH LAND COMPANY Real Estate Great Britain 0.09
ELIA GROUP Utilities Belgium 0.09
SIGNIFY Construction & Materials Netherlands 0.09
SPIE Construction & Materials France 0.09
JDE PEET S Food, Beverage & Tobacco Netherlands 0.08
VALEO Automobiles & Parts France 0.08
HUGO BOSS Consumer Products & Services Germany 0.08
CLARIANT Chemicals Switzerland 0.08
FAURECIA Automobiles & Parts France 0.07
STOREBRAND Insurance Norway 0.07
ELIS Industrial Goods & Services France 0.07
CASTELLUM Real Estate Sweden 0.07
SEB Consumer Products & Services France 0.07
HUHTAMAKI Industrial Goods & Services Finland 0.07
INVESTEC Banks Great Britain 0.07
SOPRA STERIA GROUP Technology France 0.07
TRITAX BIG BOX REIT Real Estate Great Britain 0.07
TELECOM ITALIA Telecommunications Italy 0.07
LANXESS Chemicals Germany 0.07
VISTRY GROUP Consumer Products & Services Great Britain 0.06
ARCADIS Construction & Materials Netherlands 0.06
DERWENT LONDON Real Estate Great Britain 0.06
ISS AS Industrial Goods & Services Denmark 0.06
TIETOEVRY Technology Finland 0.06
SALMAR Food, Beverage & Tobacco Norway 0.06
ITALGAS Utilities Italy 0.06
GLANBIA Food, Beverage & Tobacco Ireland 0.06
FUCHS PETROLUB PREF Chemicals Germany 0.06
HEXPOL 'B' Basic Resources Sweden 0.06
ELEKTAB Health Care Sweden 0.06
AURUBIS Basic Resources Germany 0.06
covivio Real Estate France 0.06
BRITVIC Food, Beverage & Tobacco Great Britain 0.06
TELEFONICA DEUTSCHLAND Telecommunications Germany 0.06
NORDIC SEMICONDUCTOR Technology Norway 0.06
AMBU 'B' Health Care Denmark 0.06
NEXANS Industrial Goods & Services France 0.06
ELECTROLUX B Consumer Products & Services Sweden 0.06
SWECO 'B' Construction & Materials Sweden 0.05
VOLVO CARB Automobiles & Parts Sweden 0.05
THULE GROUP Consumer Products & Services Sweden 0.05
ENCAVIS Utilities Germany 0.05
AMS-OSRAM AG Technology Switzerland 0.05
NEL Energy Norway 0.05
WIHLBORGS FASTIGHETER Real Estate Sweden 0.04
INTERNATIONAL DISTRIBUTIONS SERVICES Industrial Goods & Services Great Britain 0.04
COMPUTACENTER Technology Great Britain 0.04
INMOBILIARIA COLONIAL SOCIMI Real Estate Spain 0.04
VICTREX Chemicals Great Britain 0.04
SAMHALLSBYGGNADSBOL AGET NORD Real Estate Sweden 0.03

" Based on the last periodic review implementation




