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The STOXX index guides are separated into the following sub-sets:

»

»

»

»

»

»

»

»

»

»

»

»

»

The STOXX Calculation guide provides a general overview of the calculation of the
STOXX equity indices, the dissemination, the index formulas and adjustments due to
corporate actions

The STOXX Index Methodology guide contains the equity index specific rules regarding
the construction and derivation of the portfolio based indices, the individual component
selection process and weighting schemes

The STOXX World Equity Index Methodology guide contains the index specific rules
regarding the construction and derivation of the STOXX World portfolio based indices, the
individual component selection process and weighting schemes

The STOXX Strategy Index guide contains the formulas and description of all strategy
indices
The STOXX DVP Calculation guide describes the dividend points products

The STOXX Distribution Points Calculation guide describes the distribution points
products

The STOXX ESG Index Methodology guide contains the index specific rules regarding
the construction and derivation of the ESG indices, the individual component selection
process and weighting schemes

The iISTOXX Methodology guide contains the index specific rules regarding the
construction and derivation of the iISTOXX indices, the individual component selection
process and weighting schemes

The STOXX Reference Rates guide contains the rules and methodologies of the
reference rate indices

The STOXX Reference Calculations guide provides a detailed view of definitions and
formulas of the calculations as utilized in the reports, factsheets, indices and presentations
produced by STOXX

The STOXX Currency Rates Indices Methodology guide contains the index specific
rules regarding the construction and calculation of the derivation of the STOXX FX Rolling
Spot Mid Rate and STOXX FX Rolling Spot Tomorrow Next Open Rate indices

The Guide to Industry Classifications Used By STOXX contains general information
pertaining to industry classifications used in STOXX indices, together with any references
and links to third-parties that create the data.

The STOXX Eligible Market Segments guide contains the list of stock exchanges and
market segments.

All rule books are available for download on http://www.stoxx.com/indices/rulebooks.html
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2.1. HISTORY OF CHANGES TO THIS METHODOLOGY
GUIDE

» June 2011: Publication of a completely new rule book

» July 2011: Inclusion of ISTOXX World Select

» May 2012: Inclusion of EURO iSTOXX 50 Equal Risk index

» December 2012: Inclusion of iISTOXX Efficient Capital Managed Futures 20 index

» January 2013: Inclusion of the iISTOXX Dynamic VSTOXX

» February 2013: Inclusion of iISTOXX Low Risk weighted indices, modification of chapter 4
iISTOXX MINIMUM VARIANCE

» September 2013: Inclusion of STOXX SD-KPI indices

» November 2013: Addition of iISTOXX Turkey Strong Quality indices

» December 2013: Addition of iISTOXX Global ESG Select

» February 2014: Addition of iISTOXX Turkey Optimised Risk Control RV indices

» March 2014: Amendment of notation in chapter 4.1 EURO iSTOXX EQUAL RISK index

» July 2014: Addition of chapter 4.4 iISTOXX EUROPE NEXT DIVIDEND LOW

» July 2014: Addition of chapter 8 iISTOXX QUALITY and chapter 3 GENERAL PRINCIPLE

» August 2014: Amendment of chapter 4.3 iISTOXX EUROPE NEXT DIVIDEND LOW RISK 50

» November 2014: Addition of the iISTOXX Europe ESG Select 30

» December 2014: Addition of Decrement indices: EURO iSTOXX Equal Weight Constant and
Increment indices

» December 2014: Addition of iISTOXX Europe Select High Beta 50

» May 2015: Addition of iISTOXX Europe Maximum Dividend 8% Decrement

» July 2015: Addition of EURO iSTOXX 50 Style Weighted and EURO iSTOXX 50 Style Weighted
Decrement

» August 2015: Addition of chapter 10 iISTOXX MUTB INDICES

» August 2015: Addition of chapter 17 iISTOXX Centenary indices

» August 2015: Addition of chapter 12 iISTOXX DEMOGRAPHY

» August 2015: Addition of chapter 15.1 EURO ISTOXX EX FINANCIALS HIGH DIVIDEND 50

» September 2015: Addition of EURO iSTOXX High Dividend Low Volatility 50

» September 2015: Addition of iISTOXX Global ESG Select 50

» January 2016: Addition of iISTOXX Transatlantic 100 Equal Weight Decrement, modifications of
section 15.1.EURO iSTOXX ex Financials High Dividend 50

» January 2016: Addition of iISTOXX MUTB Global Quality indices to section 10 iSTOXX MUTB
INDICES

» February 2016: Deletion of iSTOXX Efficient Capital Managed Futures 20 index

» March 2016: Addition of chapter 4.2 iISTOXX EUROPE MINIMUM VARIANCE HIGH
DIVIDEND INDICES

» March 2016: Modification of chapter 4.1 iISTOXX EUROPE MINIMUM VARIANCE INDICES,
effective July 18, 2016

» March 2016: Addition of EURO iSTOXX 50, EURO iSTOXX 50 Equal Weight and EURO
iISTOXX 50 Low Carbon Decrement Indices

» April 2016: Addition of iISTOXX Europe Single & Multi Factor Indices

» April 2016 (2): Modification of section 10 iISTOXX MUTB INDICES

» April 2016 (3): Modification to STOXX SD-KPI indices

» April 2016 (4): Addition of EURO iSTOXX 60 Equal Weight and EURO iSTOXX 70 Equal Weight
indices
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» April 2016 (5): Addition of EURO iSTOXX Smart Quality Momentum Value and EURO iSTOXX
Smart Quality Momentum Value Decrement 50 indices

» April 2016 (6): Addition of EURO iSTOXX 60 Equal Weight Decrement 4.5% and EURO iSTOXX
70 Equal Weight Decrement 5% indices

» May 2016: Addition of EURO iSTOXX 50 FX Neutral indices

» May 2016 (2): Addition of ISTOXX MUTB JAPAN PROACTIVE LEADERS 200

» May 2016 (3): Addition of iISTOXX Broad Demography Indices, iSTOXX Global Demography
Select 50 Index and iISTOXX North America ESG Select 30 Index

» June 2016: Addition of iISTOXX USA Weak Balance Sheet Ex Utilities and Financials Index

» June 2016 (2): Addition of iISTOXX FactSet Thematic Indices

» October 2016: Change of score name for SD-KPI indices

» November 2016: Addition of ISTOXX MUTB QUALITY DIVIDEND INDICES

» December 2016: Addition of iISTOXX FactSet Thematic Indices

» December 2016 (2): Addition of ISTOXX GLOBAL WOMEN LEADERSHIP SELECT 30 INDEX

» January 2017: Addition of iISTOXX Europe Single & Multi Factor Market Neutral Indices

» February 2017: Improvement of wording and addition of details to the iISTOXX Global ESG
Select 100 and iISTOXX Europe ESG Select 30, EURO iSTOXX High Dividend 50, EURO
iISTOXX High Dividend Low Volatility 50, iSTOXX Europe Low Variance Adjusted Beta, iSTOXX
Equal Risk, iSTOXX Quality Income indices. All modifications are intended to better describe
the existing processes and no changes have been made to the existing index methodologies.

» March 2017: Addition of section 20 EURO iSTOXX BANKS CAP 5% INDEX

» March 2017 (2): Addition of iISTOXX Nordic ESG DW Decrement 4.5% Index.

» March 2017 (3): Addition of 4.5/8/35 diversification rules during the calculation of the final index
weights in the iISTOXX EUROPE SINGLE & MULTI FACTOR Indices in order to have portfolios
in line with broadly accepted diversification criteria in terms of single weights concentration

» March 2017 (4): Addition of section 10.3 iSTOXX MUTB Japan Quality 150 Daily Hedged index

» March 2017 (5): Addition of iISTOXX Global Transitions Select 30 Index

» April 2017: Addition of iISTOXX Europe Economic Growth Select 50 Index

» July 2017: Addition of iISTOXX MUTB China A Quality AM 150 indices to section 10 iISTOXX
MUTB INDICES; addition of iSTOXX Borsen-Zeitung Global 600 and addition of iISTOXX
Infrastructure True Exposure USA 75% DW Index

» August 2017: addition of 10.7 ISTOXX MUTB VALUE INDICES

» August 2017 (2): addition of EURO iSTOXX 50 Futures Leveraged Index

» September 2017: correction of universe for iISTOXX Broad Demography Indices

» October 2017: addition of further index versions to 10.5 ISTOXX MUTB QUALITY DIVIDEND
INDICES

» October 2017 (2): addition of index-specific dissemination calendars in line with definition of
Dissemination Calendar in the STOXX Calculation Guide for the following indices: iISTOXX®
MUTB Japan Quality 150 Index, iISTOXX® MUTB Japan Proactive Leaders 200 Index,
ISTOXX® MUTB Global ex Australia Quality 150 Index, iSTOXX® MUTB Global ex Japan
Quality 150 Index, iISTOXX® MUTB Global Quality 150 Index, iISTOXX® MUTB Asia/Pacific
Quality Dividend 100 Index, iISTOXX® MUTB Japan Quality 150 Daily Hedged Index, iSTOXX®
MUTB China A Quality AM 150 Index, iSTOXX® Transatlantic US 30 Index, iSTOXX®
Transatlantic 100 Equal Weight Index, iSTOXX® Transatlantic 100 Equal Weight Decrement
Index, iISTOXX® MUTB Global Value 600, iSTOXX® MUTB Global ex Japan Value 600,
iISTOXX® MUTB Japan Value 300, iSTOXX® MUTB Japan Quality Dividend 100, iSTOXX®
MUTB Japan ex Banks Quality Dividend 100, iISTOXX® MUTB Global Quality Dividend 300,
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ISTOXX® MUTB Global ex Japan Quality Dividend 250, iISTOXX® MUTB Global ex Australia
Quality Dividend 300.
» November 2017: Termination of calculation and dissemination of iISTOXX World Select Index
» November 2017 (2): addition of index-specific dissemination calendars in line with definition of
Dissemination Calendar in the STOXX Calculation Guide for the following indices: Dynamic
VSTOXX, Dynamic VSTOXX Net of Costs, EURO iSTOXX Futures Leveraged
November 2017 (3): Addition of iISTOXX Diversity Impact Select Indices
November 2017 (4): Addition of iISTOXX Global Economic Growth Select 50 Index
November 2017 (5): Addition of iISTOXX USA Factor indices under Section 20 (iSTOXX Factor
Indices)
» November 2017 (6): Addition of iISTOXX World Top 200 Indices (Section 25), and iSTOXX World
Top 200 Decrement 50 Index in Section 9.11: Decrement Indices.
November 2017 (7): Termination of calculation and dissemination of iISTOXX Optimised Turkey
Risk Control RV Index and iSTOXX Turkey Strong Quality Index
November 2017 (8): Addition of iISTOXX MUTB Minimum Variance Indices
December 2017: Clarification of index-specific dissemination calendars in line with definition of
Dissemination Calendar in the STOXX Calculation Guide for the following indices: iISTOXX®
MUTB Japan Quality 150 Index, iSTOXX® MUTB Japan Proactive Leaders 200 Index,
ISTOXX® MUTB Global ex Australia Quality 150 Index, iSTOXX® MUTB Global ex Japan
Quality 150 Index, iISTOXX® MUTB Global Quality 150 Index, iISTOXX® MUTB Asia/Pacific
Quiality Dividend 100 Index, iISTOXX® MUTB Japan Quality 150 Daily Hedged Index, iSTOXX®
MUTB China A Quality AM 150 Index, iISTOXX® Transatlantic US 30 Index, iISTOXX®
Transatlantic 100 Equal Weight Index, iSTOXX® Transatlantic 100 Equal Weight Decrement
Index, iISTOXX® MUTB Global Value 600, iSTOXX® MUTB Global ex Japan Value 600,
iISTOXX® MUTB Japan Value 300, iISTOXX® MUTB Japan Quality Dividend 100, iSTOXX®
MUTB Japan ex Banks Quality Dividend 100, iSTOXX® MUTB Global Quality Dividend 300,
ISTOXX® MUTB Global ex Japan Quality Dividend 250, iISTOXX® MUTB Global ex Australia
Quiality Dividend 300, iISTOXX World Top 200 Indices and iSTOXX MUTB Minimum Variance
Indices (ISTOXX MUTB Japan Minimum Variance, iSTOXX MUTB Global ex Japan Minimum
Variance and iSTOXX MUTB Global Minimum Variance)
December 2017 (2): Addition of iISTOXX American Century USA Indices
January 2018: Amendment in the base values of the iISTOXX China H 20 Equal Weight HKD
Index and iISTOXX Switzerland 10 Equal Weight CHF Index, following a restatement in their
history. Clarification of index-specific dissemination calendars in line with definition of
Dissemination Calendar in the STOXX Calculation Guide for the following indices: EURO
iISTOXX 65 Equal Weight Index, iSTOXX UK 25 Equal Weight Index, iSTOXX Switzerland 10
Equal Weight Index, iISTOXX USA 60 Equal Weight Index, iSTOXX Japan 20 Equal Weight
Index, iISTOXX China H 20 Equal Weight Index, iSTOXX World Top 200 Equal Weight Index
and iISTOXX World Top 200 Equal Weight Decrement 50 Index.
» February 2018: Addition of EURO iSTOXX 50® Collar Hedged Index
» February 2018: Addition of EURO iSTOXX Banks GR Decrement 50 Index
» February 2018: Addition of EURO iSTOXX 50 Equal Weight NR Decrement 5% Index
» March 2018: Addition of iISTOXX Global Industry Neutral ESG 600 index
» March 2018 (2): Addition of iISTOXX MUTB Global Ex Australia Quality Leaders 150 index
» April 2018: Addition of iISTOXX Europe Diversity Impact Select 30 NR Decrement 5%, and
iISTOXX Global Diversity Impact Select 30 NR Decrement 5% Indices
» April 2018 (2): Addition of EURO iSTOXX 50 Daily Leverage, and EURO iSTOXX 50 Daily Short
Indices
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» April 2018 (3): Change of review dates of iISTOXX American Century USA Value Index and
ISTOXX American Century USA Income Index, change of review procedure due to calculation
change of iISTOXX American Century USA Quality Value Index

» May 2018: Addition of EURO iSTOXX 50 ESG Focus and EURO iSTOXX 50 ESG Focus GR
Decrement 5% Indices

» May 2018 (2): Clarification of optimization and constraint relaxation procedure for iISTOXX
Factor Indices in section 0

» May 2018 (3): Inclusion of iISTOXX Asia indices

» May 2018 (4): Amendment of iISTOXX Decrement index calculation methodology and link to the
Strategy guide (no functional change)

» May 2018 (5): Amendment of iISTOXX FactSet Thematic Indices methodology as per the OC
determination in May 2018

» June 2018: Rule clarification: Chapter 12 iSTOXX MUTB Indices: change market capitalization
to free-float market capitalization

» June 2018 (2): Addition of EURO iSTOXX 25 Challengers Equal Weight and EURO iSTOXX 25
Challengers Equal Weight NR Decrement 5.5% indices.

» July 2018: Addition of iISTOXX MUTB Momentum Indices

» July 2018 (2): Addition of Euro iSTOXX Next 30 Index and Euro iISTOXX Next 30 NR Decrement
5% Index

» July 2018 (3): Addition of ISTOXX UK 35 Index, iSTOXX Switzerland 15 Index, iISTOXX
European 100 Index and iSTOXX European 100 GR Decrement 50 Index

» July 2018 (4): Addition of iISTOXX Developed Markets B.R.AI.N. Index

» August 2018: Addition of EURO iSTOXX 50 Monthly KRW Hedged Index

» August 2018 (2): Addition of iISTOXX A.C.I. USA Pure Growth Index, iSTOXX A.C.l. USA Stable
Growth Index, iISTOXX American Century USA Quality Growth Index

» August 2018 (3): Addition of iISTOXX Yewno Developed Markets Blockchain Index

» August 2018 (4): Amendment in the base values of the iISTOXX MUTB Global ex-Australia
Quiality Leaders 150 USD Index and iSTOXX MUTB Global ex-Australia Quality Leaders 150
AUD Index, following a restatement in their history.

» August 2018 (5): Addition of iISTOXX Europe ESG Climate Awareness Select 50 Index

» September 2018: Addition of iISTOXX Asia/Pacific and South Korea Total Market Index

» September 2018 (2): Addition of WIBOR 6-month interest rate for PLN to the iSTOXX Quality
Income Indices

» Valid from 21.12.2018: Addition of second non-relaxable beta constraint in 16. iISTOXX Factor
Indices

» September 2018 (3): Addition of EURO iSTOXX 50 NR Decrement 5% Index and EURO
iISTOXX 50 ESG Focus NR Decrement 5% Index

» October 2018 (1): Addition of iISTOXX Europe 600 Energy ex Coal GR Decrement 50 Index
and iISTOXX Europe 600 Real Estate GR Decrement 50 Index

» October 2018 (2): Addition of iISTOXX FactSet Automation & Robotics (TTM) JPY Index

» October 2018 (3): Addition of iISTOXX Europe Climate Impact ex GC CW & Tobacco GR
Decrement 5% Index and iISTOXX Europe Climate Impact ex GC CW & Tobacco NR
Decrement 4.75%

» October 2018 (4): Addition of EURO iSTOXX 50 Collar Index

» November 2018: Deletion of EURO iSTOXX 50 Collar Hedged Index

» November 2018 (2): Addition of iISTOXX Global Diversity Enhanced Impact Select 30 Index

» November 2018 (3): Addition of EURO iSTOXX 50 Quanto EURKRW Adjusted Index
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» November 2018 (4): Addition of iISTOXX MUTB ESG Quality 200 Indices and EURO iSTOXX
50 Futures Roll Daily Leverage and Short Indices

» December 2018: Addition of iISTOXX MUTB China All Shares AM Quality Consumer 50 Index
and iISTOXX China All Shares AM Index

» December 2018 (2): Addition of iISTOXX Increment Indices

» January 2019: Addition of EURO iSTOXX Equal Industry 50 EW Index and EURO iSTOXX
Equal Industry 50 EW NR Decrement 5% Index

» January 2019 (2): Addition of iISTOXX Europe 600 ESG-X GR Decrement 5% Index and
iISTOXX Europe 600 ESG-X NR Decrement 4.75% Index

» January 2019 (3): Addition of iISTOXX France Germany Benelux 60 Equal Weight Index and
iISTOXX France Germany Benelux 60 Equal Weight NR Decrement 5% Index

» January 2019 (4): Addition of EURO iSTOXX Environmental 50 Equal Weight Index and
EURO iSTOXX Environmental 50 Equal Weight NR Decrement 5% Index

» January 2019 (5): Addition of EURO iSTOXX ESG-X & Ex Nuclear Power Multi Factor Index

» February 2019: Addition of EURO iSTOXX ESG Leaders 50 GR Decrement 5% Index, EURO
iISTOXX ESG Leaders 50 NR Decrement 5% Index and EURO iSTOXX 50 GR Decrement
3.75% Index

» February 2019 (2): Addition of iISTOXX Developed and Emerging Markets ex USA PK VN Real
Estate Index

» February 2019 (3): Change of turnover constraint and quality filter for both iISTOXX A.C.l. USA
Pure Growth Index and iSTOXX A.C.l. USA Stable Growth Index, change of minimum growth
constraint of ISTOXX A.C.l. USA Stable Growth Index, amendment of allocation formula for
both iISTOXX American Century USA Quality Value and Quality Growth Index

» February 2019 (4): Change of dissemination calendar for EURO iSTOXX 50 Futures Roll Daily
Leverage and Short Indices and EURO iSTOXX 50 Quanto EURKRW Adjusted Index

» February 2019 (5): Addition of iISTOXX Global Millennials Risk Control 5% RV Index

» March 2019: Addition of iISTOXX MUTB Global ex Japan Quality 150 Monthly Hedged Index

» March 2019 (2): Addition of EURO iSTOXX 50 Low Carbon NR Decrement 3.75% Index

» April 2019: Addition of ISTOXX Global ESG ex-Controversial Activities Select 30 and iISTOXX
Global Low Carbon ex-Controversial Activities Select 30 Indices

» May 2019: Addition of iISTOXX Singapore Developed REITs Index

» May 2019 (2): Addition of EURO iSTOXX 50 KRW Hedged on Decrement 3.5% ER Index

» June 2019: Addition of EURO iSTOXX Responsibility Screened Select 30 Index

» June 2019 (2): Addition of iISTOXX Global Cities of Tomorrow Select 30 Index and addition of
iISTOXX Transatlantic ESG 100 Equal Weight Decrement, iISTOXX Transatlantic ESG 100
Equal Weight, iSTOXX Transatlantic EU ESG 70, iISTOXX Transatlantic US ESG 30 Indices

» July 2019: Addition of iISTOXX Global ESG Trend Select 30 Index

» July 2019 (2): Addition of EURO iSTOXX ESG Choice 50 EW Index and EURO iSTOXX ESG
Choice 50 EW NR Decrement 4% Index

» August 2019: Addition of EURO iSTOXX 50 ER 1.2 Monthly Leverage KRW Index

» August 2019 (2): Switch from DVFA/EFFAS KPI’s to standard Sustainalytics KPI's. Affected
indices: iISTOXX ESG Select Indices, iISTOXX Global Industry Neutral ESG 600 Index and
iISTOXX Nordic ESG DW Index

» August 2019 (3): Addition of EURO iSTOXX ESG Core Leaders 50 Index, EURO iSTOXX
ESG Core Leaders 50 NR Decrement 4% Index, EURO iSTOXX Equal Industry ESG 30
Index, EURO iSTOXX Equal Industry ESG 30 NR Decrement 4% Index and EURO iSTOXX
Equal Industry ESG 30 NR Decrement 5% Index
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» August 2019 (4): Addition of iISTOXX Global Responsible Waste Management Select 30 Index,
EURO iSTOXX 50 Carbon Adaptation Index and EURO iSTOXX 50 Carbon Adaptation GR
Decrement 5% Index

» August 2019 (5): Addition of iISTOXX Europe Collateral Indices

» September 2019: Addition of ISTOXX Equity Dividend Indices

» September 2019 (2): amendment of effective date for ICB change from September 2019 to
September 2020 as per communications on STOXX website. Clarification of cut-off date for
iISTOXX Global ESG Select 100 and iSTOXX Europe ESG Select 30 indices

» October 2019: Clarifications relating to changes in the EONIA rate determination

» October 2019 (2): Addition of iISTOXX Europe Total Market Food Producers Capped 30-15
index

» October 2019 (3): Addition of iISTOXX Global Cities of Tomorrow Select 30 Decrement Indices

» October 2019 (4): Addition of EURO iSTOXX Ocean Care 40, EURO iSTOXX Ocean Care 40
Decrement 5%

» November 2019: Addition of iISTOXX Top Citywire Fund Managers NF and iSTOXX Top
Citywire Fund Managers Risk Control 8% Index

» November 2019 (2): Addition of iISTOXX Dynamic Gold Hedge Indices

» November 2019 (3): Clarification relating to the dissemination calendar of the iISTOXX
Dynamic Gold Hedge Indices

» November 2019 (4): Addition of iISTOXX Top Citywire Fund Managers Index, introduction of
cutoff date for rating data for the iISTOXX Top Citywire Fund Managers NF Index

» November 2019 (5): Addition of iISTOXX Global Ethical Select 30 Index

» November 2019 (6): Removal of the word “Basket” from the name of the indices in the iISTOXX
Europe collateral family.

» November 2019 (7): Addition of EURO iISTOXX ESG Weighted 50 Index and EURO iSTOXX
ESG Weighted 50 NR Decrement 5% Index

» November 2019 (8): Addition of iISTOXX Germany Real Estate Capped 20 and iSTOXX Cross-
Atlantic Sustainable Infrastructure Select 30 indices

» December 2019: Addition of iISTOXX Top Citywire Fund Managers Fixed Weights and iSTOXX
Top Citywire Fund Managers Fixed Weights NF Index; addition of missing Dublin’s Christmas
Holiday to non-dissemination days for the iISTOXX Top Citywire Fund Managers and iSTOXX
Top Citywire Fund Managers Fixed Weights indices.

» December 2019 (2): Addition of iISTOXX Spread Ratio Indices

» December 2019 (3): Change of the methodology for the following indices: iISTOXX Europe
ESG Climate Awareness Select 50 index, EURO iSTOXX Ocean Care 40 index, iSTOXX
MUTB ESG Quality Indices, to reflect changes in Sustainalytics’ data and keep the economic
reality of these indices intact

» January 2020: Addition of iISTOXX Italy Small and Mid Cap Index

» January 2020 (2): Addition of additional iISTOXX Spread Ratio Indices, correction of typo in
high liquidity bound for iISTOXX MUTB Minimum Variance Indices

» January 2020 (3): Addition of iISTOXX Global Megatrends Select 50 Index

» January 2020 (4): Addition of iISTOXX Global NexGen Communication Innovative Technology
Index

» February 2020: Addition of iISTOXX Global Profitability Select 30 Index

» March 2020: Clarification on UN Global Compact with Sustainalytics Global Standards
Screening and ESG Controversy Rating

» March 2020 (2): Addition of EURO iSTOXX ESG Choice 50 EW NR Decrement 5% Index
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» March 2020 (3): Addition of ISTOXX Top Citywire Fund Managers Fixed Weights BE Index
and iISTOXX Top Citywire Fund Managers AR Index

» April 2020: Addition of additional iISTOXX Spread Ratio Indices

» April 2020 (2): Methodology change in the iISTOXX FactSet Thematic indices, as per the |IOC
determination

» May 2020: Addition of iISTOXX MUTB Japan Empowering Women 30 Index

» May 2020 (2): Addition of iISTOXX Al Global Artificial Intelligence High Dividend 30 Index

» May 2020 (3): Addition of EURO iSTOXX 50® Futures Roll TR Decrement 3%

» May 2020 (4): Addition of iISTOXX Core Euro & Global Water Index and iSTOXX Core Euro &
Global Water Decrement 5% Index

» June 2020: Addition of iISTOXX MUTB Global ex Australia Quality Leaders 150 Monthly
Hedged Index

» June 2020 (2): Addition of iISTOXX Global Women in Management ex-Controversial Activities
Select 30 and EURO iSTOXX Women in Management High Dividend 30 Indices

» June 2020 (3): Clarification of quarterly review of number of shares and free-float for iISTOXX
Global NexGen Communication Innovative Technology Index

» June 2020 (4): Addition of iISTOXX Ambition Climat PAB Index

» June 2020 (5): Change in name resulted to STOXX Global Thematic Indices being moved to
the STOXX Index Methodology Guide (previously named iISTOXX FactSet Thematic Index)

» June 2020 (6): Addition of ICB treatment effective on September 18, 2020 for indices EURO
ISTOXX ESG Weighted 50, iISTOXX Global Ethical Select 30, iSTOXX Global ESG ex-
Controversial Activities Select 30

» June 2020 (7): Addition of ICB treatment effective on September 18, 2020 for indices iISTOXX
Global Profitability Select 30, iISTOXX Global Megatrends Select 50, iISTOXX Germany Real
Estate Capped 20, iSTOXX Global Responsible Waste Management Select 30, EURO
iISTOXX Equal Industry ESG 30, iSTOXX Global ESG Trend Select 30

» July 2020: Addition of ICB treatment effective on September 18, 2020 for indices iSTOXX
MUTB Japan ESG Quality 200, iSTOXX MUTB Global ESG Quality 200, ISTOXX MUTB
Global Ex-Japan ESG Quality 200, iSTOXX MUTB China All Shares AM Quality Consumer,
iISTOXX Developed and Emerging Markets ex USA PK VN Real Estate, iISTOXX Global
Diversity Enhanced Impact Select 30, iISTOXX Global Low Carbon ex-Controversial Activities
Select 30, iISTOXX Singapore Developed REITs, iSTOXX Global Cities of Tomorrow Select
30, ISTOXX MUTB Global ex Australia Quality 150, iSTOXX MUTB Global ex Japan Quality
150, iISTOXX MUTB Global Quality 150, iISTOXX MUTB Japan Quality 150

» July 2020 (2): Addition of ICB treatment effective on September 18, 2020 for indices iISTOXX
MUTB Quality Dividend and iSTOXX MUTB Minimum Variance

» July 2020 (3): Addition of ICB treatment effective on September 18, 2020 for indices iSTOXX
Europe Broad Demography, iSTOXX Global Broad Demography, iSTOXX Europe Demography
50, iISTOXX Global Demography Select 50, iISTOXX Europe Centenary Select 30, iSTOXX
MUTB Global ex Japan Value 600, iSTOXX MUTB Global Value 600, iSTOXX MUTB Japan
Value 300, iISTOXX MUTB Global ex-Australia Quality Leaders 150, iSTOXX MUTB Japan
Proactive Leaders 200, iSTOXX MUTB Global Momentum 600, iISTOXX MUTB Global ex Japan
Momentum 600, iISTOXX MUTB Japan Momentum 300, iSTOXX MUTB Japan Empowering
Women 30, iSTOXX Global Women in Management ex-Controversial Activities Select 30,
EURO iSTOXX Women in Management High Dividend 30

» July 2020 (4): Addition of iISTOXX MUTB Japan ESG 30 Index

» July 2020 (5): Addition of iISTOXX Europe ESG Leaders Additional Exclusions Select 30 Index
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» July 2020 (6): Addition of ICB treatment effective on September 18, 2020 for iISTOXX Global
Transitions Select 30

» August 2020: Addition of iISTOXX Al Global Artificial Intelligence 100 and iSTOXX Al Global
Artificial Intelligence 100 NR Decrement 5% indices

» August 2020 (2): Addition of EURO iSTOXX Megatrends Select 30 and EURO iSTOXX
Megatrends Select 30 NR Decrement 3% indices

» August 2020 (3): Addition of iISTOXX MUTB Japan Market Share Leaders Index

» September 2020: Addition of ICB treatment effective on September 18, 2020 for iISTOXX MUTB
Quality 150 index family, iISTOXX USA Weak Balance Sheet ex Utilities and Financials index,
iISTOXX Europe Quality Income UH, EURO iSTOXX ex Financials High Dividend 50

» October 2020: Clarification of description of Decrement and Increment indices

» October 2020 (2): Addition of iISTOXX Northern Trust indices

» October 2020 (3): Addition of iISTOXX Top Citywire Fund Managers Daily Hedged Index

» October 2020 (4): Addition of iISTOXX Europe Longevity Select 50 Index

» November 2020: Addition of iISTOXX Global Transformation Select 30 EUR and iSTOXX Global
Transformation Select 30 EUR NR Decrement 4.5% indices

» November 2020 (2): Addition of iISTOXX Global Fintech 30 and iSTOXX Global Fintech 30 NR
Decrement 5% indices

» November 2020 (3): Change of swap rate for iISTOXX Europe Low Variance Adjusted Beta
index

» November 2020 (4): Addition of iISTOXX Northern Trust Emerging Markets indices

» December 2020: Methodology change for the EURO iISTOXX ESG Weighted 50 Index, effective
December 21, 2020

» December 2020 (2): Addition of iISTOXX Select Dividend Futures Roll TR Decrement Indices

» January 2021: Addition of iISTOXX Al Global Artificial Intelligence Large 100 and iSTOXX Al
Global Atrtificial Intelligence Large 100 NR Decrement 5% indices

» January 2021 (2): Addition of EURO iSTOXX ESG Weighted Additional Exclusions 50 and
EURO iSTOXX ESG Weighted Additional Exclusions 50 NR Decrement indices

» January 2021 (3): Addition of EURO iSTOXX 50 Artificial Intelligence Tilted and EURO iSTOXX
50 Artificial Intelligence Tilted NR Decrement 5% indices

» February 2021: Addition of EURO iSTOXX® 50 and EURO iSTOXX® 50 Equal Weighted
Decrement Indices and iISTOXX Supersector Europe Decrement Indices

» February 2021 (2): Addition of iISTOXX Spread Ratio (1-day) Indices

» February 2021 (3): Addition of EURO iISTOXX 50 ESG Focus Monthly KRW Hedged Index,
EURO iSTOXX 50 Futures Roll TR KRW Hedged (Monthly) Index and EURO iSTOXX 50
Futures Roll TR KRW Hedged (Monthly) Decrement 3.5% Index

» February 2021 (4): Addition of iISTOXX Global Electric Vehicles & Driving Technology 30 and
iISTOXX Global Electric Vehicles & Driving Technology 30 NR Decrement 5% indices

» March 2021: Addition of iISTOXX Global Blue and Green Economy Select 50 index

» March 2021 (2): Addition of iISTOXX World A Index

» March 2021 (3): Addition of iISTOXX APG World-X and Responsible Indices

» March 2021 (4): Addition of iISTOXX Single Stock GR Decrement Indices

» March 2021 (5): Change of timing of gold price used for iISTOXX Dynamic Gold Hedge Indices

» April 2021: Addition of EURO iSTOXX 50 Futures Roll TR Decrement 5% Index

» April 2021 (2): Addition of EURO iSTOXX ESG Performance 50 and EURO iSTOXX ESG
Performance 50 NR Decrement 5% indices
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» April 2021 (3): Addition of EURO iSTOXX Banks GR Decrement 50 Series 2, EURO iSTOXX
Insurance GR Decrement 50 Series 1, iISTOXX Global Demographic Trends Select 50 and
iISTOXX Global Demographic Trends Select 50 NR Decrement 5% indices

» April 2021 (4): Addition of iISTOXX Developed Markets Gold Miners 10 EW and iSTOXX
Developed Markets Gold Miners 10 EW NR Decrement 5% indices

» May 2021: Addition of EURO iSTOXX 50 Electric Vehicles Tilted and EURO iSTOXX 50 Electric
Vehicles Tilted NR Decrement 5% indices

» May 2021 (2): Addition of EURO iSTOXX ESG Performance 50 GR Decrement 45 Index

» May 2021 (3): Addition of EURO iISTOXX 50 ESG KRW-converted Daily Reset Index

» May 2021 (4): Addition of EURO iSTOXX Ocean Care 40 NR Decrement 3.5 Index

» May 2021 (5): Correction of dissemination calendar of iISTOXX Fund indices, which erroneously
indicated Ascension Day as a fixed date.

» May 2021 (6): Addition of iISTOXX Citywire Fund Managers Selection FW Risk Control 5% Index

» May 2021 (7): Addition of iISTOXX Univest World Index

» June 2021: Addition of ISTOXX Univest USA Index

» June 2021 (2): Addition of iISTOXX Global ESG Eurozone Leg Equal Weight, iSTOXX Global
ESG US Leg Equal Weight, iSTOXX Global ESG Japan Leg Equal Weight, iSTOXX Global
ESG 120 and iSTOXX Global ESG 120 Decrement indices

» June 2021 (3): Correction of iISTOXX Single Stock GR Decrement Index currency in document

» June 2021 (4): Addition of EURO iSTOXX ESG Performance 50 NR Decrement 4% index

» June 2021 (5): Addition of EURO iSTOXX 50 Recovery Tilted and EURO iSTOXX 50 Recovery
Tilted NR Decrement 5% indices

» June 2021 (6): Addition of 19 additional iISTOXX Single Stock GR Decrement Indices.

» June 2021 (7): Addition of iISTOXX Vietnam Futures Roll Indices.

» July 2021: Addition of USD denominated versions of iISTOXX Global Transformation Select 30
and iISTOXX Global Transformation Select 30 NR Decrement 4.5%

» July 2021 (2): Addition of percentile days to trade/liquidity constraint to iISTOXX Northern Trust
Emerging Market indices

» July 2021 (3): Clarification that Decrement indices have a floor value of zero

» July 2021 (4): Addition of iISTOXX Global ESG Dividend Trend Index

» July 2021 (5): Addition of 17 iSTOXX Single Stock GR Decrement Indices

» August 2021: Change of return version for Sharpe ratio calculation of iISTOXX American
Century indices

» August 2021 (2): Change of index name for iISTOXX Global 5G & NexGen Telecommunication
Components Index (previously named iSTOXX Global NexGen Communication Innovative
Technology Index)

» August 2021 (3): Removal of iISTOXX Asia and iISTOXX USA Weak Balance Sheet ex Utilities
and Financials

» September 2021: Methodology updates for the EURO iSTOXX 50 Monthly KRW Hedged index
and EURO iSTOXX 50 NR Decrement 120 KRW Hedged index. Changes to be effective on
the 13t of September 2021.

» September 2021 (2): Changes to the BP LN iSTOXX Single Stock GR Decrement Indices.

» September 2021 (3): Methodology change for iISTOXX APG World-X and Responsible Indices

» September 2021 (4): Addition of an index to the iISTOXX Single Stock GR Decrement Indices.

» September 2021 (5): Addition of EURO iSTOXX 50 ESG NR Decrement 30 and EURO iSTOXX
50 ESG NR Decrement 30 Monthly KRW Hedged indices.

» September 2021 (6): Addition of EURO iSTOXX Banks Futures Roll TR Decrement 4% Index
and EURO iSTOXX Banks Futures Roll TR Decrement 5% Index.
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» September 2021 (7): Addition of the iISTOXX Univest Sustainable World Index.

» October 2021: Methodology change for iISTOXX Northern Trust Indices.

» October 2021(2): Deletion of iISTOXX Europe Minimum Variance and STOXX Europe Minimum
Variance High Dividend Indices.

» October 2021(3): Base date update for ISTOXX Global ESG 120 Decrement Index.

» October 2021(4): Addition of the iISTOXX PPF Responsible SDG Index.

» November 2021: Addition of the iISTOXX PPF Responsible SDG Monthly Hedged 50% Index.

» November 2021(2): Changes related to the new risk-free rates transition, from EONIA to the
euro short-term rate (€STR), USD LIBOR to the USD Secured Overnight Financing Rate
(SOFR), and LIBOR GBP to the GBP Sterling Overnight Index-Average (SONIA).

» November 2021(3): Methodology change for EURO iSTOXX Ambition Climat PAB Index

» November 2021(4): Addition of the EURO iSTOXX 50 Sharing Economy Tilted Index, EURO
ISTOXX 50 Sharing Economy Tilted NR 5% Decrement Index, EURO iSTOXX 50 Future
Healthcare Tilted Index, EURO iSTOXX 50 Future Healthcare Tilted NR 5% Decrement Index.

» November 2021(5): Clarification of the underlying for iISTOXX Europe Maximum Dividend Net
Return Index

» November 2021(6): Addition of the iISTOXX Europe Responsibility Low Vol 30 Index, iSTOXX
Europe Responsibility Low Vol 30 Decrement 3.5% Index, iISTOXX Europe Basic Resources
GR Decrement 50 Index, iISTOXX Europe 600 Telecommunications GR Decrement 50 Index

» November 2021(7): Factset RBICS L6 sectors updated to be effective with the December 2021
review for: iISTOXX Global Transformation Select 30 Index, iISTOXX Global Megatrends Select
50 Index, EURO iSTOXX Megatrends Select 30 Index, iSTOXX Cross-Atlantic Sustainable
Infrastructure Select 30 Index, ISTOXX Global Cities of Tomorrow Select 30 Index.

» November 2021(8): Change of index name for iISTOXX Europe 600 Basic Resources GR
Decrement 50 Index (previously named iSTOXX Europe Basic Resources GR Decrement 50
Index).

» November 2021(9): Addition of the iISTOXX USA Ocean Care 40 Index, iSTOXX USA Ocean
Care 40 NR decrement 3.5% Index and iSTOXX USA Ocean Care 40 NR decrement 5%
Index

» December 2021: Rule clarification of APG Exclusion Flag for iSTOXX APG World-X and
Responsible Indices

» December 2021(2): Addition of the active risk constraint to the iISTOXX Univest Sustainable
World Index

» December 2021(3): Addition of the EURO iSTOXX Environmental 50 Equal Weight NR
Decrement 4% Index

» January 2022: Methodology change for iISTOXX Europe Quality Income UH index

» January 2022(2): Addition of the iISTOXX MUTB Japan Low Carbon Risk 30 Index

» January 2022(3): Addition of the iISTOXX Al Global Artificial Intelligence 100 NR Risk Control
8% Decrement 3% Index

» January 2022(4): Addition of the iISTOXX France ESG 40 Decrement 50 Index

» January 2022(5): Addition of the iISTOXX Single Stock GR Forward Looking Decrement Indices

» February 2022: Addition of the iISTOXX MUTB Japan Platinum Career 150 Index

» February 2022(2): Methodology update for iISTOXX Top Citywire Fund Managers NF Index,
iISTOXX Top Citywire Fund Managers Fixed Weights NF Index, iSTOXX Top Citywire Fund
Managers Fixed Weights BE Index

» February 2022(3): Addition of the EURO iSTOXX 50 NR Decrement 2.5% Index

» February 2022(4): Methodology change for the EURO iSTOXX Ambition Climat PAB Index

» February 2022(5): Addition of the EURO iSTOXX 50 Inflation Adjusted Indices
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» March 2022: Addition of iISTOXX Global ESG Eurozone Leg 50, iISTOXX Global ESG US Leg
50, iISTOXX Global ESG Japan Leg 50, iISTOXX Global ESG 150, iISTOXX Global ESG 150
Decrement indices, EURO iSTOXX Banks NR Decrement 5% Index, iSTOXX Global
Transformation Select 30 NR Decrement 5% Indices
» March 2022(2): Addition of two indices to the iISTOXX Single Stock GR Decrement Indices
» March 2022(3): Deletion of EURO iSTOXX 50 Equal Risk Indices
» April 2022: Addition of the iISTOXX on Single Stock Indices and iISTOXX Europe 600 Oil & Gas
NR Decrement 5% Index
» April 2022(2): Addition of the 3 iISTOXX on Single Stock Indices, iISTOXX® Eurozone ESG 50
NR Decrement 5% Index and EURO iSTOXX 50 ESG NR Decrement 4.75% Index

» April 2022(3): Addition of the iISTOXX Europe 600 Oil & Gas Futures Roll TR Decrement 5%
Index

» April 2022(4): Change in Underlying Data Announcement date to five days for the iISTOXX
Europe Next Dividend Low Risk 50 Index, iISTOXX Europe Select High Beta 50 Index, and
EURO iSTOXX Next 30 Index; and Addition of the EURO iSTOXX® 50 Futures Roll TR
Decrement 3.75% Index

» May 2022: Addition of 5 indices to the iISTOXX Single Stock GR Decrement Indices and Addition
of iISTOXX Single Stock on Stellantis to the iISTOXX on Single Stock Indices.

» May 2022(2): Addition of the iISTOXX Global Climate Change ESG Index and iSTOXX Global
Climate Change ESG NR Decrement 4.5% Index

» May 2022(3): Changing the calendar name STOXX Asia calendar to STOXX Global calendar
and changing the dissemination calendar name to STOXX US calendar for iISTOXX American
Century USA Quality Value, iSTOXX American Century USA Quality Growth, iSTOXX A.C.I.
USA Income, iISTOXX A.C.I. USA Value, iISTOXX A.C.I. USA Pure Growth, iISTOXX A.C.l. USA
Stable Growth

» May 2022(4): Addition of the iISTOXX Eurozone ESG 50 GR Decrement 50 index

» June 2022: Addition of the ISTOXX UK ESG Equal Weight Fixed Deduction index, iISTOXX UK
ESG Equal Weight Net of Financing index and iSTOXX UK ESG Equal Weight index

» June 2022(2): Methodology update of the iISTOXX Europe Quality Income UH Index

» June 2022(3): Addition of 14 indices to the iISTOXX Single Stock GR Decrement Indices,
addition of 11 indices to the iISTOXX on Single Stock Indices, and addition of the iISTOXX
Europe 600 Automobiles & Parts GR Decrement 50 Index.

» June 2022(4): Addition of the EURO iSTOXX 50 Digital Security Tilted Index, EURO iSTOXX
50 Broad Infrastructure Tilted Index, EURO iSTOXX 50 Digital Security Tilted NR Decrement

4.5% Index, and EURO iSTOXX 50 Broad Infrastructure Tilted NR Decrement 4.5% Index

» July 2022: Methodology update of the iSTOXX Northern Trust Developed Markets High
Dividend Climate ESG Index, iSTOXX Northern Trust Developed Markets Low Volatility
Climate ESG Index, iSTOXX Northern Trust Emerging Markets High Dividend Climate ESG
Index, iISTOXX Northern Trust Emerging Markets Low Volatility Climate ESG Index and
addition of iISTOXX Access Metaverse Index.

» July 2022(2): Addition of the EURO iSTOXX Sector exclusions Index, addition of the iSTOXX
Bank Auto & Basic Resources EW Index, addition of the iISTOXX Bank Auto & Basic Resources
EW GR Decrement 50 Index and section 1 updated with new guides.

» July 2022(3): Addition of the iISTOXX World Min Vol ESG Index

» July 2022(4): Change in the base value and date of iISTOXX Europe 600 Automobiles &
Parts GR Decrement 50 Index
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» July 2022(5): Addition of the ISTOXX APG World-X and Responsible Minimum Volatility Indices
and methodology change of the iISTOXX Top Citywire Fund Indices

» August 2022: Change of base date and base values for 8 single stock indices.

» August 2022(2): Addition of 8 indices to the iISTOXX Single Stock GR Decrement Indices,
addition of 4 indices to the iISTOXX on Single Stock Indices and addition of 1 index to the
iISTOXX Single Stock GR Forward Looking Decrement Indices

» August 2022(3): Addition of EURO iSTOXX 50 Futures Leverage Indices.

» September: Clarification of EURO iSTOXX 50 Futures Leverage Indices intraday rebalancing
formulae.

» September (2): Changes in section 126 with addition of new leverage indices

» September (3): Addition of the iISTOXX Europe 600 Ircantec PAB Index

» October: Addition of EURO iSTOXX Banks Futures Leverage Long & Short 5X and EURO
ISTOXX Qil & Gas Futures Leverage Long and Short 5X indices

» October (2): Rule clarification of iISTOXX Low Variance 120 Index

» November 2022: Updates in Section 4.1 & 4.2

» November 2022(2): Methodology change for the EURO iSTOXX Ambition Climat PAB Index
& iISTOXX Global Climate Change ESG Index

» November 2022(3): Rule clarification of Selection Lists during review month, addition of the
ISTOXX Family Owned ESG Company Indices and updates in RBICS sectors for EURO
ISTOXX Megatrends Select 30; iISTOXX Global Megatrends Select 50, iISTOXX Cross-Atlantic
Sustainable Infrastructure Select 30, ISTOXX Global Transformation Select 30 and iISTOXX
Global Cities of Tomorrow Select 30 indices and update in the overview of iISTOXX Cross-
Atlantic Sustainable Infrastructure Select 30 index.

» November 2022(4): Addition of iISTOXX Eurozone Megatrends 30 Index, iISTOXX USA
Megatrends 30 Index, iISTOXX Transatlantic Megatrends 60 Index, iISTOXX Transatlantic
Megatrends 60 GR Decrement 50 index, iISTOXX L&G Developed World ESG index, iISTOXX
L&G Developed World Min Vol index and iSTOXX L&G Developed World Min Vol ESG index

» December 2022: Deletion of iISTOXX Global Women in Management ex-Controversial Activities
Select 30, EURO iSTOXX 50 SD-KPI, iSTOXX Europe 50 SD-KPI and iISTOXX Europe 600
SD-KPI indices

» December 2022(2): Rule clarification of Selection Lists during review month. This is a correction
to the November 2022(3): Rule clarification of Selection Lists during review month published
on 25.11.2022.

» December 2022(3): Amendments in single stock index treatment, methodology change in
ISTOXX MUTB Japan Platinum Career 150 index, addition of iSTOXX Europe 600 Oil & Gas
Futures Leverage Long & Short 5X and iISTOXX Europe 600 Oil & Gas Futures Leverage
Long & Short 7X indices and added reference of STOXX Eligible Market Segments Guide.

» December 2022(4): Name correction for iISTOXX Transatlantic Megatrends ESG 60 GR
Decrement 50 Indices

» January 2023: Added reference of STOXX Bond Index Guide and minor formatting.

» January 2023(2): Separated sections for iISTOXX World Min Vol and Min Vol ESG indices.

» January 2023(3): Addition of 12 indices to the iISTOXX Single Stock GR Decrement Indices and
addition of 11 indices to the iISTOXX on Single Stock

» January 2023(4): Addition of EURO iSTOXX 50 ESG NR Decrement 5% Index and iSTOXX
APG Developed Real Estate Index

» February 2023: Addition of iISTOXX Global Healthcare ESG Exclusions Select 30 Index,
iISTOXX Global Healthcare ESG Exclusions Select 30 NR Decrement 5% Index, iSTOXX
Global Healthcare ESG Exclusions Select 30 NR Risk Control 10% Index, iSTOXX Global
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Healthcare ESG Exclusions Select 30 NR Risk Control 10% Decrement 4.5% Index, iISTOXX
Global Clean Energy Selected 30 Index, iSTOXX Global Clean Energy Selected 30 NR
Decrement 5% Index, iISTOXX Global Clean Energy Selected 30 NR Risk Control 10% Index
and iISTOXX Global Clean Energy Selected 30 NR Risk Control 10% Decrement 4.5% Index

» February 2023(2): Addition of iISTOXX PPF Responsible SDG Emerging Markets Index,
iISTOXX PPF Emerging Markets Index and iSTOXX APG Developed Real Estate-X and
Responsible Indices

» February 2023(3): Addition of iISTOXX Global Transformation Select 30 NR Risk Control 10%
Index and iISTOXX Global Transformation Select 30 NR Risk Control 10% Decrement 4%
Index

» February 2023(4): Methodology change for the iISTOXX Core Euro & Global Water Index, The
ISTOXX APG World-X and Responsible Indices, the iISTOXX APG World-X and Responsible
Minimum Volatility Indices, iISTOXX Univest Sustainable World Index and iSTOXX PPF
Responsible SDG Index

» February 2023(5): Rule clarification for the iISTOXX MUTB China A Quality AM 150 Index,
ISTOXX MUTB China All Shares AM Quality Consumer 50 Index, iISTOXX China All Shares
AM Index, iISTOXX Global 5G & NexGen Telecommunication Components Index and addition
of the ISTOXX USA 100 Index, iISTOXX Eurozone 50 Index, iSTOXX Transatlantic 150 Index,
iISTOXX Transatlantic 150 GR Decrement 50 Index, iISTOXX Eurozone 50 GR Decrement 50
Index and removed reference of STOXX Bond Index Guide

» March 2023: Methodology update for EURO iSTOXX ESG-X & Ex Nuclear Power Multi Factor
index

» March 2023(2): Methodology update for iISTOXX MUTB Japan Platinum Career 150 index

» March 2023(3): Deletion of iISTOXX Yewno Developed Markets Blockchain Index

» March 2023(4): Addition of iISTOXX Univest Emerging World Index, iISTOXX Global ESG Index
in JPY, iISTOXX Global ESG Composite 150 Index and iSTOXX Global ESG Composite 150
GR Decrement 50 JPY Index

» March 2023(5): Addition of ISTOXX MUTB Paris Aligned Index Family

» April 2023: Correction in the formula for Realized Volatility in iSTOXX Global Transformation
Select 30 NR Risk Control 10% Index, iSTOXX Global Healthcare ESG Exclusions Select 30
NR Risk Control 10% Index and iISTOXX Global Clean Energy Selected 30 NR Risk Control
10% Index

» May 2023: Addition of 5 indices to the iISTOXX Single Stock GR Decrement Indices, iSTOXX
Single Stock on Ferrari to the iISTOXX on Single Stock Indices, iSTOXX US ESG 100 Index
and iISTOXX US ESG 100 Decrement 50 Index and termination of iISTOXX Single Stock on
EDF indices

» May 2023(2): Methodology clarification for the iISTOXX US ESG 100 Decrement 50 Index

» May 2023(3): Addition of iISTOXX USA 100 GR Decrement 50 Index

» May 2023(4): Addition of 2 indices to the iISTOXX Single Stock GR Decrement Indices

» May 2023(5): Methodology update of iISTOXX Developed Markets B.R.Al.N. Index

» June 2023: Amendments in the methodology of iISTOXX Al Global Artificial Intelligence High
Dividend 30 Index, iSTOXX Al Global Artificial Intelligence 100 Index and minor change in
iISTOXX Al Global Artificial Intelligence Large 100 index

» June 2023(2): Addition of iISTOXX Global ESG Composite 150 and iSTOXX Global ESG
Composite 150 GR Decrement 50 EUR Index

» June 2023(3): Addition of 5 indices to the iISTOXX Single Stock GR Decrement Indices, iISTOXX
Single Stock on SCOR and FinecoBank to the iSTOXX on Single Stock Indices
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» July 2023: Addition of one index to the iISTOXX Single Stock GR Decrement Indices and
addition of ISTOXX Single Stock on STMicroelectronics to the iISTOXX on Single Stock
Indices

» August 2023: Addition of ISTOXX L&G Developed World ESG, iISTOXX L&G Developed World
Min Vol and iISTOXX L&G Developed World Min Vol ESG Indices in USD Version

» August 2023(2): Methodology clarification for the iISTOXX APG Developed Real Estate-X and
Responsible Indices

» August 2023(3): Addition of EURO iSTOXX 50 Volatility Short-Term Futures Investable, EURO
ISTOXX 50 Volatility Short-Term Futures and EURO iSTOXX 50 Volatility Short-Term Futures
Investable 0.5x Daily Short Indices

» August 2023(4): Methodology update of iISTOXX Global 5G & NexGen Telecommunication
Components Index and addition of iISTOXX Equity Dividend Indices in GBP version.

» August 2023(5): Addition of iISTOXX Global Sustainable Pool, iISTOXX Global E-Sustainable
Pool and iISTOXX Global S-Sustainable Pool Indices

» August 2023(6): Change in calendar of ISTOXX Univest Sustainable World, iSTOXX
Transatlantic Megatrends ESG 60, iISTOXX Transatlantic Megatrends ESG 60 GR Decrement
50, ISTOXX USA Megatrends ESG 30, iISTOXX Transatlantic 150, iISTOXX Transatlantic 150
GR Decrement 50, iISTOXX USA 100, iSTOXX USA 100 GR Decrement 50 and iSTOXX
Global ESG US Leg 50 Indices

» September 2023: Addition of iISTOXX Bank Auto and Oil & Gas EW and iSTOXX Bank Auto
and Oil & Gas EW GR Decrement 50 Index

» September 2023(2): Methodology change of iISTOXX Family Owned ESG Company Indices

» October 2023: Change in the STOXX Logo

» October 2023(2): Addition of iISTOXX Developed World Min Vol index, iSTOXX Developed
World Min Vol ESG Index and termination of EURO iSTOXX 50 FX Neutral Index

» October 2023(3): Addition of iISTOXX Transatlantic ESG 100 Index and iSTOXX Transatlantic
ESG 100 GR Decrement 50 Index

» October 2023(4): Methodology change of iISTOXX Global ESG Composite 150 GR Decrement
50 EUR Index

» October 2023(5): Addition of EURO iSTOXX ALH CTB Index

» October 2023(6): Addition of ISTOXX World AC All Cap Min Vol Index, BSG index on iSTOXX
World AC All Cap Min Vol Exclusions Index, BSG index on iSTOXX World AC All Cap Min Vol
Climate Index, BSG index on iSTOXX World AC All Cap Min Vol ESG Index and BSG index
on iISTOXX World AC All Cap Min Vol Index

» November 2023: Methodology update of iISTOXX Developed and Emerging Markets ex USA
PK VN Real Estate Index

» November 2023(2): Change in the review frequency schedule of the iISTOXX American Century
Indices and addition of a footnote in section ‘Index Review’ of index iISTOXX APG World-X
and Responsible Minimum Volatility Indices

» November 2023(3): Termination of 35 decrement indices from the section “ISTOXX Single
Stock Decrement GR Indices” and 7 iISTOXX Single Stock from “ISTOXX On Single Stock
Indices”

» November 2023(4): Methodology update of iISTOXX Global Transformation Select 30 Index,
iISTOXX Global Cities of Tomorrow Select 30 Index, iISTOXX Cross-Atlantic Sustainable
Infrastructure Select 30 Index, iISTOXX Global Clean Energy Selected 30 Index, iISTOXX
Global Megatrends Select 50 Index and EURO iSTOXX Megatrends Select 30 Index

» December 2023: Termination of iISTOXX Northern Trust Emerging Market Indices
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» December 2023(2): Change of dissemination calendar for iISTOXX PPF Responsible SDG
Index, iISTOXX PPF Responsible SDG Monthly Hedged 50% Index and iSTOXX APG World-
X and Responsible Minimum Volatility Indices

» December 2023(3): Addition of iISTOXX France BDFG ESG FCPE Index, EURO iSTOXX
BDFG ESG Index, iISTOXX Europe 600 BDFG ESG FCPE Index, iISTOXX Europe 600 BDFG
ESG Index, iISTOXX Europe Small 200 BDFG ESG Index, iISTOXX USA 900 BDFG ESG
Index, iISTOXX Australia 150 BDFG ESG Index, iISTOXX Canada 240 BDFG ESG Index and
iISTOXX Japan 600 BDFG ESG Index

» January 2024: Termination of iISTOXX Single Stock on CNH Industrial Index and iSTOXX
Single Stock on CNH Industrial GR Decrement 0.28 Index
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3. GENERAL PRINCIPLE

3.1. INDEX RATIONALE

STOXX defines the index rationale as the basis for applying a certain methodology in order to
achieve the index objective. STOXX performs intensive research and may conduct conversations
with market participants and third parties for this purpose. STOXX discloses the index objective in
every case.

3.2. METHODOLOGY REVIEW POLICIES

STOXX constantly monitors the execution of the index calculation rules in order to ensure the
validity of the index methodology. STOXX also conducts general methodology reviews in a
periodic and ad-hoc basis, to reflect economic and political changes and developments in the
investment industry. As result of these activities, STOXX introduces changes to the methodology
books. Material changes are notified to subscribers and the media through the usual
communication channels. Clarifications of the methodology are updated in the rulebook. All
changes are tracked in the section 2.1 HISTORY OF CHANGES TO THIS METHODOLOGY
GUIDE

3.3. INDEX TERMINATION POLICY

For the termination of an index or index family for which outstanding products are present in the
market to the knowledge of STOXX, a market consultation with the involved clients will be initiated
by STOXX to take into account their views and concerns related to the termination or transition. A
consultation period will be opened. Its duration depends on the specific issue. After the
consultation period and in case of further action needed, a notification will be issued and the
process defined above will be followed. In the case of a transition, STOXX will launch the
alternative index and will notify of its character as a suitable replacement for an existing index
whose calculation should be discontinued in the future. This notification advices clients on the
alternative recommended by STOXX as replacement. The timeframe in which both indices will be
calculated in parallel will be disclosed in the notification’s text and will be no shorter than three
months.

For the termination of an index or index family for which, to the knowledge of STOXX, no listed
financial products are issued in the market, a press release notification or e-mail notification to
subscribers will be communicated at least three months before coming into force. Clients or third
parties with interest in the index or index family are urged to communicate as soon as possible
their concerns to STOXX. Based on the feedback collected, STOXX may alter the index
termination decision. For the termination of an index without financial product issued on there will
be no market consultation. Changes to the original notification will be communicated in the same
manner.
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3. GENERAL PRINCIPLE

3.4. REPLACEMENTS FOR INDICES WITH FIXED
NUMBER OF CONSTITUENTS

When referred to this section the below applies only during review implementation month:

During review implementation month, the published review report in combination with the
selection list will be used to select a replacement. With the public announcement of the review
report in the review implementation month, the highest ranked non-component from the selection
list, which is not announced an addition to the affected index from the review report at the review
effective date, will replace the deleted stock (“next viable replacement”).

For certain replacements occurring during review month and before the rebalancing date:

- If a deleted stock was scheduled for a deletion in an (size) index at the review effective date to
a lower size index or entirely, the afore-mentioned process of adding the next viable replacement
applies. However, to balance the number of additions and deletions at the review effective date,
the lowest ranked index component on the selection list, within the same (size) index and which
was not announced a deletion from the review report, will be deleted at the review effective date.

- If a deleted stock was scheduled for an addition in an (size) index at the review effective date,
the afore-mentioned process of adding the next viable replacement applies. However, to balance
the number of additions and deletions at the review effective date, the highest ranked index
component on the selection list, within the same (size) index and which was not announced an
addition from the review report, will replace the deleted addition at the review effective date.
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4. RISK BASED INDICES

4.1. iISTOXX LOW VARIANCE 120 INDEX

OVERVIEW

The iISTOXX Low Variance 120 (LVI) is built out of the lower volatility stocks that are constituents
of the STOXX Europe 600 index. It serves as underlying for the iISTOXX Europe Low Variance
Adjusted Beta.

Universe: The index universe are stocks in the STOXX Europe 600 index.
Weighting scheme: Price-weighted.
Base value and dates: 1000 on Dec 31,2007

Index types and currencies: Net return in EUR and USD
INDEX REVIEW

Review frequency: The index is reviewed monthly. The review cut-off date is the last trading day
of the previous month. Changes will be implemented on the close of the third Friday and are
effective the next trading day.

Component selection:
On the review cut-off date (RCD) for each stock i of the STOXX 600 Europe index, the average

daily traded
volume (ADTV) in EUR is calculated over the six month period ending on the review cut-off date.

Over the same six month period, the daily log-returns and the annualized volatilities thereof are
calculated.

If the first day of the time series is not a trading day, the next trading day will be considered to start
the time series and the period will consequently be shorter than 6 months.

» All stocks with an ADTV below 3,000,000 EUR are excluded

» The remaining stocks are ranked in ascending order by their respective volatility and the highest
ranked 120 stocks are selected (e.g. 120 stocks with the lowest volatility).

» In case the ADTV screen results in less than 120 stocks, all remaining stocks are selected for
the index and the volatility criteria is omitted.

Weighting factors: All components are equal-weighted. The weighting factors are published on
the second Friday of each month, one week prior to monthly review implementation using
Thursday’s closing prices.

Weighting factor = (1,000,000,000 / closing price of the stock in EUR), rounded to integers.

Part of
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ONGOING MAINTENANCE
Corporate Actions and Dividends: All corporate actions and dividends are applied according to
the STOXX calculation guide.

Replacements: A deleted stock is not replaced immediately. The weights are distributed among
the remaining constituents.

Fast exit: Not applicable

Fast entry: Not applicable

Spin-offs: A spin-off is added temporarily to the index and is removed after its first trading day.
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4.2. ISTOXX EUROPE LOW VARIANCE ADJUSTED
BETA INDEX

OVERVIEW

The iISTOXX Europe Low Variance Adjusted Beta index leverages a low volatility investment, the
iISTOXX Europe Low Risk Weighted 120 index, with the view to obtain a similar beta exposure as
its underlying index, the STOXX Europe 600 index.

Universe: The index universe is the iISTOXX Low Variance 120 Net return (EUR) (LVI) index.

Index types and currencies: Net return in EUR

The beta of the LVI (net return EUR) which is the sensitivity of LVI log returns relative to the
STOXX Europe 600 (JEU0009658210 / SXXR] — net return EUR) log returns is calculated on the
trading day following each Review Cut-off Date (RCD), which is the first Friday of that month and
implemented on the following rebalancing date T (which is the third Friday of that month):

1 1
L
B x| Min (B gy = 20%) * Exporp (T) + 20%
Where:
{B* Z{{:CI?CD—N(RCP)H In(1 + eV # ln(l + rtSXXR)
T =

RCD SXXR)?2
Zt:RCD—N(RCP)+1ln(1 tr; )

1
Exporp (T) = Max | 50%; Min <C, T)
Br-1)

For each trading day t, daily log returns are defined as follows:

ri=1In( IC% )

Ici_,
Where,
It is the log return of index i between trading days t-1 and t
ICi is the Index Close of index i on trading day t
And where,
RCP is the “Review Computation Period”, a six month period which ends on the review

cut-off date RCD

N(RCP) is the number of trading days during the Review Computation Period
T(-1) is the rebalancing date immediately preceding T

C equals 200% and is the maximum leverage taken.
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Any variation in p%'! on a rebalancing date would therefore result in a variation of exposure of

SXLABR to LVI which is capped at 20%. In addition, the exposure of SXLABR to LVI will always
be comprised between 50% and C.

INDEX FORMULA
The SXLABR is calculated as follows:

_ 1 LVI,
SXLABR, = SXLABR;_; Kl + Max <50%,M1n (C, —BLVI >> (—LVIt_l - 1)

T(6)

1 Detos

+ | 1 — Max <50%,Min (C, W)) <(€STRt_1 + Iy X Spreadt_1)3‘—é0>)

T(®

where,
Spreadt_l == EUROlZMt_l - EUSWEt_l
and where,
SXLABR; is the SXLABR index on trading day t. The value of the index on base date will be
1,000.
C equals 200% and is the maximum leverage taken.
B%‘(’t‘) is the beta of of the LVI portfolio calculated as per formula 9. T(t) is the rebalancing

date immediately preceding t (included)

EUR012M,_; is the Euribor 12-month rate on trading day t-1, RIC code: EURIBOR= (1Y
Maturity)

EUSWE,_; is the Euro 1Y Overnight swap rate on trading day t-1, RIC code: EUREST1Y=
(until Nov. 30, 2020, the Euro swap EONIA 12-month rate on trading day t-1, RIC
code: EONIAINDEX (1Y Maturity), was used)

€STR 1 is the €STR overnight rate on trading day t-1.

360 is the day-count convention for the above interest rates

D1 is the number of calendar days between two immediate trading days t (excluded)
and t-1 (included).

Ity is a dummy variable calculated in respect of each rebalancing date T(t) (which is

the rebalancing date immediately preceding t (included)):
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Iry =1 if By < 1
Iy =0 if By = 1
t-1 is the trading day immediately preceding t.

INTRADAY REBALANCING

In order to account for the risk of a dramatic fall in the value of the SXLABR index due to extreme
market movements, the SXLABR index also incorporates an intraday reset feature. If, at any time
v during a trading Day t between 9:00 to 16:00 CET, the SXLABR loses 50% or more compared
to its last closing level (such event being defined as an “Intraday Restrike Event”), then STOXX
shall observe the values of the SXLABR index during the 15 minutes following time v (such period
being called the “Observation Period”).

The lowest value of the SXLABR during the observation time is used to simulate a new closing
time called SXLABR* with its corresponding LVI* value at time v according to the formula below.

1 LVI,.
SXLABR,, = SXLABR,_, (1 + Max ( 50%, Min ( €, ( e 1)
BEE) J\LvI,_,

. 1 Dt,t—l \
+ | 1—Max| 50%,Min| C,—r (€STRy—y + Inqy X Spread,_,)
ﬁT(t) 360

where,

SXLABR,, = lowest values during the observation period

LVI* = corresponding LVI value at the time of the lowest SXLABR value

After the observation period until the real daily close the SXLABR index will calculate using

SXLABR,, and LVI* as new reference points:

] 1 LVI,
SXLABR:, | 1+ Max| 50%, Min — <— — 1)

C;
B | \LVI.

The difference between the calculation before and after the intraday rebalancing event is that the
right-hand part of the initial formula has been dropped because interest rate / financing charges
have already been accounted for between the daily open and intraday rebalancing event. In the
unlikely case that a second intraday rebalancing event is triggered - within the same trading day t
— a new observation period is triggered and the SXLABR index will calculate again as described
as above with new reference points SXLABR, and LVI*.
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4.3. ISTOXX EUROPE NEXT DIVIDEND LOW RISK 50
INDEX

OVERVIEW

The iISTOXX Europe Next Dividend Low Risk 50 Index monthly selects companies from the
STOXX Europe 600 that will have a dividend ex-date in the next month and have historically shown
low volatility. All stocks are risk-weighted.

Universe: The index universe is defined by the STOXX Europe 600 Index.

Weighting Scheme: Price-weighted with a weighting factor based on the inverse of the 6-month
volatility.

Base values and dates: 100 on Jan 23, 2009.

Index types and currencies: Price, net return, gross return in EUR and USD.
Price EUR: realtime, others: end-of-day

INDEX REVIEW

Selection List: In a first step a liquidity filter is applied to the universe: Only companies with a 3-
month average daily traded value (ADTV) greater than EUR 10min are selected.

In a second step all remaining companies are ranked in increasing order by their 6-month volatility
(using daily returns). The top third (i.e. with low volatility) is selected and builds the selection list.

Component selection: From that selection list the 50 highest ranked companies which are going
to pay a dividend during the next review cycle are then chosen as index components. If this yields
less than 50 companies, the highest ranked companies (i.e. with low volatility) which are not paying
a dividend are selected to complete the index.

Review frequency: The reviews are conducted on a monthly basis. New compositions are
implemented after the third Friday of each month. The new compositions and weighting factors
are announced on the second Friday. The underlying data (weighting factors) will be based on
the closing prices of Thursday.

Weight and capping factors: The weighting factors are calculated based on the inverse of the
6-month historical volatility as follows:

w; weight of component (i)
o; historical 6-month volatility of component (i)

Weighting factor = weight * (100,000,000,000 / closing price of the stock in EUR), rounded to
integers

An additional cap factor of 5% per index constituent applies.
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ONGOING MAINTENANCE

Replacements: A deleted company is not replaced.

If one company is excluded from the STOXX Europe 600 between review dates, but remains in
the STOXX Global TMI, this company will not be excluded from the index.

Fast exit: Not applicable.

Fast entry: Not applicable.

Spin-offs: A spin-off is added temporarily for one trading day and is then removed from the index.

Corporate Actions: All components are maintained for corporate actions as outlined in the
STOXX calculation guide available on stoxx.com
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4.4. iISTOXX EUROPE SELECT HIGH BETA 50 INDEX

OVERVIEW
The iISTOXX Europe Select High Beta 50 Index monthly selects those companies from the STOXX
Europe 600 that have shown a high beta historically will have a dividend ex-date in the next month.

Universe: The index universe is defined by the STOXX Europe 600 Index.

Weighting scheme: Price-weighted with a weighting factor to achieve an equal weight
Base values and dates: 100 on Dec 23, 2002

Index types and currencies: Price, net return, gross return in EUR and USD.

INDEX REVIEW

Selection List: In a first step a liquidity filter is applied to the universe: Only companies with a 3-
month average daily traded value (ADTV) greater than EUR 25min are selected.

In a second step all remaining companies are ranked in by their 6-month volatility (using daily
returns) and the top and bottom fifth is removed. The companies left are then sorted by their 6-
month beta with the EURO STOXX 50 Index and companies with a beta greater than 1.5 are
removed as well. The top 125 companies by beta of the remaining companies build up the
selection list.

Component selection: From the selection list the 50 highest ranked companies that will have a
dividend ex-date in the next month are chosen as index components. If this yields less than 50
companies, the highest ranked companies (i.e. with high beta) which are not paying a dividend
are selected to complete the index.

Review frequency: The reviews are conducted on a monthly basis. New compositions are
implemented after the third Friday of each month. The new compositions and underlying data
(weighting factors) are announced on the second Friday. The underlying data (weighting factors)
will be based on the closing prices of Thursday.

ONGOING MAINTENANCE

Replacements: A deleted company is not replaced. If one company is excluded from the STOXX
Europe 600 between review dates, but remains in the STOXX Global TMI, this company will
remain in the index.

Fast exit: Not applicable.

Fast entry: Not applicable.

Spin-offs: A spin-off is added temporarily for one trading day and is then removed from the index.
Corporate Actions: All component are maintained for corporate actions as outlined in the STOXX
calculation guide available on stoxx.com.
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5. DYNAMIC VSTOXX INDEX

5.1. DYNAMIC VSTOXX INDEX
OVERVIEW

The Dynamic VSTOXX Index is an “index of indices”, i.e. its value is calculated based on the value
of other underlying indices.

The indices constituting the Dynamic VSTOXX index are the EURO STOXX 50 Volatility Short-
Term Futures Index and EURO STOXX 50 Volatility Mid-Term Futures Index.

The goal of the dynamic allocation between the two components is to exploit the better returns
short-term futures normally offer in non-stressed markets over longer termed futures. Non-
stressed markets are typically associated with backwardation: an indicator of the current
backwardation/contango status can be used to trigger the allocation between the two index
components.

The portion allocated to each component index is adjusted on every Index Rebalancing Day and
such an event can occur as frequently as daily, depending on certain conditions being met (please
refer to the tables below for a detailed definition).

In essence, the allocation is triggered by the level reached by a Trading Signal, calculated as ratio
of the closing values of the VSTOXX Index and VSTOXX 120 days Index: to a higher ratio level,
corresponds a higher allocation to the EURO STOXX 50 Volatility Short-Term Futures Index. The
tables detail how a Trading Signal is commuted into allocation weights for the three different index
variants available: Standard, Long-Only and Alpha.

Universe: EURO STOXX 50 Volatility Short-Term Futures Index (VST1ME) and EURO STOXX
50 Volatility Mid-Term Futures Index (VMT5ME)

Weighting scheme: signal-based, daily rebalanced.

Base values and date: 100 on June 17, 2010

Index types and currencies: Total return and excess return, in EUR, in real-time.
Dissemination calendar: STOXX Eurex Calendar

Index value formula:
1. A Trading Signal is calculated as follow:
TS - IndexA,
IndexB,
Index Asd = Closing level of VSTOXX index (V2TX) on Index Calculation Day d and Index

Index Ba = Closing level of VSTOXX120 days index (VSTX120) on Index Calculation Day
d.

2. On any Index Calculation Day d the Target Exposure for Short-Term (STEd4) and Mid-Term
(MTEq) are calculated based on the Trading Signal calculated on the previous Index
Calculation Day (TSa-1), according to the tables below.
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3. On any Index Calculation Day d the Exposure for Short-Term (SEd) and Mid-Term (MEq)
are calculated based on the Target Exposure for Short-Term and Mid-Term for that day
(STEd4, MTE4) and the Exposure for Short-Term and Mid-Term on the previous day (SEq-1,
MEgd-1):

min(STE,SE, , +buffer) if SE,, < STE

SE, = max(STE, SE, , - buffer) if SE, , > STE
SE,_, otherwise

min(MTE,ME, , + buffer) if ME, , < MTE,
ME, = {max(MTE,,ME, , - buffer) if ME, , > MTE,
ME, , otherwise

Parameter buffer = 5%.
On Index Commencement Date (d = 0): SEo= STEo and MEo = MTEo.

4. On any Index Calculation Day d, the value of the Excess Return Index at time tis calculated

as:
S MIU

ItER:IER- 1+ SE- —u—l +ME; | —-1
SIY, MiU,

R (subscripty = Value of the relevant variable on the immediately preceding
Rebalancing Date R, as described in formula 5

Slut = Index Value at time t of the EURO STOXX 50 Volatility Short-Term
Futures Index (VST1ME)

MIU: = Index Value at time t of the EURO STOXX 50 Volatility Mid-Term

Futures Index (VMT5ME).
On Index Commencement Date (d = 0), I5*=100.00.

5. An Index Rebalancing Day R is defined as:
» First Index Calculation Day d of each calendar month, or

» Any Index Calculation Day d on which SE, = SE, ,, or

» Any Index Calculation Day d on which ME, = ME, ,, or
ER
II“E—’F}.< 0.5
R

» Any Index Calculation Day d on which

STOXX
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6. On any Index Calculation Day d, the value of the Total Return Index at time t is calculated
as:

ER
It

days,
IR =|TR .{wa_ .Ld}
COTER 1360

CRuq = Official Close Value of €STR rate on Index Calculation Day d

daysds1 = Number of actual calendar days between the immediately preceding Index
Calculation Day d-1 (excluded) and the current Index Calculation Day d (included)

On Index Commencement Date (d = 0), |- 100.0c-

List of Indices/Variants
The Index is calculated in 3 versions and 2 variants for each version:
1. Standard version:

a. Dynamic VSTOXX ER, as calculated in step 4

b. Dynamic VSTOXX TR, as calculated in step 6
2. Long-Only version:

a. Dynamic VSTOXX Long-Only ER, as calculated in step 4

b. Dynamic VSTOXX Long-Only TR, as calculated in step 6
3. Alpha version:

a. Dynamic VSTOXX Alpha ER, as calculated in step 4

b. Dynamic VSTOXX Alpha TR, as calculated in step 6

For the purpose of calculating Target Exposure for Short-Term (STEq) and Mid-Term (MTEd), the
following assignments hold:

Standard Version

. . Short-Term  Target Exposure Mid-Term Target Exposure
Trading Signal (TSq-1) (STEq) (MTEq)
TSd-1 < 100% -30% 70%
100% < TSq-1 < 103% 0% 100%
103% < TSd-1 < 110% 25% 75%
TSd12110% 50% 50%
Long-Only Version
Trading Signal (TSg-1) (SSh‘I?I;td; erm  Target  Exposure Mid-Term Target Exposure (MTEd)
TSd-1 < 100% 0% 0%
100% < TSd-1 < 103% 0% 50%
103% < TSd¢-1 < 110% 25% 75%
TSd12110% 50% 50%
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Alpha Version

. . -T T t E Mid-T T t E
Trading Signal (TSa4) Short-Term arge Xposure id-Term arge Xposure

(STEud) (MTEq)
TSd-1 < 100% -50% 50%
100% < TSd-1 < 103% -25% 75%
103% < TSd-1 < 110% 25% 75%
TSa12110% 50% 50%
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6.1. DYNAMIC VSTOXX NET OF COSTS INDEX

OVERVIEW

The Dynamic VSTOXX Net of Costs Index is conceptually similar to the Dynamic VSTOXX Index,
but it additionally accounts for costs which are typically associated with the index replication
process, with the goal of improving representativeness and replicability, for the benefit of the
investor: Execution Costs associated with the Turnover and Replication Costs are included.

All costs are clearly stated and identifiable in the formulae, therefore ensuring the highest
transparency to the investor.

The Dynamic VSTOXX Net of Costs is a combination of the EURO STOXX 50 Volatility Short-
Term Futures Index and EURO STOXX 50 Volatility Mid-Term Futures Index.

The indices constituting the Dynamic VSTOXX index are the EURO STOXX 50 Volatility Short-
Term Futures Index and EURO STOXX 50 Volatility Mid-Term Futures Index.

The goal of the dynamic allocation between the two components is to exploit the better returns
short-term futures normally offer in non-stressed markets over longer termed futures. Non-
stressed markets are typically associated with backwardation: an indicator of the current
backwardation/contango status can be used to trigger the allocation between the two index
components.

The portion allocated to each component index is adjusted on every Index Rebalancing Day and
such an event can occur as frequently as daily, depending on certain conditions being met (please
refer to the tables below for a detailed definition).

In essence, the allocation is triggered by the level reached by a Trading Signal, calculated as ratio
of the closing values of the VSTOXX Index and VSTOXX 120 days Index: to a higher ratio level,
corresponds a higher allocation to the EURO STOXX 50 Volatility Short-Term Futures Index. The
tables detail how a Trading Signal is commuted into allocation weights for the three different index
variants available: Standard, Long-Only and Alpha.

Universe: EURO STOXX 50 Volatility Short-Term Futures Index (VST1ME) and EURO STOXX
50 Volatility Mid-Term Futures Index (VMT5ME).

Weighting scheme: Signal-based, daily rebalanced.

Base values and date: 100 on June 17, 2010

Index types and currencies: Total return and excess return, in EUR, in real time
Dissemination calendar: STOXX Eurex Calendar

Index value formula
1. ATrading Signal is calculated as follow:

_IndexA,
IndexB,

TS
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Index Ad = Closing level of VSTOXX index (V2TX) on Index Calculation Day d
Index Bg = Closing level of VSTOXX120 days index (VSTX120) on Index Calculation Day
d.

2. Onany Index Calculation Day d the Target Exposure for Short-Term (STEd) and Mid-Term
(MTEd4) are calculated based on the Trading Signal calculated on the previous Index
Calculation Day (TS4-1), according to the tables below.

3. On any Index Calculation Day d the Exposure for Short-Term (SEq) and Mid-Term (MEad)
are calculated based on the Target Exposure for Short-Term and Mid-Term for that day
(STE4, MTE4), and the Exposure for Short-Term and Mid-Term on the previous day (SEa-
1, MEq-1):

min(STE, SE, , + buffer)if SE,, < STE

SE, = smax(STE, SE,, - buffer)if SE, , > STE
SE, , otherwise

min(MTE,,ME, , + buffer)if ME, , < MTE,
ME, = {max(MTE,,ME,, - buffer)if ME, , > MTE,
ME, , otherwise
Parameter buffer = 5%.

On Index Commencement Date (d = 0), SEo= STEo and MEo = MTEo.

4. Onany Index Calculation Day d, the value of the Excess Return Index at time t is calculated

as:
S MIU
FR=E".(1-EC TQ,)-| 1+ SE; - SH +ME, .| — - 1|-Feg,
SIY, MIU,
R (subscript) = Value of the relevant variable on the immediately preceding
Rebalancing Date R, as described in formula 5
EC = Execution Cost, EC=0.10%
TO4 = Turnover on Index Calculation Day d, calculated as in formula 6
SlUt = Index Value at time t of the EURO STOXX 50 Volatility Short-Term

Futures Index (VST1ME)

STOXX



iISTOXX® METHODOLOGY GUIDE 57/942

6. DYNAMIC VSTOXX NET OF
COSTS INDEX

MIU = Index Value at time t of the EURO STOXX 50 Volatility Mid-Term
Futures Index (VMT5ME)
Feed = Total fees on Index Calculation Day d, as calculated in formula 7

On Index Commencement Date (d = 0), I§R= 100.00.

5. AnIndex Rebalancing Day R is defined as:
» First Index Calculation Day d of each calendar month, or

» Any Index Calculation Day d on which SEq # SEq4.1, or
» Any Index Calculation Day d on which ME4 # MEg-1, or
» Any Index Calculation Day d on which 15 <05

ER )

R

6. On any Index Calculation Day d, Turnover represents the amount of Short-Term Index
Underlying and Mid-Term Index Underlying rebalanced on that day, according to the
following formula:

TQ = ‘SE1 —SER‘ +‘MI_:[j —MER‘

7. The total fees on Index Calculation Day d are comprised of the Index Management Fee
and the Replication Cost based on daily exposure:

days.
365

Fee = (SE| +MEJ)}-RC

RC = Replication Cost, RC=1.00%p.a.
daysr, d = Number of calendar days between the immediately preceding Rebalancing Day
R (excluded) and the current Index Calculation Day d (included).

8. On any Index Calculation Day d, the value of the Total Return Index at time t is calculated
as:

ER
It

TR _ TR
™=l LER +CRyy:
1

days, .4
360

CRq = Official Close Value of €STR rate on Index Calculation Day d
daysda-1,¢ = Number of actual calendar days between the immediately preceding Index
Calculation Day d-1 (excluded) and the current Index Calculation Day d (included)

On Index Commencement Date (d = 0), I5"=100.00.
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List of Indices / Variants
The Index is calculated in 3 versions and 2 variants for each version:

1. Standard version:
c. Dynamic VSTOXX Net of Costs ER, as calculated in step 4
d. Dynamic VSTOXX Net of Costs TR, as calculated in step 6
2. Long-Only version:
a. Dynamic VSTOXX Long-Only Net of Costs ER, as calculated in step 4
b. Dynamic VSTOXX Long-Only Net of Costs TR, as calculated in step 6
3. Alpha version:
a. Dynamic VSTOXX Alpha Net of Costs ER, as calculated in step 4
b. Dynamic VSTOXX Alpha Net of Costs TR, as calculated in step 6

For the purpose of calculating Target Exposure for Short-Term (STEq) and Mid-Term (MTEd), the
following assignments hold:

Standard Version

. . Short-Term  Target  Exposure Mid-Term Target Exposure
T | (TSq-
rading Signal (TSd-1) (STEq) (MTEq)
TSd-1 < 100% -30% 70%
100% < TS¢-1 < 103% 0% 100%
103% < TSq¢-1 < 110% 25% 75%
TSd-12 110% 50% 50%
Long-Only Version
Trading Signal (TSd-1) (Ssh-?gd)-r erm  Target  Exposure Mid-Term Target Exposure (MTEd)
TSd-1 < 100% 0% 0%
100% < TSq-1 < 103% 0% 50%
103% =< TSd-1 < 110% 25% 75%
TSa12=110% 50% 50%
Alpha Version
. . Short-Term  Target Exposure Mid-Term  Target Exposure
Trading Signal (TSq-1) (STEq) (MTEq)
TSa-1 < 100% -50% 50%
100% < TSd-1 < 103% -25% 75%
103% < TSd-1 < 110% 25% 75%
TSd12110% 50% 50%

For the purpose of calculating Net of Costs variants, the following assignments hold:

Execution Cost: EC=0.10%
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Replication Cost: RC=1.00% p.a.
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7.1. ISTOXX GLOBAL ESG SELECT 100 INDEX

OVERVIEW
The index represents the top 100 companies from the STOXX Global ESG Leaders index in terms
of lowest volatility and highest dividend yield.

Universe: The index universe are stocks from the STOXX Global ESG Leaders Index

Weighting scheme: Free Float Market Cap weighted with a 10% weighting capfactor per
constituent

Base values and dates: 100 on Sep 20, 2004
Index types and currencies: Price, net return and gross return in EUR, GBP and USD

INDEX REVIEW

Selection List: On the review cut-off date for each stock of the STOXX Global ESG Leaders
Index the following factors are calculated:

» One year historical volatility

» Gross dividend yield

The stocks are ranked in ascending order by their respective volatility (in EUR) and in descending
order by their gross dividend yield. All stocks are then ranked according to the average rank of the
two ranks previously described.

Composition list: The highest ranked 100 stocks are selected (i.e. smallest overall rank). In case
several stocks have the same overall rank, priority is given to the stock with the lowest volatility.

Review frequency: The index composition is reviewed annually in September. Shares, Free Float
factors and capfactors are reviewed each quarter (March, June, September, December). The cut-
off date for all data is the last dissemination day of the month prior to the quarterly review month.
The implementation of the reviews is in line with the STOXX Global indices.

Weighting cap factors: Components weights are capped quarterly at a maximum weight of 10%.
Cap factors are calculated using prices of the Thursday prior to the second Friday of the month.

Derived indices: not applicable

ONGOING MAINTENANCE

Replacements: Deleted companies are replaced with highest ranked non-component from the
selection list. The selection lists are created annually in line with the periodic index review.
During review implementation month the process laid out in section 3.4. of the iISTOXX
Methodology Guide will be applied.

Fast exit: Not applicable.
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Fast entry: Not applicable.

Spin-offs: A spin-off is added temporarily and removed after its first trading day.
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7.2. ISTOXX EUROPE ESG SELECT 30 INDEX

OVERVIEW
The index represents the top 30 European companies from the STOXX Global ESG Leaders index
in terms of lowest volatility and highest dividend yield.

Universe: The index universe are all European stocks from the STOXX Global ESG Leaders Index

Weighting scheme: Free Float Market Cap weighted with a 10% weighting capfactor per
constituent

Base values and dates: 100 on Sep 20, 2004
Index types and currencies: Price, net return and gross return in EUR, GBP and USD

INDEX REVIEW

Selection List: On the review cut-off date for each European stock of the STOXX Global ESG
Leaders Index the following factors are calculated:

» One year historical volatility

» Gross dividend yield

The stocks are ranked in ascending order by their respective volatility (in EUR) and in descending
order by their gross dividend yield. All stocks are then ranked according to the average rank of the
two ranks previously described.

Composition list: The highest ranked 30 European stocks are selected (i.e. smallest overall
rank). In case several stocks have the same overall rank, priority is given to the stock with the
lowest volatility.

Review frequency The index composition is reviewed annually in September. Shares, Free Float
factors and capfactors are reviewed each quarter (March, June, September, December). The cut-
off date for all data is the last dissemination day of the month prior to the quarterly review month.
The implementation of the reviews is in line with the STOXX Global indices.

Weighting cap factors: Components weights are capped quarterly at a maximum weight of 10%.
Cap factors are calculated using prices of the Thursday prior to the second Friday of the month.

Derived indices: not applicable

ONGOING MAINTENANCE

Replacements: Deleted companies are replaced with highest ranked non-component from the
selection list. The selection lists are created annually in line with the periodic index review.
During review implementation month the process laid out in section 3.4. of the iISTOXX

Methodology Guide will be applied.

Fast exit: Not applicable.
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Fast entry: Not applicable.
Spin-offs: A spin-off is added temporarily and removed after its first trading day.
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7.3. ISTOXX NORTH AMERICA ESG SELECT 30 INDEX

OVERVIEW
The index selects North American components from the STOXX Global ESG Leaders index
based on the following main criteria: low volatility and high dividends yield

Universe: All the North American stocks from the STOXX Global ESG leaders index

Weighting scheme: Price-weighted with a weighting factor according to the inverse of the 12
months historical volatility and additionally with weighting cap limit of 10% per constituent

Base values and dates: The following base values and dates apply: 100 as of June 21, 2004

For a complete list, please consult the data vendor code sheet on the website!. Customized
solutions can be provided upon request.

Index types and currencies: Price, net and gross return in EUR and USD.

INDEX REVIEW

Selection List: On the review cut-off date, for each North American stock of the STOXX Global
ESG Leaders Index, the following factors are calculated:

» One year historical volatility in USD

» Gross dividend yield

The stocks are ranked in ascending order by their respective volatility and in descending order
by their Gross Dividend yield. All stocks are then ranked according to the average rank of the
two ranks previously described.

Component list and selection: Top 30 are selected (i.e. smallest overall rank).

In case several stocks have the same overall rank, priority is given to the stock with the lowest
volatility.

Review frequency: The reviews are conducted on a quarterly basis in March, June, September
and December.

Weighting and capping factors: The weighting factors are calculated based on the inverse of
their historical volatility. The prices based on the Thursday prior to the second Friday of the month.

'ZNl

1:10]_

1 http://www.STOXX.com/download/indices/vendor_codes.xls
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wi weight of component (i)
O historical 12-months volatility of component (i)

Weighting factor = weight * (1,000,000,000 / closing price of the stock), rounded to integers.
Additionally, components are capped at a maximum weight of 10%.

ONGOING MAINTENANCE
Replacements: Deleted companies are not replaced.

Fast exit: Not applicable.
Fast entry: Not applicable.

Spin-offs: A spin-off is not added permanently to the index.
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7.4. 1ISTOXX GLOBAL ESG SELECT 50 INDEX

OVERVIEW

The index selects, among the Global ESG Leaders index, the top dividend payers of each region
(Europe, North America, Asia/Pacific), while applying constrains on the minimum/maximum
numbers of stocks per regions and industries. The selected companies are weighted according to
the inverse of their 12-month historical volatility in EUR (with a minimum of 0.5% and a maximum
of 4%).

Universe: All stocks from the STOXX Global ESG Leaders index.

Weighting scheme: The indices are weighted according to the inverse of the 12-month historical
volatility in EUR.

Base values and dates: The following base values and dates apply: 100 on June 21, 2004.
Index types and currencies: Price, net and gross return in EUR and USD.

For a complete list please consult the data vendor code sheet on the website2. Customized
solutions can be provided upon request.

INDEX REVIEW
Selection list: The review cutoff date of the index is the last trading day of the month preceding
the review date.

The STOXX Global ESG Leaders index constituents are separated into three groups by region:
Europe, Asia/Pacific and North America.

In each group, all constituents are screened in the following order:
1. Availability of 1 year of historical prices to calculate the 1-year volatility in EUR

2. 3-month Average Daily Traded Volume (ADTV) above USD 20 Min
3. 1-year historical growth dividend yield above the regional benchmark

The gross dividend yield of each region is calculated by subtracting the EUR 1-year price
performance of the benchmark index to the EUR 1-year gross return performance:
Gross Dividend Yieldgegion
= 1 Year Gross Return performanceyenchmark index
— 1 Year Price performancepenchmark index

With the following parameters:

Region Benchmark index
Asia/Pacific STOXX Asia/Pacific
600

2 http://lwww.STOXX.com/download/indices/vendor_codes.xls
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STOXX
America 600
STOXX Europe 600

North America North

Europe

If one or several parameters are not available, the company is excluded from the base universe.
In each region, a minimum number of companies must pass the liquidity screening. If in any region,
the minimum number of stocks is not reached, the ADTV threshold is reduced to USD 10 Min for
all regions. If still less than that the minimum number of stocks pass the liquidity screening, the
ADTYV threshold is decreased stepwise by 10% for all regions.

Additionally, in each region, a minimum number of companies must pass the dividend screening.
If in any region, the minimum number of stocks is not reached, the dividend threshold is reduced
by 20% for all regions. If still less than that the minimum number of stocks pass the dividend
screening, the dividend threshold is decreased stepwise by 10% for all regions.

Region Minimum number of stocks
Asia/Pacific 5

North America 10

Europe 15

All stocks that pass the screenings are ranked according to their gross dividend yield in

descending order.

Component selection:

The highest ranked 5 companies from Asia/Pacific, 10 from North

America and 15 from Europe are selected. To complete the index, the next highest ranked 20
companies across all regions are selected while applying the following constraints:
e a maximum number of stocks per region as defined below,

e a maximum number of stocks per ICB industry (15).

Region Maximum number of
stocks

Asia/Pacific 15

North America 30

Europe 35

If the set of constrains prevent the methodology to select 50 stocks, the index is completed by the
companies with the highest gross dividend yield that did not go through the dividend screening.

Review frequency: The reviews are conducted on a quarterly basis.

Weighting cap factors: All components are weighted according to the inverse of their 1-year
historical volatility with a minimum weight of 0.5% and a maximum weight of 4%.

weight in percentage x 100,000,000,000
price in EUR

Weighting factor =
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ONGOING MAINTENANCE

Replacements: Deleted companies are replaced by the next one in the selection list. During
review implementation month the process laid out in section 3.4. of the iISTOXX Methodology
Guide will be applied.

If a company is excluded from the parent index (the STOXX Global ESG Leaders), this company
should also be excluded from the index and replaced by the next one in the selection list while
meeting the minimum and maximum number of constituents per region and industry. The company
entering the index gets the weight of the company leaving the index.

Fast exit: Following the STOXX Global ESG Leaders rules.
Fast entry: Not applicable.

Spin-offs: A spin-off is added temporarily for one trading day and is then removed from the index.
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8.1. ISTOXX EUROPE QUALITY INCOME UH INDEX

OVERVIEW
The iISTOXX Europe Quality Income UH Index aims to capture the performance of shares which
offer attractive and sustainable dividend yields.

Universe: STOXX Europe 600 ex Financials. Following the introduction of the new ICB
classification that separates Real Estate from Financials Industry, and in order to retain the
representation of the originally intended economic reality, effective with September 2020 Review,
an additional filter excluding ICB Industry Real Estate (ICB code: 35) will be applied.

Weighting scheme: Price weighted with a weighting factor to achieve an equally weighting
Base values and dates: 100 as of Dec 31, 2004
Index types and currencies: Price, net return and gross return in EUR and USD.

INDEX REVIEW

Selection list: The review cut-off date is the last trading day of the month preceding the
rebalancing date.

At cutoff date, for each stock of the universe, a Quality Score and Balance Sheet Risk Score are
calculated as following.

The quality score is defined as the number of criteria that a company meets and can range from
Oto9:
- Return On Assets (ROA) greater than or equal to zero. The ROA is calculated as the net

income before extraordinary items divided by total assets
net income before extraordinary items

ROA,, =
° total assets;,

- CFO ratio greater than or equal to zero. The ratio is calculated as Cash Flow from

Operation (CFO) divided by total assets
cash flow from operationy,

CFO Ratio;, =
fo total assetsy,

- Accruals less than or equal to zero. Accruals are calculated as ROA minus CFO Ratio
Accruals;, = ROA;, — CFO Ratioy,

- Positive or zero 1-year growth in ROA (1YAROA)
1YAROA,, = ROA, — ROA,_,

- Negative or zero 1-year growth in Leverage (1YALev). The Leverage is calculated as the
long-term debts divided by standardized total assets
long term debts

"~ 0.5 X total assets;, + 0.5 X total assets;_,

Leverage,,

1YALevy, = Leverage,, — Leverage,_,

Part of

STOXX ,«-/
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- Positive or zero 1-year growth in Liquidity Ratio (1YALR). The LR is calculated as the ratio
of current assets to current liabilities (also called current ratio)
1YALR, = current ratio,, — current ratio;_,

- l-year growth in the Number of Shares Outstanding (1YANBO) less than or equal to 5%3.

number of shares outstanding;,
1YANBO,, = - -1
° number of shares outstanding;_,

- Positive or zero 1-year growth in the Gross Operating Margin (1YAGOM). The GOM is

calculated as the ratio of Gross Incomes to Sales.

GOM gross incomey,
t = —-—-—mm———
0 sales,

1YAGOM,, = GOM,, — GOM,_,

- Positive or zero 1-year growth in the Asset Turnover (1YAAT). The AT is calculated as
the ratio of sales to total assets.

sales
AT, = -

total assets;,

1YAAT,, = AT, — AT,_,

The Balance Sheet Risk Score (or Distance to Default or DD) measures the number of standard
deviations between the asset value and the default point. It is calculated as following:

assets value — default point

Distance to Default =
asset Value X asset Volatility

ln(%)+(r—02—‘2“>><T
oa X VT

E=AxN(d;) —e ™ x F x N(d,)

or

Distance to Default =

with

A
O = EX N(d;) X 0,

ln(%)+(r—02—‘2“)xT

oa XVT

F=CL+0.5XxLTL

d, = andd, = d; — o, X VT

3 Hereby last year’s Shares Outstanding are adjusted for corporate actions such as splits.
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where,
- A market value of assets,
- Fdefault point,
- rinterestrate, i.e. six-month interbank rate,
- Ttime to maturity assumed to be 1
- oA 6-months asset volatility
- E Full market capitalization
- oE 6-months historical volatility
- CL current liabilities
- LTL long term liabilities

Interest rate to be used is*:
- EURIBOR 6-months

(*Interest rates may reflect a broader universe of rates affected by changes in country
classification)

If one the nine criteria of the Quality score or the Distance to Default cannot be calculated due to
missing data, the company is not eligible for the selection list.

Component selection:
All current components remain in the index if they fulfil the following criteria:
- aQuality Score of 5 or better,
- aBalance Sheet Risk Score ranked within the top 60% of the selection list,
- al2-month trailing Dividend Yield greater than 3.5%,
- aFFMCAP of at least EUR 700 min,
- a6-month ADTV of at least EUR 5 min

Companies fulfilling the following criteria are selected for being included in the index:
- aQuality Score of 7 or better,
- aBalance Sheet Risk Score ranked within the top 40% of the selection list,
- al2-month trailing Dividend Yield greater than 4%,
- aFree-Float Market Capitalization (FFMCAP) of at least EUR 1 bin,
- a6-month Average Daily Traded Volume (ADTV) of at least EUR 5 mIn
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In case less than 25 or more than 75 companies are selected for the index an Overall Quality
Score is calculated as following:
Overall Quality Score = Quality Score + 2 X Balance Sheet Score quintile

If less than 25 companies meet the above criteria the following processes are applied and a new
selection list for the remaining, non-eligible companies, is produced:
1. All companies meeting the above criteria are included into the index,
2. The dividend yield threshold is decreased to 3.5%, the FFMCAP threshold is decreased
to EUR 700 Min and the ADTV threshold is decreased to EUR 5 Min for the remaining
companies on the selection list,

3a. If the number of companies meeting 3b. If the number of companies meeting
the new criteria is less than the number the new criteria exceeds the number of
of company needed to increase the company needed to increase the
number of component to 25, all these number of component to 25, all these
companies are included. companies are ranked according to

their Overall Quality Score and the top
companies are included till the index
reaches 25 components.

4. If there are less than 25 components in the index, the thresholds are further decreased
stepwise by 10% and step 3 is repeated until the index contains 25 companies.

If more than 75 companies meet the criteria,
1. All components already in the index and passing their criteria are selected,
2. All non-components passing the entry criteria are ranked according to their Overall Quality
Score,
3. Non-components are added based on their Overall Quality Score until the index contains
75 components. For companies with identical Overall Quality Score, priority is given to the
one with the higher dividend yield.

Review frequency: The reviews are conducted on a quarterly basis and implemented on the third
Friday in line with the Benchmark reviews.

ONGOING MAINTENANCE
Replacements: Deleted companies are not replaced.

Fast exit: Not applicable.
Fast entry: Not applicable.

Spin-offs: A spin-off is not added permanently to the index.
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8.2. ISTOXX EUROPE QUALITY INCOME INDEX

OVERVIEW

The iISTOXX Europe Quality Income index measures the performance of the iISTOXX Europe
Quality Income UH Index while at the same time eliminating foreign currency fluctuations though
hedging. The indices therefore combine the performance of the underlying index with a
hypothetical, rolling investment into one-month foreign exchange forward contracts.

CALCULATION FORMULA
The currency hedged methodology follows a standard portfolio approach when hedging currency
risk by writing currency forwards:

C
H_IDX,=H_IDX, [ o= o0 FXso

£
t
IFF, =FX + (1 ] f) (FFo.-FXo.)

where:
H_IDX: = hedged index for day t
UH_IDX: = unhedged reference index (in hedged currency) for day t

t=0 = last calculation day of preceding month (reset date)

t = day of index calculation / number of calendar days since t=0
T = number of calendar days in current month

C = number of foreign currencies in the unhedged index

HRct = hedge ratio of currency c for day t

FXc.t = spot currency rate for day t

FFec.t = 1-month forward currency rate for day t

IFFct = interpolated forward currency rate for day t

The hedge ratio can be varied to arrive at index portfolios that are over- and under-hedged to
varying degrees. Furthermore, it can be used to hedge multi-currency portfolios:

Ne
HR :an
n=1

where:
Nc = number of constituents with currency c
wn = weight of constituent n in the reference index
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Decrement indices incorporate a synthetic performance deduction in the index methodology. The
performance deduction is expressed in percentage points per annum or index points per annum
and accrues on a daily basis (using an Actual/365 Fixed day count convention). The Decrement
indices have a floor value of zero.

9.1. EUROISTOXX CONSTANT & INCREMENT INDICES

OVERVIEW

The EURO iSTOXX Equal Weighted Constant 50 index replicates the returns of an investment
into the Underlying Index (gross return versions) with a constant dividend markdown expressed in
index points that are subtracted on an accrued basis (using an Actual/365 Fixed day count
convention). Consequently, due to the index points being subtracted, the iISTOXX Constant indices
are underperforming the standard gross return indices that include a full dividend investment. The
ISTOXX Constant Indices perform better than the standard price indices that do not consider
dividend investments as long as the overall gross dividend yield of the base indices is greater than
the index points being subtracted.

EURO iSTOXX EQUAL WEIGHT INCREMENT 7% INDEX
Base date: 19 November 2014

Base Value: 1000

Underlying Index: EURO STOXX 50 Equal Weight EUR GR
Index Type: Price

Index Currency: EUR

Calculation:

U, ] ACT(t—1,t)
IVt = IVt_lﬂ_ let_lT
where:

ACT(t-1,t)

Fix, = Fix,_, *1.07" 365 for t > O (after the base date)
Fix, = 38 for t < 0 (before the base date)

The parameter 38 reflects a dividend yield of 3.8% at the base date and historically, but increases
by 7% annually (accrued on a daily basis).

EURO iSTOXX EQUAL WEIGHT CONSTANT 50 INDEX
Base date: 19 November 2014

Base Value: 1000

Underlying Index: EURO STOXX 50 Equal Weight EUR GR
Decrement Amount (in Index points): 50

Dissemination calendar: STOXX Europe Calendar

Index Type: Price

Index Currency: EUR

Calculation: The EURO iSTOXX Equal Weight Constant 50 Index is calculated according to the
STOXX Decrement Indices section of the STOXX Strategy Guide.
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ONGOING MAINTENANCE
All index changes and adjustments of the underlying EURO STOXX 50 Equal Weight index are
reflected in the EURO iSTOXX Constant & Increment indices.
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9.2. ISTOXX EUROPE MAXIMUM DIVIDEND 8%
DECREMENT

OVERVIEW

The iISTOXX Europe Maximum Dividend 8% Decrement replicates the return of an investment into
the underlying index (net return versions) with a constant dividend markdown expressed in
percentage of the index performance that is subtracted on an accrued basis (using an Actual/365
Fixed day count convention). Consequently, due to the percentage of performance being
subtracted, the iISTOXX Europe Maximum Dividend 8% Decrement index is underperforming the
standard net return index that include a net dividend investment. The iISTOXX Europe Maximum
Dividend 8% Decrement performs better than the standard price index that does not consider
dividend investments as long as the overall net dividend yield of the base indices is greater than
the value being subtracted.

The underlying index is the STOXX Europe Maximum Dividend Net Return Index in EUR.

DEFINITIONS

iISTOXX Europe Maximum Dividend 8% Decrement Index

Base date: 20 March 2000

Base Value: 100

Underlying Index: STOXX Europe Maximum Dividend 40 Index (EUR Net Return)
Decrement Amount (in percentage points): 8%

Dissemination calendar: STOXX Europe Calendar

Index Type: Price

Index Currency: EUR

CALCULATION
The iISTOXX Europe Maximum Dividend 8% Decrement Index is calculated according to the
STOXX Decrement Indices section of the STOXX Strategy Guide.
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9.3. EURO iSTOXX 50 STYLE WEIGHTED & EURO iSTOXX 50
STYLE WEIGHTED DECREMENT

OVERVIEW
The EURO iSTOXX 50 Style Weighted Index has the same composition as the EURO STOXX 50,
but weight its components based on fundamentals data.

Universe: EURO STOXX 50

Weighting scheme: The indices are price-weighted with a weighting factor according to their
overall score

Base values and dates: The following base values and dates apply: 100 on March 19, 2001
Index types and currencies:

EURO iSTOXX 50 Style Weighted: Price, Net and Gross Return in EUR

EURO iSTOXX 50 Style Weighted Decrement: Price Return in EUR

INDEX REVIEW

Composition list: The composition of the EURO STOXX 50 is used for the EURO iSTOXX 50
Style Weighted Index on a quarterly basis

Review frequency: The rebalancing of the weights is conducted each quarter with the STOXX
Benchmark indices

Weighting cap factors: At cutoff date, for each stock of the EURO STOXX 50, the following
scores are calculated:

A Size sub-score, wi(t), where FFMC is the Free-Float Market Capitalization:
s;(t) = —(FFMC(t — 1) — FFMC(t — 1))

1+ s;(t), si(t) >0

Si(t) = 1

, else
1—s(t)

s
WO =550

A Value sub-score, wy(t), where PB is the Price to Book Ratio:

vi() = = (PB(t—1) — PB(t— 1))
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1+ v (1), vi(t) >0
V=4 1

_, else
1-v(®

A Quiality sub-score, wiQ(t), where ROE is the Return on Equity:
q,(® = (ROE(t — 1) — ROE(t — 1))

1+ q,(1), q,(® >0

- 1
QM = _ else
1-q,t
0 Q)
w, () =g——
2Q®
where,
i constituent of the EURO STOXX 50
x average of x for all constituents of the EURO STOXX 50

The overall score, w;(t), is calculated as following:
wi(6) + w)(6) + wi(D)
w;(t) = 3

The components of the index are sorted in a descending way according to their score w;(t) and
divided into 5 groups of 10 stocks.

Each constituent of the same group get the same weight as described in the following table:

Fromrank To rank Weight

1 10 5%
11 20 2.5%
21 30 1.5%
31 40 0.75%
41 50 0.25%

Weighting factor = weight * (1,000,000,000 / closing price of the stock in EUR), rounded to
integers.

The weighting factors are published on the second Friday in March, one week prior to quarterly
review implementation using Thursday’s closing prices.
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9. DECREMENT INDICES
(PERFORMANCE DEDUCTIONS)

DERIVED INDICES

The EURO iSTOXX 50 Style Weighted Decrement replicates the return of an investment into the
net return version of the EURO iISTOXX 50 Style Weighted Net Return Index (EUR) with a constant
dividend markdown expressed in percentage of the index performance (5.5%) that is subtracted
on an accrued basis (using an Actual/365 Fixed day count convention). Consequently, due to the
percentage of performance being subtracted, the EURO iSTOXX 50 Style Weighted Decrement
Index will underperform the standard EURO iSTOXX 50 Style Weighted Net Return index that
includes a net dividend investment.

9.3.1.1. DEFINITIONS

Base value: 100

Base date: 19 March 2001

Underlying Index: EURO iSTOXX 50 Style Weighted Index (EUR Net Return)
Decrement Amount (in percentage points): 5.5%

Dissemination calendar: STOXX Europe Calendar

Index Type: Price

Index Currency: EUR

9.3.1.2. CALCULATION
The EURO iSTOXX 50 Style Weighted Decrement is calculated according to the STOXX
Decrement Indices section of the STOXX Strategy Guide

ONGOING MAINTENANCE
Replacements: Following EURO STOXX 50 rules. In case a company replaced another, the new
constituent takes the weight of the previous constituent
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9.4. EURO iISTOXX 50, EURO iSTOXX 50 EQUAL WEIGHT AND
EURO iISTOXX 50 LOW CARBON DECREMENT INDICES

OVERVIEW

Each of the decrement indices listed below replicates the performance of its respective underlying
index, assuming a constant performance deduction per annum. The performance deduction
accrues constantly on a daily basis (using an Actual/365 Fixed day count convention).
Consequently, due to the percentage of performance being subtracted, the Decrement index
underperforms the parent index. A Decrement index applied to an underlying net / gross return
index that includes a net / gross dividend reinvestment will perform worse than the underlying
index. The Decrement index may perform better than the standard price index that does not
consider dividend investments if the dividend yield of the net / gross return underlying index is
greater than the decrement being subtracted.

DEFINITIONS
Decrement
Index Name Underlying Amount (in Base Calendar Base Index Index
Index percentage value date Type Currency
points)
. EURO STOXX STOXX
EURO iSTOXX 50 o 31 Dec .
Decrement 4.75% 50 Net Return 4.75% 1000 Europe 1086 Price EUR
Index Calendar
. EURO STOXX STOXX
EURO iSTOXX 50 o 31 Dec -
NR Decrement 5% 50 Net Return 5.00% 1000 Europe 1086 Price EUR
Index Calendar
. EURO STOXX STOXX
EURO iSTOXX 50 o 02 Jan .
Decrement 5% 50 Gross Return 5.00% 1000 Europe 2001 Price EUR
Index Calendar
EURO iSTOXX 50 Ecl)J EouilTv%Xht STOXX 20 Dec
Equal Weight NR q 9 5.00% 1000 Europe Price EUR
Net Return 1999
Decrement 5% Calendar
Index
EUROSTOXX 50 | £F/R0 STOXX STOXX 20 Dec
Equal Weight Net Igeturn 9 4.75% 1000 Europe 1999 Price EUR
Decrement 4.75% Calendar
Index
EUROiSTOXX 50 | oo FEzOungV?lz:A(ixht STOXX 20 Dec
Equal Weight d 9 5.00% 1000 Europe Price EUR
Gross Return 2000
Decrement 5% Calendar
Index
EURO iSTOXX 50 ngg,vsggé(g; STOXX 16 Dec
Low Carbon 4.75% 1000 Europe Price EUR
Net Return 2011
Decrement 4.75% Calendar
Index
EUROISTOXX 50 | £ Eg,vsg;?ﬁ] STOXX 19 Dec
Low Carbon 5.00% 1000 Europe Price EUR
Gross Return 2011
Decrement 5% Calendar
Index
EURO iSTOXX 50 Eé’foowsggr’é;] STOXX 10 Dec
Low Carbon NR 3.75% 1000 Europe Price EUR
Net Return 2011
Decrement 3.75% Index Calendar
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CALCULATION
The Decrement Indices listed above are each calculated according to the STOXX Decrement
Indices section of the STOXX Strategy Guide.

ONGOING MAINTENANCE
All index changes and adjustments of the Underlying Index is reflected in the corresponding
Decrement Index.
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9.5. ISTOXX TRANSATLANTIC 100 EQUAL WEIGHT DECREMENT

50

OVERVIEW

The iISTOXX Transatlantic 100 Equal Weight Decrement index aims to replicate an investment in
Euro- and USD- denominated securities, to which a fixed decrement of 50 index points p.a. is
applied (using an Actual/365 Fixed day count convention). The USD-denominated portion of the

portfolio is converted to Euro.

The iISTOXX Transatlantic 100 Equal Weight Decrement index is constructed by building and then

combining several indices:
i. ISTOXX Transatlantic EU 70 EUR (Gross Return)

ii. iISTOXX Transatlantic US 30 USD (Gross Return)
iii. iISTOXX Transatlantic 100 Equal Weight EUR (Gross Return)
iv. iISTOXX Transatlantic 100 Equal Weight Decrement EUR (Price)

Index name Symbol Bloomberg Reuters RIC
ticker

iISTOXX Transatlantic EU 70 EUR (Gross Return) IXTEUGR IXTEUGR Index .IXTEUGR
iISTOXX Transatlantic US 30 USD (Gross Return) IXTUSGV IXTUSGV Index .IXTUSGV
iISTOXX Transatlantic US 30 EUR (Gross Return) IXTUSGR IXTUSGR Index .IXTUSGR
iISTOXX Transatlantic 100 Equal Weight EUR (Gross IXTEWGR IXTEWGR Index .IXTEWGR
Return)

iISTOXX Transatlantic 100 Equal Weight Decrement IXTEWDP IXTEWDP Index .IXTEWDP

EUR (Price)

iISTOXX TRANSATLANTIC EU 70
9.5.1.1. OVERVIEW

Universe: the index is derived from the parent index STOXX Europe 600
Weighting scheme: equal-weighted

Base value: 1000

Base Date: 20 November 2015

Index types and currencies: Gross Return in EUR

9.5.1.2. INDEX REVIEW

Selection list: the composition of the parent index is observed after the respective quarterly

review.

STOXX



iISTOXX® METHODOLOGY GUIDE 83/942

9. DECREMENT INDICES
(PERFORMANCE DEDUCTIONS)

Composition list: the largest 70 Eurozone stocks from the STOXX Europe 600 index in terms of
free-float market capitalization.

Review frequency: quarterly, in line with the Benchmark indices.
9.5.1.3. ONGOING MAINTENANCE

Replacements: Deleted companies are not replaced

Fast exit: Not applicable

Fast entry: Not applicable

Spin-offs: Spin-off companies are not added permanently

iISTOXX TRANSATLANTIC US 30
9.5.1.4. OVERVIEW

Universe: the index is derived from the parent index STOXX North America 600
Weighting scheme: equal-weighted

Base value: 1000

Base Date: 20 November 2015

Index types and currencies: Gross Return in EUR, USD

Dissemination calendar: STOXX Americas calendar

9.5.1.5. INDEX REVIEW

Selection list: the composition of the parent index is observed after the respective quarterly
review

Composition list: the largest 30 U.S. stocks from the STOXX North America 600 index in terms
of free-float market capitalization

Review frequency: quarterly, in line with the Benchmark indices.
Weighting cap factors: none

9.5.1.6. ONGOING MAINTENANCE

Replacements: Deleted companies are not replaced

Fast exit: Not applicable
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Fast entry: Not applicable
Spin-offs: Spin-off companies are not added permanently

iISTOXX TRANSATLANTIC 100 EQUAL WEIGHT

9.5.1.7. OVERVIEW

The iISTOXX Transatlantic 100 Equal Weight EUR (GR) is a composite index obtained by
rebalancing the iISTOXX Transatlantic EU 70 EUR (GR) and iSTOXX Transatlantic US 30 EUR
(GR) indices respectively to 70% and 30% on a daily basis.

Dissemination calendar: intersection of the dissemination calendars of the STOXX Europe
calendar and the STOXX US Country calendar.

9.5.1.8. INDEX FORMULA

2
_ Uy,
|Vt—|Vt_1 . Wi ———
= Ut-1,i

wi = target weight of sub-index i
Ui = close value of sub-index i on day t
IVt = value of iISTOXX Transatlantic 100 EUR (GR) index on day t (IV31.12.2004 = 413.03)

i Sub-index name Wi
1 iSTOXX Transatlantic EU 70 EUR (GR) 0.7
2 iISTOXX Transatlantic US 30 EUR (GR) 0.3

iISTOXX TRANSATLANTIC 100 EQUAL WEIGHT DECREMENT

9.5.1.9. OVERVIEW

The iISTOXX Transatlantic 100 Equal Weight Decrement EUR (P) is obtained by applying a
constant decrement of 50 index points p.a. to the iISTOXX Transatlantic 100 Equal Weight EUR
(GR) index (using an Actual/365 Fixed day count convention).

9.5.1.10.  DEFINITIONS

Base value: 100

Base date: 20 November 2015

Underlying Index: iISTOXX Transatlantic 100 Equal Weight EUR (GR) Index

Decrement Amount (in index points): 50

Dissemination calendar: intersection of the dissemination calendars of the STOXX Europe
calendar and the STOXX US Country calendar

Index Type: Price

Index Currency: EUR

9.5.1.11.  INDEX CALCULATION
The iISTOXX Transatlantic 100 Equal Weight Decrement EUR (P) is calculated according to the
STOXX Decrement Indices section of the STOXX Strategy Guide.
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9.6. ISTOXX TRANSATLANTIC ESG 100 EQUAL WEIGHT
DECREMENT 50

OVERVIEW

The iISTOXX Transatlantic ESG 100 Equal Weight Decrement index aims to replicate an
investment in Euro- and USD- denominated securities, to which a fixed decrement of 50 index
points p.a. is applied (using an Actual/365 Fixed day count convention). The USD-denominated
portion of the portfolio is converted to Euro.

The iISTOXX Transatlantic ESG 100 Equal Weight Decrement index is constructed by building and
then combining several indices:
V. ISTOXX Transatlantic EU ESG 70 EUR (Gross Return)

Vi. iISTOXX Transatlantic US ESG 30 USD (Gross Return)

Vii. iISTOXX Transatlantic ESG 100 Equal Weight EUR (Gross Return)

viii. iISTOXX Transatlantic ESG 100 Equal Weight Decrement EUR (Price)

Index name Symbol Bloomberg Reuters RIC
ticker

iSTOXX Transatlantic ESG 100 Equal Weight

Decrement EUR (Price) IXTEEWDP IXTEEWDP INDEX UXTEEWDP

iSTOXX Transatlantic ESG 100 Equal Weight EUR

(Gross Return) IXTEEWGR IXTEEWGR INDEX JUXTEEWGR

iSTOXX Transatlantic EU ESG 70 EUR (Gross Return) IXTEEUGR IXTEUSGR INDEX JUXTEEUGR

iSTOXX Transatlantic EU ESG 70 EUR (Net Return) IXTEEUR JUXTEEUR

iSTOXX Transatlantic EU ESG 70 EUR (Price) IXTEEUP JUXTEEUP

iISTOXX Transatlantic EU ESG 70 USD (Gross Return) IXTEEUGV IXTEEUGV INDEX UXTEEUGV

iSTOXX Transatlantic EU ESG 70 USD (Net Return) IXTEEUV JUXTEEUV

iSTOXX Transatlantic EU ESG 70 USD (Price) IXTEEUL UXTEEUL

iSTOXX Transatlantic US ESG 30 EUR (Gross Return) IXTEUSGR IXTEEUGR INDEX JUXTEUSGR

iSTOXX Transatlantic US ESG 30 EUR (Net Return) IXTEUSR IXTEUSR

iSTOXX Transatlantic US ESG 30 EUR (Price) IXTEUSP JUXTEUSP

iISTOXX Transatlantic US ESG 30 USD (Gross Return) IXTEUSGV IXTEUSGV INDEX UXTEUSGV

iSTOXX Transatlantic US ESG 30 USD (Net Return) IXTEUSV UXTEUSV

iISTOXX Transatlantic US ESG 30 USD (Price) IXTEUSL IXTEUSL

iISTOXX TRANSATLANTIC EU ESG 70
9.6.1.1. OVERVIEW

Universe: the index is derived from the parent index EURO STOXX
Weighting scheme: equal-weighted

Base value: 1000
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Base Date: 21 September 2009

Index types and currencies: Price, Net and Gross Return in EUR,USD

9.6.1.2. INDEX REVIEW

Selection list: the review cut-off date is the last dissemination day of the month preceding the
review month of the index.

Upon this date, the selection list is constructed by filtering out all companies from the parent index
that are in contravention of Global Standards Screening (GSS) or are involved in Controversial
Weapons activities, as identified by Sustainalytics.

To the remaining companies the ESG scores, as calculated by Sustainalytics, are assigned. If for
a company this information is not available, an ESG score of 0 is assigned.

The companies are then ranked in descending order in terms of their ESG scores, and the 120
companies with the highest ESG scores are added to the selection list. In case two companies for
a given cut-off date have the same ESG score, priority is given to the one with the with the highest
free-float market capitalization.

Composition list: the largest 70 companies in terms of free-float market capitalization of the
selection list are selected for the final composition list.

Review frequency: quarterly, in line with the Benchmark indices.
9.6.1.3. ONGOING MAINTENANCE

Replacements: Deleted companies are not replaced

Fast exit: Not applicable

Fast entry: Not applicable

Spin-offs: Spin-off companies are not added permanently

iISTOXX TRANSATLANTIC ESG US 30
9.6.1.4. OVERVIEW

Universe: the index is derived from the parent index STOXX USA 500
Weighting scheme: equal-weighted

Base value: 1000

Base Date: 21 September 2009

Index types and currencies: Price, Net and Gross Return in EUR,USD

Dissemination calendar: STOXX Americas calendar
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9.6.1.5. INDEX REVIEW

Selection list: the review cut-off date is the last dissemination day of the month preceding the
review month of the index.

Upon this date the selection list is constructed by filtering out all companies from the parent index
that are in contravention of Global Standards Screening or are involved in Controversial Weapons
activities, as identified by Sustainalytics.

To the remaining companies the ESG scores, as calculated by Sustainalytics, are assigned. If for
a company this information is not available, an ESG score of 0 is assigned.

The companies are then ranked in descending order in terms of their ESG scores, and the 200
companies with the highest ESG scores are added to the selection list. In case two companies for
a given cut-off date have the same ESG score, priority is given to the one with the with the highest
free-float market capitalization.

Composition list: the largest 30 companies in terms of free-float market capitalization of the
selection list are selected for the final composition list.

Review frequency: quarterly, in line with the Benchmark indices.
Weighting cap factors: none

9.6.1.6. ONGOING MAINTENANCE

Replacements: Deleted companies are not replaced

Fast exit: Not applicable

Fast entry: Not applicable

Spin-offs: Spin-off companies are not added permanently

iISTOXX TRANSATLANTIC ESG 100 EQUAL WEIGHT
9.6.1.7. OVERVIEW

The iISTOXX Transatlantic ESG 100 Equal Weight EUR (GR) is a composite index obtained by
rebalancing the iISTOXX Transatlantic EU ESG 70 EUR (GR) and iSTOXX Transatlantic US ESG
30 EUR (GR) indices respectively to 70% and 30% on a daily basis.

Base value: 1010

Base date: 2 January 2018

Dissemination calendar: intersection of the dissemination calendars of the STOXX Europe
calendar and the STOXX US Country calendar.

9.6.1.8. INDEX FORMULA
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wi = target weight of sub-index i
Uti = close value of sub-index i on day t
IVt = value of iISTOXX Transatlantic ESG 100 EUR (GR) index on day t (IV21.09.2000 = 406 . 59)

[ Sub-index name Wi
1 iSTOXX Transatlantic EU ESG 70 EUR (GR) 0.7
2  iISTOXX Transatlantic US ESG 30 EUR (GR) 0.3

iISTOXX TRANSATLANTIC ESG 100 EQUAL WEIGHT DECREMENT
9.6.1.9. OVERVIEW

The iISTOXX Transatlantic ESG 100 Equal Weight Decrement EUR (P) is obtained by applying a
constant decrement of 50 index points p.a. to the iISTOXX Transatlantic ESG 100 Equal Weight
EUR (GR) index (using an Actual/365 Fixed day count convention).

9.6.1.10. DEFINITIONS

Base value: 1010

Base date: 2 January 2018

Underlying Index: iISTOXX Transatlantic ESG 100 Equal Weight EUR (GR) Index

Decrement Amount (in index points): 50

Dissemination calendar: intersection of the dissemination calendars of the STOXX Europe
calendar and the STOXX US Country calendar

Index Type: Price

Index Currency: EUR

9.6.1.11.  INDEX CALCULATION
The iISTOXX Transatlantic ESG 100 Equal Weight Decrement EUR (P) is calculated according to
the STOXX Decrement Indices section of the STOXX Strategy Guide.
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9.7. ISTOXX SMART QUALITY MOMENTUM VALUE DECREMENT
50

Index name Symbol Bloomberg
ticker

ISTOXX Quality Momentum Value EUR (Gross IXQMVG IXQMVG
Return)
iISTOXX Quality Momentum Value EUR (Net Return)  IXQMVT IXQMVT
iISTOXX Quality Momentum Value EUR (Price) IXQMVE IXQMVE
iISTOXX Quality Momentum Value USD (Gross IXQMVS IXQMVS
Return)
iISTOXX Quality Momentum Value USD (Net Return)  IXQMVU IXQMVU
iISTOXX Quality Momentum Value USD (Price) IXQMVK IXQMVK
iISTOXX Quality Momentum Value Decrement 50 [IXQMVD50 IXQMVD50
EUR (Price)

OVERVIEW

The iISTOXX Smart Quality Momentum Value Decrement 50 index aims to replicate an investment
the iISTOXX Smart Quality Momentum Value with a decrement of 50 index points p.a., accruing
on a daily basis (using an Actual/365 Fixed day count convention).

iISTOXX SMART QUALITY MOMENTUM VALUE
9.7.1.1. OVERVIEW

The index replicates an investment in a subset of the EURO STOXX 50 index constituents.
The stocks are screened based on the basis of a combined value-momentum-quality metric.
The eligible stocks are ordered by their combined metric and divided into three equally-
sized groups. The stocks in the first group will be equally-weighted to reach a total weight
of 66.66%, those in the second group will be equally-weighted to reach a total weight of
33.33%, while those in the third group will not be part of the index.

Universe: The index universe is defined by the parent index EURO STOXX 50 as of the
cut-off date.

Weighting scheme: the index is price-weighted with weighting factors.

Base values and dates: The following base values and dates apply: 1,000 on 19 Nov 2014.
Index types and currencies: Price, Net return, Gross return in EUR and USD.

9.7.1.2. INDEX REVIEW

Selection list:
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Stocks in the reference universe undergo three screenings and accordingly receive three
ranks: Momentum Rank, Value Rank, Quality Rank.

For each stock i, a Final Rank is computed as sum of the three ranks:

FinalRank; = MomentumRank;+ QualityRank; + ValueRank;

The selection list is composed of the stocks for which a Final Rank can be calculated, as
described in the following procedure.

For all three Screenings the following apply:
a. Any missing score is setto 0
b. Any missing rank is set to 50
The three screenings are performed as follows:

1. Momentum Screening

For each ith stock, a 6-month momentum metric is calculated as:

M ) _ Return;y,
OmemtiMite™Volatilty,
Pi k-
Return; ;, = — om 1
ito-12m

252 o
ye r 2
Volatllltyi’t0= Pl Z (ri,r'ri,[to-Gm,to])

‘[=t0-6m
where:
to cut-off date
Pi tm price of stock i observed m months before t
it pi,t -1
pi,t—1

ta

Mi.[ty.to] 1
-t Z fit

T=t1

All stocks are sorted by their Momentumi: in descending order: the resulting rank of each it
stock is defined as its MomentumRanki.

2. Quality Screening
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For each stock i, a Piotroski score and a Merton score are calculated. The Quality score is
then calculated as:

QualityScore, = PiotroskiScore; + 2- MertonScore;
a. Piotroski Score
Stocks are assessed against nine metrics and are assigned one point for
each criterion they meet with respect to those metrics. The Piotroski Score
of a stock is the aggregated number of attained points: it can thus range
from O (no criterion met) to 9 (all criteria met).
The criteria are:

i. Return on Asset must be non-negative:

Net Income before Extraordinary Items, 0

ROAi th—
"0 Total Assets;

ii. Cash-flows from Operations to Total Asset ratio must be non-negative:

Cash-flows from Operations, 0

CFOTA,, =
Ho Total Assets;;

iii. Accruals must be non-positive:
Acc;,=RoA; - CFOTA
iv. One-year growth in Return on Asset must be non-negative:

1YAROA,; =ROA,; - ROA;;_1om

o

v. One-year growth in Leverage must be non-positive:

1YALeviy =Lev;y - Levi; 1om
where:

2 Long Term Debt,,
LeVi’t= ’

Total Assets;, + Total Assets; . 1o,

vi. One-year growth in Liquidity Ratio must be non-negative:
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1YALR,

where:
Current Assets;

,tOZCRi,tO'CRi,tO-Qm

it=

Current Liabilities; ;

vii. One-year growth in Number of Shares Outstanding must not exceed
5%:

Number of Shares Outstanding, 0

1YANBO, , = -1
Yo" Number of Shares Outstandingi’to_12m

viii. One-year growth in Gross Operating Margin must be non-negative:
1YAGOM; =GOM;; - GOM;; 12m
where:

Gross Income; ;
GOM,;=———
’ Sales;;

ix. One-year growth in Asset Turnover must be non-negative:

1YAAT,

I,to

=ATit,-ATi5-12m

1o
where:

Sales;;
Total Assets;

it=
b. Merton Score
The Distance to Default of each stock is calculated and the stocks are
grouped in quintiles. Each stock is assigned a score (the Merton Score)
based on its quintile, ranging from a score of 0 for the quintile with the
lowest Distance to Default to a score of 4 for the quintile with the highest
distance to default.

According to Merton’s Distance to Default model, the market value of a
firm’s stock is equivalent to the value of a European Call on the firm’s assets
struck at the firm’s debt level:

Ei,=Ait,"N(d1)-Diy, €™ N(dy)

i,to o
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The volatility oa, " of the firm’s total assets value can be obtained from its

relationship with the volatility og, . of firm’s stock:

oE
_.O-A - A

Okt - B = oA Omigp it = N(d1)'°AuO A

ito

The Distance to Default is then DtD;y=d, (with associated default
probability 7, = N(- DtD; ),

where:
to cut-off date
. period of time over which the Distance to Default is estimated, expressed as year
fraction (1)
r discount rate (6m EURIBOR)
A total value of firm’s assets i on day t
Dit face value of firm’s debt on day t: D;; = Current Liabilities;; + > - LT Liabilities;,
Ox; ¢ volatility of variable x over the six-month period [t-6, t]
N(x) cumulative standard normal distribution of x
In (ﬂ)+(r 4102 )-‘r
d, Dig, o T2 FAi,
GAi,to'\E
d di-Op, VT

All stocks are sorted by their QualityScorei: in descending order: the resulting rank of each
stock i is defined as its QualityRank.

3. Value Screening

For each stock i, a value metric is calculated as:

5 2
ValueRank;= Z ‘RawValueRank;+ - ‘ModifiedQualityRank,

The RawValueRank; is calculated as the average of a stock’s available rankings in the
following five pure value factors:

i. Book to Price
BP;=BP;;,-mediancg-ics, (BPICB,tO)

ii. Earnings to Price
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EP;=EP;,-mediancg-(cs, (EPICB,tO)

iii. 12 month forward Earnings to Price
FEP,=FEP;, -mediancg-icg, (FEPcay, )

iv. EBITDA to Enterprise Value
EBITDAEVi=EBITDAEVBPMO-median|CB=|CBi(EBITDAEVlCBytO)

v. Free Cash Flow to Price
FCFPFFCFPMO-median|CB=|CBi(FCFF’|CBJO)

where:
medianicg=ics,(X) median value of factor x on day t within the ICB Industry of stock i.

Factors (iv) and (v) are not taken into account for Financials (Effective up until September
2020 review ICB as identified by code 8000. Effective with September 2020 review ICB as
identified by code 30 and 35).

All stocks are sorted in descending order according to their pure factor metrics.

The ModifiedQualityRanki is obtained by ranking the stocks in descending order according
to their ModifiedQualityScore::

4-LowVolScore; if ICB; = 8000(Effective with September 2020 review ICB code 30 and 35)

ModifiedQuaIityScorei={ QualityScore, otherwise

The LowVolScorei of a stock is represented by the quintile it belongs to, ranging from a
score of 0 for the quintile with the highest volatility to a score of 4 for the quintile with the
lowest volatility, where a stock’s volatility is given by its Volatility, o

Composition list: The stocks in the selection list are divided in three groups, based on their
Final Rank resulting from the selection process:

Group 1: the 17 stocks with best (i.e.lowest) Final Rank (if more stocks have the same rank
as the stock with the highest rank selected, they will all be included).

Group 2: the 17 stocks with lowest Final Rank after those in Group 1 (if more stocks have
the same rank as the stock with the highest rank selected, they will all be included).

Group 3: any remaining stock not included in Group 1 or Group 2. These stocks are
excluded from the index.
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Review frequency: The reviews are conducted on a monthly basis, implemented on the
third Friday of the month and effective on the following Monday. The cut-off date is defined
as the Friday prior the index review date.

Weighting factors: Constituents are weighted according to the Group they have been
assigned to:

Group 1: The stocks within Group 1 are equal-weighted to achieve an aggregated weight of
2/3.

Group 2: The stocks within Group 2 are equal-weighted to achieve an aggregated weight of
1/3.

9.7.1.3. ONGOING MAINTENANCE

Replacements: Deleted companies are not replaced.
Fast exit: Not applicable.

Fast entry: Not applicable.

Spin-offs: Standard STOXX rules apply.

Mergers and takeovers: Standard STOXX rules apply.
Corporate Actions: Standard STOXX rules apply.

iISTOXX SMART QUALITY MOMENTUM VALUE DECREMENT 50
9.7.1.4. OVERVIEW

The iISTOXX Smart Quality Momentum Value Decrement 50 index applies a decrement of
50 index points per annum, accruing on a daily basis (using an Actual/365 Fixed day count
convention), to the iISTOXX Smart Quality Momentum Value index.

9.7.1.5. DEFINITIONS

Base value: 1000

Base date: 19 November 2014

Underlying Index: iISTOXX Smart Quality Momentum Value EUR (GR) index
Decrement Amount (in index points): 50

Dissemination calendar: STOXX Europe calendar

Index Type: Price

Index Currency: EUR

9.7.1.6.CALCULATION

The iISTOXX Smart Quality Momentum Value Decrement 50 Index is calculated according
to the STOXX Decrement Indices section of the STOXX Strategy Guide.
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9.8. EURO iSTOXX 60 EQUAL WEIGHT DECREMENT 4.5% AND
EURO iISTOXX 70 EQUAL WEIGHT DECREMENT 5% INDICES
OVERVIEW
The Decrement Index (see table below) replicates the return of an investment into the Underlying
Index (see table below) with a constant dividend markdown expressed in percentage of the index
performance that is subtracted on an accrued basis (using an Actual/365 Fixed day count
convention). Consequently, due to the percentage of performance being subtracted, the
Decrement Index is underperforming the standard net/ gross return index that include a net/ gross
dividend investment. The Decrement Index may perform better than the standard price index that
does not consider dividend investments if the overall net / gross dividend yield of the Underlying
Index is greater than the value being subtracted.
DEFINITIONS
Decrement Index
Index Name Underlying Amount (in | Base Calendar Base Index currenc
Index percentage | value date Type
points) y
EURO iSTOXX EURO iSTOXX STOXX 19 Nov
60 Equal Weight | 60 Equal Weight 4.50% 1000 Europe 2014 Price EUR
Decrement 4.5% | Net Return Index Calendar
EURO iSTOXX EURO iSTOXX STOXX 19 Nov
70 Equal Weight | 70 Equal Weight 5.00% 1000 Europe 2014 Price EUR
Decrement 5% Net Return Index Calendar

CALCULATION

The EURO iSTOXX 60 Equal Weight Decrement 4.5% and EURO iSTOXX 70 Equal Weight
Decrement 5% indices are calculated according to the STOXX Decrement Section of the STOXX
Strategy Guide.

ONGOING MAINTENANCE

All index changes and adjustments of the Underlying Index is reflected in the Decrement Index.
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9.9. ISTOXX NORDIC ESG DECREMENT 4.5%
OVERVIEW

The iISTOXX Nordic ESG DW Decrement 4.5% index replicates the performance of the iISTOXX
Nordic ESG DW Gross Return SEK index assuming a constant 4.5% performance deduction per
annum. The performance deduction accrues constantly on a daily basis (using an Actual/365 Fixed
day count convention).

Consequently, due to the percentage of performance being subtracted, the decrement index is
underperforming the standard gross return index. The decrement index may perform better than
the standard price index that does not consider dividend investments as long as the overall gross
dividend yield of the Underlying Index is greater than the value being subtracted.

iISTOXX NORDIC ESG DW
9.9.1.1. OVERVIEW
The iISTOXX Nordic ESG DW index aims to select Nordic companies that qualify as global
sustainability leaders and do not engage in controversial business activities. The

components are weighted according to their 12-month historical dividend yield.

Universe: The index universe is defined by all Nordic stocks from the Global ESG Leaders
index.

Weighting scheme: The indices are price-weighted with a weighting factor based on the
historical 12-month dividend yield

Base values and dates: The following base values and dates apply: 100 on 22 March 2004

For a complete list please consult the data vendor code sheet on the website4. Customized
solutions can be provided upon request.

9.9.1.2. INDEX REVIEW

Selection list:
The review cut-off date is the last trading day of the month preceding the review month of
the index.

All stocks from Nordic countries (Denmark, Finland, Norway and Sweden) that are
components of the STOXX Global ESG Leaders Index compose the base universe.

The STOXX Global ESG Leaders Index is based on the STOXX Global 1800 and comprises
all components that are part of at least one of the ESG specialized indices (STOXX Global
ESG Environmental Leaders, STOXX Global ESG Social Leaders and STOXX Global ESG

4 http://www.STOXX.com/download/indices/vendor_codes.xls
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Governance Leaders). In the ESG approach, each company has a rating for environmental,
social and governance sustainability; these ESG-criteria are normalized using a percent
ranking. To be a member of one of the ESG specialized index, an eligible company must
belong to the best 25% in one of the ESG-criteria and in the best 50% in the two other ESG-
criteria. Thus, components of the STOXX Global ESG Leaders index belong to the best
25th percentile in at least one criterion and to the top 50% in all three criteria.

If there are less than 10 Nordic stocks in the STOXX Global ESG Leaders, the base universe
is completed with the stocks from the STOXX Global 1800 eligible for at least one of the
ESG specialized indices with the best overall ESG Rating until it reaches 10 constituents,
exclusion steps 1 and 2 are then omitted. The overall ESG Rating is defined as:

1 n
R, =— NormScore; ;
n j=1 ’

Where:
NormScorei;percentilized rating of company i in criteria j (j=E, S or G)
n Number of criteria (n=3)

For more information on the ESG approach, please consult the STOXX ESG Index
Methodology guide on the website®.

Exclusion step 1: companies engaged in controversial business activities according to Bank
J. Safra Sarasin’s classification (AGTAFA) are excluded. According to this criterion, a
company is classified as AGTAFA if it generates more than 5% of its revenues from
activities related to Alcohol, Gambling, Tobacco, Armaments & Firepower and Adult
entertainment. If less than 10 companies fulfil this criterion, exclusion steps 1 and 2 are
omitted.

Exclusion step 2: companies that have not paid dividends in the last 12 months, in addition
to companies for which dividend information is not available at the review cut-off date, are
excluded. If less than 10 companies fulfil these criteria, exclusion step 2 is omitted.

Composition list: All remaining stocks are selected for inclusion.

Review frequency: The reviews are conducted on a quarterly basis in March, June,
September and December.

Weighting cap factors: The weighting factors are calculated based on their 12-month
trailing dividend yield.

The weights are based on the prices of the Thursday prior to the second Friday of the review
month:

> https://www.stoxx.com/document/Indices/Common/Indexguide/stoxx_esg_guide.pdf

STOXX



iISTOXX® METHODOLOGY GUIDE 99/942

9. DECREMENT INDICES
(PERFORMANCE DEDUCTIONS)

wi target weight of component (i)

N number of constituents

dyi trailing 12-month gross dividend yield of component (i) as of review cut-off date.
If a company has a dividend yield of O or missing, it is attributed the lowest non-
zero dividend yield among all selected components in order to calculate its weight

Weighting cap factor = (1,000,000,000 x target weight / closing price of the stock in EUR),
rounded to integers

Additionally, components are capped at a maximum weight of 15%.

9.9.1.3. ONGOING MAINTENANCE

Replacements: Deleted companies are not replaced.

Fast entry: Not applicable.

Spin-offs: Spin-off stocks are not added permanently.

Corporate Actions: All components are maintained for corporate actions as outlined in the
STOXX calculation guide available on stoxx.com

iISTOXX NORDIC ESG DW DECREMENT 4.5%
9.9.1.4. OVERVIEW

The iISTOXX Nordic ESG DW Decrement 4.5% index replicates the performance of the
iISTOXX Nordic ESG DW Gross Return SEK index assuming a constant 4.5% performance
deduction per annum. The performance deduction accrues constantly on a daily basis
(using an Actual/365 Fixed day count convention).

9.9.1.5. DEFINITIONS

Base value: 100

Base date: 22 March 2004

Underlying Index: The iSTOXX Nordic ESG DW SEK GR Index
Decrement Amount (in percentage points): 4.5%
Dissemination calendar: STOXX Europe calendar

Index Type: Price

Index Currency: SEK

9.9.1.6.CALCULATION

The iISTOXX Nordic ESG DW Decrement 4.5% index is calculated according to the
STOXX Decrement Indices section of the STOXX Strategy Guide.
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9.10. ISTOXX EUROPE ORIGIN 100 EQUAL WEIGHT
DECREMENT 5%

OVERVIEW

The iStoxx Europe Origin 100 Equal Weight Decrement 5% index replicates the performance of
the iStoxx Europe Origin 100 Equal Weight Net Return index assuming a constant 5%
performance deduction per annum. The performance deduction accrues constantly on a daily
basis (using an Actual/365 Fixed day count convention).

Consequently, due to the percentage of performance being subtracted, the decrement index is
underperforming the standard net return index.

The Underlying Index is the iStoxx Europe Origin 100 Equal Weight Net Return Index.

DEFINITIONS

Base value: 100

Base date: 24 September 2007

Underlying Index: iStoxx Europe Origin 100 Equal Weight Net Return index
Decrement Amount (in percentage points): 5%

Dissemination calendar: STOXX Europe calendar

Index Type: Price

Index Currency: EUR

CALCULATION
The iStoxx Europe Origin 100 Equal Weight Decrement 5% index is calculated according to the
STOXX Decrement Indices section of the STOXX Strategy Guide.

MARKET DISRUPTION EVENTS
As per Stoxx standards

STOXX



iISTOXX® METHODOLOGY GUIDE

9. DECREMENT INDICES
(PERFORMANCE DEDUCTIONS)

101/942

9.11. ISTOXX WORLD TOP 200 EQUAL WEIGHT
DECREMENT 50 INDEX

OVERVIEW

The iISTOXX World Top 200 Equal Weight Decrement 50 index replicates the returns of an
investment into the underlying index with a constant dividend markdown expressed in index points
that are subtracted on an accrued basis (using an Actual/365 Fixed day count convention).
Consequently, due to the index points being subtracted, the iISTOXX World Top 200 Equal Weight
Decrement 50 index is underperforming the standard gross return indices that include a full
dividend investment.

Dissemination calendar: Intersection of the following dissemination calendars: STOXX Europe
Regional calendar, STOXX Japan Country calendar, STOXX US Country calendar, STOXX Hong
Kong Country calendar, STOXX Switzerland Country calendar and STOXX UK Country calendar.

DEFINITIONS

Base value: 1120

Base date: 24 November 2017

Underlying Index: iISTOXX World Top 200 Equal Weight Gross Return Index in EUR
Decrement Amount (in index points): 50

Dissemination calendar: Intersection of the following dissemination calendars: STOXX Europe
Regional calendar, STOXX Japan Country calendar, STOXX US Country calendar, STOXX Hong
Kong Country calendar, STOXX Switzerland Country calendar and STOXX UK Country calendar.
Index Type: Price

Index Currency: EUR

CALCULATION

The iISTOXX World Top 200 Equal Weight Decrement 50 index is calculated according to the
STOXX Decrement Indices section of the STOXX Strategy Guide.
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9.12. EURO iISTOXX BANKS GR DECREMENT 50

INDICES

OVERVIEW

The EURO iISTOXX Banks GR Decrement 50 indices replicate the returns of an investment into
the underlying index with a constant dividend markdown expressed in index points that are
subtracted on an accrued basis (using an Actual/365 Fixed day count convention).
Consequently, due to the index points being subtracted, the EURO iSTOXX Banks GR Decrement
50 indices are underperforming the standard gross return indices that include a full dividend

investment.
DEFINITIONS
Decrement
Index Name Underlying Ampunt (in | Base Calendar | Base date Index Index
Index index value Type | Currency
points)
EURO iSTOXX EURO STOXX
Banks GR STOXX Banks 50 1000 Europe 1 February Price EUR
Decrement 50 Gross Return P 2018
Calendar
Index Index
EURO iSTOXX EURO STOXX
Banks GR STOXX Banks 50 825 Eurobe 11 March Price EUR
Decrement 50 Gross Return P 2021
. Calendar
Series 2 Index Index

CALCULATION
The EURO iSTOXX Banks GR Decrement 50 indices are calculated according to the STOXX
Decrement Indices section of the STOXX Strategy Guide.
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9.13. ISTOXX DIVERSITY IMPACT SELECT 30 NR
DECREMENT 5% INDICES

OVERVIEW

The iISTOXX Diversity Impact Select 30 NR Decrement 5% indices replicate the performance of
the iISTOXX Diversity Impact Select 30 indices assuming a constant 5% performance deduction
per annum. The performance deduction accrues constantly on a daily basis (using an Actual/365
Fixed day count convention).

Consequently, due to the percentage of performance being subtracted, the decrement index is
underperforming the standard net return index.

DEFINITIONS
Decrement
Index Name Underlying Amount (in | Base Calendar Base Index Index
Index percentage | value date Type | Currency
points)
iISTOXX Europe | iISTOXX Europe STOXX
Diversity Impact | Diversity Impact o 21 Sep .
Select30NR | Select 30 Net 5.0% 100 | Bwope | 009 | P | EUR
Decrement 5% Return Index
iISTOXX Global iISTOXX Global STOXX
Diversity Impact | Diversity Impact o 21 Sep .
Select 30NR | Select 30 Net 5.0% 100 Ci‘fé?]zgr 2009 | ree | EUR
Decrement 5% Return Index

CALCULATION

The iISTOXX Global Diversity Impact Select 30 NR Decrement 5% Index and the iISTOXX Europe
Diversity Impact Select 30 NR Decrement 5% Index are calculated according to the STOXX
Decrement Section of the STOXX Strategy Guide.

ONGOING MAINTENANCE

All index changes and adjustments of the Underlying Index are reflected in the Decrement Index.

Part of

STOXX ,«-/

DEUTSCHE BORSE
GROUP
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9.14.

INDICES

OVERVIEW

EURO iISTOXX 50 ESG FOCUS DECREMENT 5%

The Decrement Index (see table below) replicates the return of an investment into the Underlying
Index (see table below) assuming a constant 5% performance deduction per annum. The
performance deduction accrues constantly on a daily basis (using an Actual/365 Fixed day count
convention). Consequently, due to the percentage of performance being subtracted, the
Decrement Index underperforms the standard net/ gross return version of the Underlying index
that includes net/ gross dividend investments. The Decrement Index may perform better than the
standard price version of the Underlying Index, which does not consider dividend investments, if
the overall net/ gross dividend vyield of the Underlying index is greater than the value being

subtracted.
DEFINITIONS
Decrement
Index Name Underlying Amount (in | Base Calendar Base Index Index
Index percentage | value date Type | Currency
points)
50 ESG Focus 5.0% 100 Europe Price EUR
NR Decrement 2012
5% Net Return Index Calendar
EURO iSTOXX EURO iSTOXX STOXX
50 ESG Focus 50 ESG Focus 19 Mar .
5.0% 100 Europe Price EUR
GR Decrement Gross Return Calendar 2012

5%

Index

CALCULATION

The Index Values for the EURO iSTOXX 50 ESG Focus Decrement 5% Indices are calculated
according to the STOXX Decrement Indices section of the STOXX Strategy Guide.

ONGOING MAINTENANCE

All index changes and adjustments of the Underlying Index are reflected in the Decrement Index.
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9.15. EURO ISTOXX 25 CHALLENGERS EQUAL WEIGHT
NR DECREMENT 5.5% INDEX

OVERVIEW

The EURO iSTOXX 25 Challengers Equal Weight NR Decrement 5.5% Index replicates the
performance of the EUR net return version of the EURO iSTOXX 25 Challengers Equal Weight
Index assuming a constant 5.5% performance deduction per annum. The performance deduction
accrues constantly on a daily basis (using an Actual/365 Fixed day count convention).

Consequently, due to the percentage of performance being subtracted, the EURO iSTOXX 25
Challengers Equal Weight NR Decrement 5.5% Index is underperforming the standard EURO
ISTOXX 25 Challengers Equal Weight Net Return index that includes a net dividend investment.

DEFINITIONS

Base value: 100

Base date: 17 Mar 2006

Underlying Index: EURO iSTOXX 25 Challengers Equal Weight Net Return Index
Decrement amount (in percentage points): 5.5%

Index type: Price

Index Currency: EUR

Dissemination calendar: STOXX Europe calendar
CALCULATION
The Index Value for the EURO iSTOXX 25 Challengers Equal Weight NR Decrement 5.5%

Index is calculated according to the STOXX Decrement Indices section of the STOXX Strategy
Guide.
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9.16. EURO ISTOXX NEXT 30 NR DECREMENT 5%
INDEX

OVERVIEW

The EURO iSTOXX Next 30 NR Decrement 5% index replicates the performance of the EURO
iISTOXX Next 30 Net Return index assuming a constant 5% performance deduction per annum.
The performance deduction accrues constantly on a daily basis (using an Actual/365 Fixed day
count convention).

Consequently, due to the percentage of performance being subtracted, the decrement index is
underperforming the standard net return index.

DEFINITIONS

Base value: 1000

Base date: 20 Sep 2002

Underlying Index: EURO iSTOXX Next 30 Net Return Index
Decrement amount (in percentage points): 5%

Index type: Price

Index Currency: EUR

Dissemination calendar: STOXX Europe calendar
CALCULATION

The Index Value for the EURO iSTOXX Next 30 NR Decrement 5% Index is calculated according
to the STOXX Decrement Indices section of the STOXX Strategy Guide.
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9.17. ISTOXX EUROPEAN 100 GR DECREMENT 50
INDEX

OVERVIEW

The iISTOXX European 100 GR Decrement 50 index replicates the returns of an investment into
the underlying index with a constant dividend markdown expressed in index points that are sub-
tracted on an accrued basis (using an Actual/365 Fixed day count convention).

Consequently, due to the index points being subtracted, the iISTOXX® European 100 GR Decre-
ment 50 index is underperforming the standard gross return indices that include a full dividend in-
vestment.

DEFINITIONS

Base value: 1000

Base date: 19 November 2014

Underlying Index: iISTOXX European 100 Gross Return Index in EUR
Decrement Amount (in index points): 50

Index Type: Price

Index Currency: EUR

Dissemination calendar:
Intersection of the following dissemination calendars: STOXX Europe Regional calendar, STOXX
UK Country calendar, STOXX Switzerland Country calendar

CALCULATION

The iISTOXX European 100 GR Decrement 50 index is calculated according to the STOXX
Decrement Indices section of the STOXX Strategy Guide.
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9. DECREMENT INDICES
(PERFORMANCE DEDUCTIONS)

9.18. ISTOXX EUROPE 600 ENERGY EX COAL GR
DECREMENT 50 INDEX

OVERVIEW

The iISTOXX Europe 600 Energy ex Coal GR Decrement 50 Index replicates the performance of
the STOXX Europe 600 Oil & Gas Gross Return Index assuming a constant dividend markdown
expressed in index points that are deducted on an accrued basis (using an Actual/365 Fixed day
count convention). Consequently, due to the index points deduction, the iISTOXX Europe 600
Energy ex Coal GR Decrement 50 Index underperforms the STOXX Europe 600 Oil & Gas Gross
Return Index, which includes the gross dividend investments.

DEFINITIONS

Base value: 1000

Base date: 13 September 2018

Underlying Index: STOXX Europe 600 Oil & Gas Gross Return Index in EUR
Decrement Amount (in index points): 50

Index Type: Price

Index Currency: EUR

Dissemination calendar: STOXX Europe calendar
CALCULATION

The iISTOXX Europe 600 Energy ex Coal GR Decrement 50 Index is calculated according to the
STOXX Decrement Indices section of the STOXX Strategy Guide.

ONGOING MAINTENANCE

All index changes and adjustments of the STOXX Europe 600 Oil & Gas Index are reflected in the
iISTOXX Europe 600 Energy ex Coal GR Decrement 50 Index.
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9. DECREMENT INDICES
(PERFORMANCE DEDUCTIONS)

9.19. ISTOXX EUROPE 600 REAL ESTATE GR
DECREMENT 50 INDEX

OVERVIEW

The iISTOXX Europe 600 Real Estate GR Decrement 50 Index replicates the performance of the
STOXX Europe 600 Real Estate Gross Return Index assuming a constant dividend markdown
expressed in index points that are deducted on an accrued basis (using an Actual/365 Fixed day
count convention). Consequently, due to the index points deduction, the iISTOXX Europe 600 Real
Estate GR Decrement 50 Index underperforms the STOXX Europe 600 Real Estate Gross Return
Index, which includes the gross dividend investments.

DEFINITIONS

Base value: 1000

Base date: 19 November 2014

Underlying Index: STOXX Europe 600 Real Estate Gross Return Index in EUR
Decrement Amount (in index points): 50

Index Type: Price

Index Currency: EUR

Dissemination calendar: STOXX Europe calendar
CALCULATION

The iISTOXX Europe 600 Real Estate GR Decrement 50 Index is calculated according to the
STOXX Decrement Indices section of the STOXX Strategy Guide.

ONGOING MAINTENANCE

All index changes and adjustments of the STOXX Europe 600 Real Estate Index are reflected in
the iISTOXX Europe 600 Real Estate GR Decrement 50 Index.
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9. DECREMENT INDICES
(PERFORMANCE DEDUCTIONS)

9.20. ISTOXX EUROPE CLIMATE IMPACT EX GC CW &
TOBACCO GR DECREMENT 5% INDEX

OVERVIEW

The iISTOXX Europe Climate Impact Ex GC CW & Tobacco GR Decrement 5% Index replicates
the performance of the STOXX Europe Climate Impact Ex Global Compact Controversial
Weapons & Tobacco Gross Return Index assuming a constant 5% performance deduction per
annum. The performance deduction accrues constantly on a daily basis (using an Actual/365 Fixed
day count convention).

Consequently, due to the percentage performance deduction, the iISTOXX Europe Climate Impact
Ex GC CW & Tobacco GR Decrement 5% Index underperforms the standard STOXX Europe
Climate Impact Ex Global Compact Controversial Weapons & Tobacco Gross Return index that
includes the gross dividend investments.

DEFINITIONS

Base value: 1000

Base date: 24 December 2012

Underlying Index: STOXX Europe Climate Impact Ex Global Compact Controversial Weapons
& Tobacco Gross Return Index in EUR

Decrement amount (in percentage points): 5%

Index Type: Price

Index Currency: EUR

Dissemination calendar: STOXX Europe calendar

CALCULATION

The Index Value for the iISTOXX Europe Climate Impact Ex GC CW & Tobacco GR Decrement
5% is calculated according to the STOXX Decrement Indices section of the STOXX Strategy
Guide.

ONGOING MAINTENANCE

All index changes and adjustments of the Underlying Index are reflected in the Decrement Index.
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9. DECREMENT INDICES
(PERFORMANCE DEDUCTIONS)

9.21. ISTOXX EUROPE CLIMATE IMPACT EX GC CW &
TOBACCO NR DECREMENT 4.75% INDEX

OVERVIEW

The iISTOXX Europe Climate Impact Ex GC CW & Tobacco NR Decrement 4.75% Index replicates
the performance of the STOXX Europe Climate Impact Ex Global Compact Controversial
Weapons & Tobacco Net Return index assuming a constant 4.75% performance deduction per
annum. The performance deduction accrues constantly on a daily basis (using an Actual/365 Fixed
day count convention).

Consequently, due to the percentage performance deduction, the iISTOXX Europe Climate Impact
Ex GC CW & Tobacco NR Decrement 4.75% Index underperforms the standard STOXX Europe
Climate Impact Ex Global Compact Controversial Weapons & Tobacco Net Return index that
includes the net dividend investments.

DEFINITIONS

Base value: 1000

Base date: 24 December 2012

Underlying Index: STOXX Europe Climate Impact Ex Global Compact Controversial Weapons
& Tobacco Net Return Index in EUR

Decrement amount (in percentage points): 4.75%

Index Type: Price

Index Currency: EUR

Dissemination calendar: STOXX Europe calendar

CALCULATION

The Index Value for the iISTOXX Europe Climate Impact Ex GC CW & Tobacco NR Decrement
4.75% is calculated according to the STOXX Decrement Indices section of the STOXX Strategy
Guide.

ONGOING MAINTENANCE

All index changes and adjustments of the Underlying Index are reflected in the Decrement Index.
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9.22. EURO ISTOXX EQUAL INDUSTRY 50 EW NR
DECREMENT 5% INDEX

OVERVIEW

The EURO iISTOXX Equal Industry 50 EW NR Decrement 5% Index replicates the performance
of the EURO iSTOXX Equal Industry 50 EW Net Return (EUR) Index assuming a constant 5%
performance deduction per annum. The performance deduction accrues constantly on a daily
basis (using an Actual/365 Fixed day count convention).

Consequently, due to the percentage performance deduction, the EURO iSTOXX Equal Indus-try
50 EW NR Decrement 5% index underperforms the standard EURO iSTOXX Equal Industry 50
EW Net Return (EUR) Index that includes the net dividend investments.

DEFINITIONS

Base value: 1000

Base date: 19 December 2003

Underlying Index: EURO iSTOXX Equal Industry 50 EW Net Return Index in EUR
Decrement amount (in percentage points): 5%

Index Type: Price

Index Currency: EUR

Dissemination calendar: STOXX Europe calendar

CALCULATION

The Index Value for the EURO iSTOXX Equal Industry 50 EW NR Decrement 5% is calculated
according to the STOXX Decrement Indices section of the STOXX Strategy Guide.

ONGOING MAINTENANCE

All index changes and adjustments of the Underlying Index are reflected in the Decrement Index.
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9.23. ISTOXX EUROPE 600 ESG-X GR DECREMENT 5%
INDEX

OVERVIEW

The iISTOXX Europe 600 ESG-X GR Decrement 5% Index replicates the performance of the
STOXX Europe 600 ESG-X Gross Return (EUR) Index assuming a constant 5% performance
deduction per annum. The performance deduction accrues constantly on a daily basis (using an
Actual/365 Fixed day count convention).

Consequently, due to the percentage performance deduction, the iISTOXX Europe 600 ESG-X GR
Decrement 5% Index underperforms the standard STOXX Europe 600 ESG-X Gross Return
(EUR) Index that includes the gross dividend investments.

DEFINITIONS

Base value: 1000

Base date: 19 March 2012

Underlying Index: STOXX Europe 600 ESG-X Gross Return Index in EUR
Decrement amount (in percentage points): 5%

Index Type: Price

Index Currency: EUR

Dissemination calendar: STOXX Europe calendar
CALCULATION

The Index Value for the iISTOXX Europe 600 ESG-X GR Decrement 5% Index is calculated
according to the STOXX Decrement Indices section of the STOXX Strategy Guide.

ONGOING MAINTENANCE

All index changes and adjustments of the Underlying Index are reflected in the Decrement Index.
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9.24. iISTOXX EUROPE 600 ESG-X NR DECREMENT
4.75% INDEX

OVERVIEW

The ISTOXX Europe 600 ESG-X NR Decrement 4.75% Index replicates the performance of the
STOXX Europe 600 ESG-X Net Return (EUR) Index assuming a constant 4.75% performance
deduction per annum. The performance deduction accrues constantly on a daily basis (using an
Actual/365 Fixed day count convention).

Consequently, due to the percentage performance deduction, the iISTOXX Europe 600 ESG-X NR
Decrement 4.75% Index underperforms the standard STOXX Europe 600 ESG-X Net Return
(EUR) Index that includes the net dividend investments.

DEFINITIONS

Base value: 1000

Base date: 19 March 2012

Underlying Index: STOXX Europe 600 ESG-X Net Return Index in EUR
Decrement amount (in percentage points): 4.75%

Index Type: Price

Index Currency: EUR

Dissemination calendar: STOXX Europe calendar
CALCULATION

The Index Value for the iSTOXX Europe 600 ESG-X NR Decrement 4.75% Index is calculated
according to the STOXX Decrement Indices section of the STOXX Strategy Guide.

ONGOING MAINTENANCE

All index changes and adjustments of the Underlying Index are reflected in the Decrement Index.
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9.25. ISTOXX FRANCE GERMANY BENELUX 60 EQUAL
WEIGHT NR DECREMENT 5% INDEX

OVERVIEW

The iISTOXX France Germany Benelux 60 Equal Weight NR Decrement 5% Index replicates the
performance of the iISTOXX France Germany Benelux 60 Equal Weight Net Return Index
assuming a constant 5% performance deduction per annum. The performance deduction accrues
constantly on a daily basis (using an Actual/365 Fixed day count convention).

Consequently, due to the percentage of performance deduction, the iISTOXX France Germany
Benelux 60 Equal Weight NR Decrement 5% Index underperforms the iSTOXX France Germany
Benelux 60 Equal Weight Net Return Index that includes net dividend investments.

DEFINITIONS

Base value: 1000

Base date: 20 June 2008

Underlying Index: iISTOXX France Germany Benelux 60 Equal Weight Net Return Index in
EUR

Decrement amount (in percentage points): 5%

Index Type: Price

Index Currency: EUR

CALCULATION

The Index Value for the iISTOXX France Germany Benelux 60 Equal Weight NR Decrement 5%
Index is calculated according to the STOXX Decrement Indices section of the STOXX Strategy
Guide.

ONGOING MAINTENANCE

All index changes and adjustments of the Underlying Index are reflected in the Decrement Index.
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9. DECREMENT INDICES
(PERFORMANCE DEDUCTIONS)

9.26. EURO ISTOXX ENVIRONMENTAL 50 EQUAL
WEIGHT NR DECREMENT 5% INDEX

OVERVIEW

The EURO iSTOXX Environmental 50 Equal Weight NR Decrement 5% Index replicates the
performance of the EURO iSTOXX Environmental 50 Equal Weight NR Index assuming a constant
5% performance deduction per annum. The performance deduction accrues constantly on a daily
basis (using an Actual/365 Fixed day count convention).

Consequently, due to the percentage performance deduction, the EURO iSTOXX Environmental
50 Equal Weight NR Decrement 5% index underperforms the standard EURO iSTOXX
Environmental 50 Equal Weight NR index that includes the net dividend investments.

DEFINITIONS

Base value: 1000

Base date: 19 Mar 2012

Underlying Index: EURO iSTOXX Environmental 50 Equal Weight Net Return Index in EUR
Decrement amount (in percentage points): 5%

Index Type: Price

Index Currency: EUR

Dissemination calendar: STOXX Europe calendar

CALCULATION

The Index Value for the EURO iSTOXX Environmental 50 Equal Weight NR Decrement 5% Index
is calculated according to the STOXX Decrement Indices section of the STOXX Strategy Guide.
ONGOING MAINTENANCE

All index changes and adjustments of the Underlying Index are reflected in the Decrement Index.

STOXX



iISTOXX® METHODOLOGY GUIDE 117/942

9. DECREMENT INDICES
(PERFORMANCE DEDUCTIONS)

9.27. EURO ISTOXX ESG LEADERS 50 GR DECREMENT
5% INDEX

OVERVIEW

The EURO iSTOXX ESG Leaders 50 GR Decrement 5% Index replicates the performance of the
EURO STOXX ESG Leaders 50 Gross Return (EUR) Index assuming a constant 5% performance
deduction per annum. The performance deduction accrues constantly on a daily basis (using an
Actual/365 Fixed day count convention).

Consequently, due to the percentage performance deduction, the EURO iSTOXX ESG Leaders
50 GR Decrement 5% Index underperforms the standard EURO STOXX ESG Leaders 50 Gross
Return (EUR) Index that includes the gross dividend investments.

DEFINITIONS

Base value: 1000

Base date: 21 September 2001

Underlying Index: EURO STOXX ESG Leaders 50 Gross Return Index in EUR
Decrement amount (in percentage points): 5%

Index Type: Price

Index Currency: EUR

Dissemination calendar: STOXX Europe calendar
CALCULATION

The Index Value for the EURO iSTOXX ESG Leaders 50 GR Decrement 5% Index is calculated
according to the STOXX Decrement Indices section of the STOXX Strategy Guide.

ONGOING MAINTENANCE

All index changes and adjustments of the Underlying Index are reflected in the Decrement Index.
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9.28. EURO ISTOXX ESG LEADERS 50 NR DECREMENT
5% INDEX

OVERVIEW

The EURO iSTOXX ESG Leaders 50 NR Decrement 5% Index replicates the performance of the
EURO STOXX ESG Leaders 50 Net Return (EUR) Index assuming a constant 5% performance
deduction per annum. The performance deduction accrues constantly on a daily basis (using an
Actual/365 Fixed day count convention).

Consequently, due to the percentage performance deduction, the EURO iSTOXX ESG Leaders
50 NR Decrement 5% Index underperforms the standard EURO STOXX ESG Leaders 50 Net
Return (EUR) Index that includes the net dividend investments.

DEFINITIONS

Base value: 1000

Base date: 21 September 2001

Underlying Index: EURO STOXX ESG Leaders 50 Net Return Index in EUR
Decrement amount (in percentage points): 5%

Index Type: Price

Index Currency: EUR

Dissemination calendar: STOXX Europe calendar
CALCULATION

The Index Value for the EURO iISTOXX ESG Leaders 50 NR Decrement 5% Index is calculated
according to the STOXX Decrement Indices section of the STOXX Strategy Guide.

ONGOING MAINTENANCE

All index changes and adjustments of the Underlying Index are reflected in the Decrement Index.
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9.29. EURO ISTOXX 50 GR DECREMENT 3.75% INDEX
OVERVIEW

The EURO iISTOXX 50 GR Decrement 3.75% Index replicates the performance of the EURO
STOXX 50 Gross Return (EUR) Index assuming a constant 3.75% performance deduction per
annum. The performance deduction accrues constantly on a daily basis (using an Actual/365 Fixed
day count convention).

Consequently, due to the percentage performance deduction, EURO iISTOXX 50 GR Decrement
3.75% Index underperforms the standard EURO STOXX 50 Gross Return (EUR) Index that
includes the gross dividend investments.

DEFINITIONS

Base value: 1000

Base date: 2 January 2001

Underlying Index: EURO STOXX 50 Gross Return Index in EUR
Decrement amount (in percentage points): 3.75%

Index Type: Price

Index Currency: EUR

Dissemination calendar: STOXX Europe calendar
CALCULATION

The Index Value for the EURO iSTOXX 50 GR Decrement 3.75% Index is calculated according to
the STOXX Decrement Indices section of the STOXX Strategy Guide.

ONGOING MAINTENANCE

All index changes and adjustments of the Underlying Index are reflected in the Decrement Index.
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9. DECREMENT INDICES
(PERFORMANCE DEDUCTIONS)

9.30. EURO ISTOXX ESG CHOICE 50 EW NR DECREMENT
INDICES

OVERVIEW

The EURO iSTOXX ESG Choice 50 EW NR Decrement Indices replicate the performance of the
net return version of the EURO iSTOXX ESG Choice 50 EW Index assuming constant
performance deduction per annum. The performance deduction accrues constantly on a daily
basis (using an Actual/365 Fixed day count convention). In the case of the EURO iISTOXX ESG
Choice 50 EW NR Decrement 4% Index, a 4% annual deduction applies; while for the EURO
ISTOXX ESG Choice 50 EW NR Decrement 5% Index, a 5% annual deduction applies.

Consequently, due to the percentage of performance deduction, the EURO iSTOXX ESG Choice
50 EW NR Decrement Indices underperform the EURO iSTOXX ESG Choice 50 EW Net Return
Index that includes net dividend investments.

DEFINITIONS

Base value: 1000

Base date: 16 March 2012

Underlying Index: EURO iSTOXX ESG Choice 50 EW Net Return Index in EUR
Decrement Amount (in percentage points): 4% for the EURO iSTOXX ESG Choice 50 EW
NR Decrement 4% Index, and 5% for the EURO iSTOXX ESG Choice 50 EW NR Decrement
5% Index

Index Type: Price

Index Currency: EUR

Dissemination calendar: STOXX Europe calendar

CALCULATION

The index value for the EURO iSTOXX ESG Choice 50 EW NR Decrement Indices are calculated
according to the STOXX Decrement Indices section of the STOXX Strategy Guide.

ONGOING MAINTENANCE

All index changes and adjustments of the Underlying Index are reflected in the Decrement Index.
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9. DECREMENT INDICES
(PERFORMANCE DEDUCTIONS)

9.31. EUROISTOXX ESG CORE LEADERS 50 NR DECREMENT
4% INDEX

OVERVIEW

The EURO iSTOXX ESG Core Leaders 50 NR Decrement 4% Index replicates the performance
of the net return version of the EURO iISTOXX ESG Core Leaders 50 Index assuming a constant
4% performance deduction per annum. The performance deduction accrues constantly on a daily
basis (using an Actual/365 Fixed day count convention).

Consequently, due to the percentage of performance deduction, the EURO iSTOXX ESG Core
Leaders 50 NR Decrement 4% Index underperforms the EURO iSTOXX ESG Core Leaders 50
Net Return Index that includes net dividend investments.

DEFINITIONS

Base value: 1000

Base date: 16 March 2012

Underlying Index: EURO iSTOXX ESG Core Leaders 50 Net Return Index in EUR
Decrement Amount (in percentage points): 4%

Index Type: Price

Index Currency: EUR

Dissemination calendar: STOXX Europe calendar

CALCULATION

The index value for the EURO iSTOXX ESG Core Leaders 50 NR Decrement 4% Index is
calculated according to the STOXX Decrement Indices section of the STOXX Strategy Guide.

ONGOING MAINTENANCE

All index changes and adjustments of the Underlying Index are reflected in the Decrement Index.
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9. DECREMENT INDICES
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9.32. EURO ISTOXX EQUAL INDUSTRY ESG 30 NR
DECREMENT INDICES

OVERVIEW

The EURO iISTOXX Equal Industry ESG 30 NR Decrement indices replicate the performance of
the net return version of the EURO iSTOXX Equal Industry ESG 30 Index assuming constant
performance deductions per annum. The performance deductions accrue constantly on a daily
basis (using an Actual/365 Fixed day count convention). In the case of the EURO iSTOXX Equal
Industry ESG 30 NR Decrement 4% Index, 4% annual deduction applies; while for the EURO
iISTOXX Equal Industry ESG 30 NR Decrement 5% Index, 5% annual deduction applies.

Due to the percentage of performance deductions, the EURO iSTOXX Equal Industry ESG 30 NR
Decrement indices underperform the standard EURO iSTOXX Equal Industry ESG 30 Net Return
(EUR) Index that includes the net dividend investments.

DEFINITIONS

Base value: 1000

Base date: 19 March 2012

Underlying Index: EURO iSTOXX Equal Industry ESG 30 Net Return Index in EUR
Decrement Amount (in percentage points): 4% for the EURO iSTOXX Equal Industry ESG 30
NR Decrement 4% Index and 5% for the EURO iSTOXX Equal Industry ESG 30 NR Decrement
5% Index

Index Type: Price

Index Currency: EUR

Dissemination calendar: STOXX Europe calendar

CALCULATION

The index values for the EURO iSTOXX Equal Industry ESG 30 NR Decrement Indices are
calculated according to the STOXX Decrement Indices section of the STOXX Strategy Guide.

ONGOING MAINTENANCE

All index changes and adjustments of the Underlying Index are reflected in the Decrement Indices.
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9.33. EURO ISTOXX 50 CARBON ADAPTATION GR
DECREMENT 5% INDEX

OVERVIEW

The EURO iISTOXX 50 Carbon Adaptation GR Decrement 5% Index replicates the performance
of the gross return version of the EURO iSTOXX 50 Carbon Adaptation Index assuming a constant
5% performance deduction per annum. The performance deduction accrues constantly on a daily
basis (using an Actual/365 Fixed day count convention).

Consequently, due to the percentage of performance deduction, the EURO iSTOXX 50 Carbon
Adaptation GR Decrement 5% Index underperforms the EURO iSTOXX 50 Carbon Adaptation
Gross Return Index that includes the gross dividend investments.

DEFINITIONS

Base value: 1000

Base date: 19 December 2011

Underlying Index: EURO iSTOXX 50 Carbon Adaptation Gross Return Index in EUR
Decrement Amount (in percentage points): 5%

Index Type: Price
Index Currency: EUR

Dissemination calendar: STOXX Europe calendar

CALCULATION

The index value for the EURO iSTOXX 50 Carbon Adaptation GR Decrement 5% Index is
calculated according to the STOXX Decrement Indices section of the STOXX Strategy Guide.

ONGOING MAINTENANCE

All index changes and adjustments of the Underlying Index are reflected in the Decrement Index.
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9. DECREMENT INDICES
(PERFORMANCE DEDUCTIONS)

9.34. ISTOXX GLOBAL CITIES OF TOMORROW SELECT 30
DECREMENT INDICES

OVERVIEW

The ISTOXX Global Cities of Tomorrow Select 30 Decrement Indices replicate the performance
of the iISTOXX Global Cities of Tomorrow Select 30 Index assuming constant performance
deductions per annum. The performance deductions accrue constantly on a daily basis (using an
Actual/365 Fixed day count convention). In the case of the iISTOXX Global Cities of Tomorrow
Select 30 NR Decrement 5% Index, 5% annual deduction applies on the net return version of the
equity index, while for the iISTOXX Global Cities of Tomorrow Select 30 GR Decrement 5.75%
Index, 5.75% annual deduction is applied on the gross return version.

Due to the percentage of performance deductions, the iISTOXX Global Cities of Tomorrow Select
30 Decrement indices underperform the corresponding net/gross return versions of the iISTOXX
Global Cities of Tomorrow Select 30 (EUR) Index that include the net/gross dividend investments.

DEFINITIONS
Decrement
Index Name Underlying Amount (in | Base Calendar Base Index Index
Index percentag | value date Type | Currency
e points)
iISTOXX Global iISTOXX Global
Cities of Cities of STOXX 16 June
Tomorrow Select | Tomorrow 5.0% 1000 Europe 2012 Price EUR
30 NR Decrement | Select 30 Net Calendar
5% Index Return Index
iISTOXX Global iISTOXX Global
Cities of Cities of STOXX 16 June
Tomorrow Select | Tomorrow 5.75% 1000 Europe 2012 Price EUR
30 GR Decrement | Select 30 Gross Calendar
5.75% Index Return Index
CALCULATION

The index values for the iISTOXX Global Cities of Tomorrow Select 30 Decrement Indices are
calculated according to the STOXX Decrement Indices section of the STOXX Strategy Guide.

ONGOING MAINTENANCE

All index changes and adjustments of the Underlying Index are reflected in the Decrement Indices.
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9.35. EURO ISTOXX OCEAN CARE 40 DECREMENT 5% INDEX

OVERVIEW

The EURO iISTOXX Ocean Care 40 Decrement 5% Index replicates the performance of the EURO
iISTOXX Ocean Care 40 Net Return Index assuming a constant 5% performance deduction per
annum. The performance deduction accrues constantly on a daily basis (using an Actual/365 Fixed
day count convention).

Due to the percentage of performance deduction, the EURO iSTOXX Ocean Care 40 Decrement

5% index underperforms the net return version of the EURO iSTOXX Ocean Care 40 Index that
includes the net dividend investments.

DEFINITIONS

Base value: 1000

Base date: 19 March 2012

Underlying Index: EURO iSTOXX Ocean Care 40 Net Return Index in EUR
Decrement Amount (in percentage points): 5%

Index Type: Price

Index Currency: EUR

Dissemination calendar: STOXX Europe calendar

CALCULATION

The index value for the EURO iSTOXX Ocean Care 40 Decrement 5% Index is calculated
according to the STOXX Decrement Indices section of the STOXX Strategy Guide.

ONGOING MAINTENANCE

All index changes and adjustments of the Underlying Index are reflected in the Decrement Index.

9.36. EURO ISTOXX OCEAN CARE 40 NR DECREMENT 3.5%
INDEX
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OVERVIEW

The EURO iSTOXX Ocean Care 40 NR Decrement 3.5% Index replicates the performance of the
net return version of the EURO iISTOXX Ocean Care 40 Index assuming a constant 3.5%
performance deduction per annum. The performance deduction accrues constantly on a daily
basis.

Consequently, due to the percentage of performance deduction, the EURO iSTOXX Ocean Care
40 NR Decrement 3.5% Index underperforms the EURO iSTOXX Ocean Care 40 Net Return Index
that includes net dividend investments.

DEFINITIONS

Base value: 1000

Base date: 19 March 2012

Underlying Index: EURO iSTOXX Ocean Care 40 EUR Net Return Index
Decrement Amount (in percentage points): 3.5%

Index Type: Price

Index Currency: EUR

Dissemination calendar : STOXX Europe calendar

CALCULATION

The index value for the EURO iSTOXX Ocean Care 40 NR Decrement 3.5% Index is calculated
according to the STOXX Decrement Indices section of the STOXX Strategy Guide.

ONGOING MAINTENANCE

All index changes and adjustments of the Underlying Index are reflected in the Decrement Index.
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9.37. ISTOXX USA OCEAN CARE 40 NR DECREMENT 3.5%
INDEX

OVERVIEW

The ISTOXX USA Ocean Care 40 NR Decrement 3.5% Index replicates the performance of the
net return version of the iISTOXX USA Ocean Care 40 Index assuming a constant 3.5%
performance deduction per annum. The performance deduction accrues constantly on a daily
basis.

Consequently, due to the percentage of performance deduction, the iISTOXX USA Ocean Care 40
NR Decrement 3.5% Index underperforms the iISTOXX USA Ocean Care 40 Net Return Index that
includes net dividend investments.

DEFINITIONS

Base value: 1000

Base date: 19 March 2012

Underlying Index: iSTOXX USA Ocean Care 40 Net Return Index
Decrement Amount (in percentage points): 3.5%

Index Type: Price

Index Currency: EUR, USD

Dissemination calendar : STOXX Europe calendar

CALCULATION

The index value for the iISTOXX USA Ocean Care 40 NR Decrement 3.5% Index is calculated
according to the STOXX Decrement Indices section of the STOXX Strategy Guide.

ONGOING MAINTENANCE

All index changes and adjustments of the Underlying Index are reflected in the Decrement Index.
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9.38. ISTOXX USA OCEAN CARE 40 NR DECREMENT 5%
INDEX

OVERVIEW

The iISTOXX USA Ocean Care 40 NR Decrement 5% Index replicates the performance of the net
return version of the iISTOXX USA Ocean Care 40 Index assuming a constant 5% performance
deduction per annum. The performance deduction accrues constantly on a daily basis.

Consequently, due to the percentage of performance deduction, the iISTOXX USA Ocean Care 40
NR Decrement 5% Index underperforms the iSTOXX USA Ocean Care 40 Net Return Index that
includes net dividend investments.

DEFINITIONS

Base value: 1000

Base date: 19 March 2012

Underlying Index: iSTOXX USA Ocean Care 40 Net Return Index
Decrement Amount (in percentage points): 5%

Index Type: Price

Index Currency: EUR, USD

Dissemination calendar : STOXX Europe calendar

CALCULATION

The index value for the iISTOXX USA Ocean Care 40 NR Decrement 5% Index is calculated
according to the STOXX Decrement Indices section of the STOXX Strategy Guide.

ONGOING MAINTENANCE

All index changes and adjustments of the Underlying Index are reflected in the Decrement Index.
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9.39. EUROISTOXX ESG WEIGHTED 50 NR DECREMENT 5%
INDEX

OVERVIEW

The EURO iISTOXX ESG Weighted 50 NR Decrement 5% Index replicates the performance of the
net return version of the EURO iSTOXX ESG Weighted 50 Index assuming a constant 5%
performance deduction per annum. The performance deduction accrues constantly on a daily
basis (using an Actual/365 Fixed day count convention).

Consequently, due to the percentage of performance deduction, the EURO iSTOXX ESG
Weighted 50 NR Decrement 5% Index underperforms the EURO iSTOXX ESG Weighted 50 Net
Return Index that includes net dividend investments.

DEFINITIONS

Base value: 1000

Base date: 19 March 2012

Underlying Index: EURO iSTOXX ESG Weighted 50 Net Return Index in EUR
Decrement Amount (in percentage points): 5%

Index Type: Price

Index Currency: EUR

Dissemination calendar: STOXX Europe calendar

CALCULATION

The index value for the EURO iISTOXX ESG Weighted 50 NR Decrement 5% Index is calculated
according to the STOXX Decrement Indices section of the STOXX Strategy Guide.

ONGOING MAINTENANCE

All index changes and adjustments of the Underlying Index are reflected in the Decrement Index.
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9.40. EUROISTOXX 50 FUTURES ROLL TR DECREMENT 3%
INDEX

OVERVIEW

EURO iSTOXX 50 Futures Roll TR Decrement 3% Index replicates the performance of the net

return version of the EURO STOXX 50 Futures Roll Index Index assuming a constant 3%

performance deduction per annum. The performance deduction accrues constantly on a daily
basis (using an Actual/365 Fixed day count convention).

Consequently, due to the percentage of performance deduction, the EURO iSTOXX 50 Futures
Roll TR Decrement 3% Index underperforms the EURO STOXX 50 Futures Roll Index Index.
DEFINITIONS

Base value: 1000

Base date: 29 December 2000

Underlying Index: EURO STOXX 50 Futures Roll Index Index in EUR

Decrement Amount (in percentage points): 3%

Index Type: Total Return

Index Currency: EUR

Dissemination calendar: STOXX Eurex Calendar

CALCULATION

The index value for the EURO iSTOXX 50 Futures Roll TR Decrement 3% Index is calculated
according to the STOXX Decrement Indices section of the STOXX Strategy Guide.

ONGOING MAINTENANCE

All index changes and adjustments of the Underlying Index are reflected in the Decrement Index.
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9.41. ISTOXX CORE EURO & GLOBAL WATER DECREMENT
5% INDEX

OVERVIEW

The ISTOXX Core Euro & Global Water Decrement 5% Index replicates the performance of the
net return version of the iISTOXX Core Euro & Global Water Index assuming a constant 5%
performance deduction per annum. The performance deduction accrues constantly on a daily
basis (using an Actual/365 Fixed day count convention).

Consequently, due to the percentage of performance deduction, the iISTOXX Core Euro & Global
Water Decrement 5% Index underperforms the iISTOXX Core Euro & Global Water Net Return
Index that includes net dividend investments.

DEFINITIONS

Base value: 1000

Base date: 19 March 2012

Underlying Index iSTOXX Core Euro & Global Water Net Return Index in EUR
Decrement Amount (in percentage points): 5%

Index Type: Price

Index Currency: EUR

Dissemination calendar: STOXX Europe calendar

CALCULATION

The index value for the iISTOXX Core Euro & Global Water Decrement 5% Index is calculated
according to the STOXX Decrement Indices section of the STOXX Strategy Guide.

ONGOING MAINTENANCE

All index changes and adjustments of the Underlying Index are reflected in the Decrement Index.
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9.42. ISTOXX Al GLOBAL ARTIFICIAL INTELLIGENCE 100 NR
DECREMENT 5% INDEX

OVERVIEW

The ISTOXX Al Global Artificial Intelligence 100 NR Decrement 5% Index replicates the
performance of the net return version of the iISTOXX Al Global Artificial Intelligence 100 Index
assuming a constant 5% performance deduction per annum. The performance deduction accrues
constantly on a daily basis (using an Actual/365 Fixed day count convention).

Consequently, due to the percentage of performance deduction, the iISTOXX Al Global Atrtificial

Intelligence 100 NR Decrement 5% Index underperforms the iISTOXX Al Global Artificial
Intelligence 100 Net Return Index that includes net dividend investments.

DEFINITIONS

Base value: 1000

Base date: 18 March 2013

Underlying Index iSTOXX Al Global Artificial Intelligence 100 Net Return Index in EUR
Decrement Amount (in percentage points): 5%

Index Type: Price

Index Currency: EUR

Dissemination calendar: STOXX Europe calendar

CALCULATION

The index value for the iISTOXX Al Global Atrtificial Intelligence 100 NR Decrement 5% Index is
calculated according to the STOXX Decrement Indices section of the STOXX Strategy Guide.

ONGOING MAINTENANCE

All index changes and adjustments of the Underlying Index are reflected in the Decrement Index.
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9.43. EURO ISTOXX MEGATRENDS SELECT 30 NR
DECREMENT 3% INDEX

OVERVIEW

The EURO iISTOXX Megatrends Select 30 NR Decrement 3% Index replicates the performance
of the net return version of the EURO iSTOXX Megatrends Select 30 Index assuming a constant
3% performance deduction per annum. The performance deduction accrues constantly on a daily
basis (using an Actual/365 Fixed day count convention).

Consequently, due to the percentage of performance deduction, the EURO iSTOXX Megatrends
Select 30 Decrement 3% Index underperforms the EURO iSTOXX Megatrends Select 30 Net
Return Index that includes net dividend investments.

DEFINITIONS

Base value: 1000

Base date: 18 June 2012

Underlying Index EURO iSTOXX Megatrends Select 30 Net Return Index in EUR
Decrement Amount (in percentage points): 3%

Index Type: Price

Index Currency: EUR

Dissemination calendar: STOXX Europe calendar

CALCULATION

The index value for the EURO iSTOXX Megatrends Select 30 NR Decrement 3% Index is
calculated according to the STOXX Decrement Indices section of the STOXX Strategy Guide.

ONGOING MAINTENANCE

All index changes and adjustments of the Underlying Index are reflected in the Decrement Index.
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9.44. iISTOXX GLOBAL TRANSFORMATION SELECT 30 NR
DECREMENT 4.5% INDEX

OVERVIEW

The iISTOXX Global Transformation Select 30 NR Decrement 4.5% Index replicates the
performance of the net return version of the iISTOXX Global Transformation Select 30 Index
assuming a constant 4.5% performance deduction per annum. The performance deduction
accrues constantly on a daily basis.

Consequently, due to the percentage of performance deduction, the iISTOXX Global
Transformation Select 30 NR Decrement 4.5% Index underperforms the iISTOXX Global
Transformation Select 30 Net Return Index that includes net dividend investments.

DEFINITIONS

Base value: 1000

Base date: 18 June 2012

Underlying Index iSTOXX Global Transformation Select 30 Net Return Index
Decrement Amount (in percentage points): 4.5%

Index Type: Price

Index Currency: EUR, USD

Dissemination calendar: STOXX Europe calendar

CALCULATION

The index value for the iISTOXX Global Transformation Select 30 NR Decrement 4.5% Index is
calculated according to the STOXX Decrement Indices section of the STOXX Strategy Guide.

ONGOING MAINTENANCE

All index changes and adjustments of the Underlying Index are reflected in the Decrement Index.
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9.45. ISTOXX GLOBAL FINTECH 30 NR DECREMENT 5%
INDICES

OVERVIEW

The iISTOXX Global Fintech 30 NR Decrement 5% indices replicate the performance of the net
return versions of the iISTOXX Global Fintech 30 indices assuming a constant 5% performance
deduction per annum. The performance deduction accrues constantly on a daily basis.

Consequently, due to the percentage of performance deduction, the iISTOXX Global Fintech 30
NR Decrement 5% Indices underperform the iISTOXX Global Fintech 30 Net Return indices that
include net dividend investments.

DEFINITIONS

Base value: 1000

Base date: 21 June 2013

Underlying Index iSTOXX Global Fintech 30 Net Return Index
Decrement Amount (in percentage points): 5%

Index Type: Price

Index Currency: EUR, USD

Dissemination calendar: STOXX Europe calendar

CALCULATION

The index value for the iISTOXX Global Fintech 30 NR Decrement 5% Indices are calculated
according to the STOXX Decrement Indices section of the STOXX Strategy Guide.

ONGOING MAINTENANCE

All index changes and adjustments of the Underlying Index are reflected in the Decrement Index.
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9.46. ISTOXX SELECT DIVIDEND FUTURES ROLL TR
DECREMENT INDICES

OVERVIEW

The iISTOXX Select Dividend Futures Roll TR Decrement Indices replicate the performance of
some of the STOXX Select Dividend Futures Roll Indices assuming constant performance
deductions per annum. The performance deductions accrue constantly on a daily basis.

The EURO iSTOXX Select Dividend 30 Futures Roll TR Decrement 5% Index applies 5% annual
deduction on the total return version of the EURO STOXX Select Dividend 30 Futures Roll Index,
while the iISTOXX Global Select Dividend 100 Futures Roll TR Decrement 5% Index applies 5%
annual deduction on the total return version of the STOXX Global Select Dividend 100 Futures
Roll Index.

Due to the percentage of performance deductions, the iISTOXX Select Dividend Futures Roll TR
Decrement indices underperform the corresponding total return versions of the STOXX Select
Dividend Futures Roll Indices.

DEFINITIONS
Decrement
Index Name Underlying Amount (in | Base Calendar Base Index Index
Index percentag | value date Type | Currency
e points)
EURO iSTOXX EURO STOXX
Select Dividend 30 | Select Dividend STOXX 12 July
Futures Roll TR 30 Futures Roll 5.0% 1000 Eurex 2007 Price EUR
Decrement 5% Total Return Calendar
Index Index
iISTOXX Global STOXX Global
Select Dividend Select Dividend STOXX 16 July
100 Futures Roll 100 Futures Roll 5.0% 1000 Eurex 2015 Price EUR
TR Decrement 5% | Total Return Calendar
Index Index

CALCULATION

The index values for the iISTOXX Select Dividend Futures Roll TR Decrement Indices are
calculated according to the STOXX Decrement Indices section of the STOXX Strategy Guide.

ONGOING MAINTENANCE

All index changes and adjustments of the Underlying Indices are reflected in the Decrement

Indices.
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9.47. ISTOXX Al GLOBAL ARTIFICIAL INTELLIGENCE LARGE
100 NR DECREMENT 5% INDEX

OVERVIEW

The iISTOXX Al Global Artificial Intelligence Large 100 NR Decrement 5% Index replicates the
performance of the net return version of the iISTOXX Al Global Artificial Intelligence Large 100
Index assuming a constant 5% performance deduction per annum. The performance deduction
accrues constantly on a daily basis.

Consequently, due to the percentage of performance deduction, the iISTOXX Al Global Artificial
Intelligence Large 100 NR Decrement 5% Index underperforms the iISTOXX Al Global Atrtificial
Intelligence 100 Net Return Index that includes net dividend investments.

DEFINITIONS

Base value: 1000

Base date: 15 March 2013

Underlying Index: iISTOXX Al Global Artificial Intelligence Large 100 Net Return Index
Decrement Amount (in percentage points): 5%

Index Type: Price

Index Currency: EUR

Dissemination calendar: STOXX Europe calendar

CALCULATION

The index value for the iISTOXX Al Global Artificial Intelligence Large 100 NR Decrement 5% Index
is calculated according to the STOXX Decrement Indices section of the STOXX Strategy Guide.

ONGOING MAINTENANCE

All index changes and adjustments of the Underlying Index are reflected in the Decrement Index.
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9.48. EURO ISTOXX ESG WEIGHTED ADDITIONAL
EXCLUSIONS 50 NR DECREMENT INDICES

OVERVIEW

The EURO ISTOXX ESG Weighted Additional Exclusions 50 NR Decrement Indices replicate the
performance of the net return version of the EURO iSTOXX ESG Weighted Additional Exclusions
50 Index assuming constant performance deductions per annum. The performance deductions
accrue constantly on a daily basis. In the case of the EURO iSTOXX ESG Weighted Additional
Exclusions 50 NR Decrement 4% Index, 4% annual deduction applies on the net return version of
the equity index, while for the EURO iSTOXX ESG Weighted Additional Exclusions 50 NR
Decrement 4.5% Index, 4.5% annual deduction is applied on the net return version.

Consequently, due to the percentage of performance deductions, EURO iSTOXX ESG Weighted
Additional Exclusions 50 NR Decrement Indices underperform the EURO iSTOXX ESG Weighted
Additional Exclusions 50 Net Return Index that includes net dividend investments.

DEFINITIONS
Decrement
Index Name Underlying Amount (in | Base Calendar Base Index Index
Index percentag value Date Type | Currency
e points)

EURO iSTOXX EURO iSTOXX
ESQ Welghted ESQ Welghted STOXX 19
Additional Additional 4% 1000 Europe March Price EUR
Exclusions 50 NR | Exclusions 50 0 Calengar 2012
Decrement 4% Net Return
Index Index
EURO iSTOXX EURO iSTOXX
addiionar | Addional STOXX | 19

. . 4.5% 1000 Europe March Price EUR
Exclusions 50 NR | Exclusions 50 Calendar 2012
Decrement 4.5% Net Return
Index Index

CALCULATION

The index values for the EURO iSTOXX ESG Weighted Additional Exclusions 50 NR Decrement
Indices is calculated according to the STOXX Decrement Indices section of the STOXX Strategy
Guide.

ONGOING MAINTENANCE

All index changes and adjustments of the Underlying Index are reflected in the Decrement Indices.
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9.49. EURO ISTOXX 50 ARTIFICIAL INTELLIGENCE TILTED NR
DECREMENT 5% INDEX

OVERVIEW

The EURO iSTOXX 50 Artificial Intelligence Tilted NR Decrement 5% Index replicates the
performance of the net return version of the EURO iSTOXX 50 Atrtificial Intelligence Tilted Index
assuming a constant 5% performance deduction per annum. The performance deduction accrues
constantly on a daily basis.

Consequently, due to the percentage of performance deduction, the EURO iSTOXX 50 Atrtificial
Intelligence Tilted NR Decrement 5% Index underperforms the EURO iSTOXX 50 Artificial
Intelligence Tilted Net Return Index that includes net dividend investments.

DEFINITIONS

Base value: 1000

Base date: 18 June 2012

Underlying Index: EURO iSTOXX 50 Artificial Intelligence Tilted EUR Net Return Index
Decrement Amount (in percentage points): 5%

Index Type: Price

Index Currency: EUR

Dissemination calendar: STOXX Europe calendar

CALCULATION

The index value for EURO iSTOXX 50 Atrtificial Intelligence Tilted NR Decrement 5% Index is
calculated according to the STOXX Decrement Indices section of the STOXX Strategy Guide.

ONGOING MAINTENANCE

All index changes and adjustments of the Underlying Index are reflected in the Decrement Index.
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9.50. EURO ISTOXX 50 ELECTRIC VEHICLES TILTED NR
DECREMENT 5% INDEX

OVERVIEW

The EURO iSTOXX 50 Electric Vehicles Tilted NR Decrement 5% Index replicates the
performance of the net return version of the EURO iSTOXX 50 Electric Vehicles Tilted Index
assuming a constant 5% performance deduction per annum. The performance deduction accrues
constantly on a daily basis.

Consequently, due to the percentage of performance deduction, the EURO iSTOXX 50 Electric
Vehicles Tilted NR Decrement 5% Index underperforms the EURO iSTOXX 50 Electric Vehicles
Tilted Net Return Index that includes net dividend investments.

DEFINITIONS

Base value: 1000

Base date: 18 June 2012

Underlying Index: EURO iSTOXX 50 Electric Vehicles Tilted EUR Net Return Index
Decrement Amount (in percentage points): 5%

Index Type: Price

Index Currency: EUR

Dissemination calendar: STOXX Europe calendar

CALCULATION

The index value for EURO iSTOXX 50 Electric Vehicles Tilted NR Decrement 5% Index is
calculated according to the STOXX Decrement Indices section of the STOXX Strategy Guide.

ONGOING MAINTENANCE

All index changes and adjustments of the Underlying Index are reflected in the Decrement Index.
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9.51. EURO iSTOXX 50 SHARING ECONOMY TILTED NR
DECREMENT 5% INDEX

OVERVIEW

The EURO iSTOXX 50 Sharing Economy Tilted NR Decrement 5% Index replicates the
performance of the net return version of the EURO iISTOXX 50 Sharing Economy Tilted Index
assuming a constant 5% performance deduction per annum. The performance deduction accrues
constantly on a daily basis.

Consequently, due to the percentage of performance deduction, the EURO iSTOXX 50 Sharing
Economy Tilted NR Decrement 5% Index underperforms the EURO iSTOXX 50 Sharing Economy
Tilted Net Return Index that includes net dividend investments.

DEFINITIONS

Base value: 1000

Base date: 18 June 2012

Underlying Index: EURO iSTOXX 50 Sharing Economy Tilted EUR Net Return Index
Decrement Amount (in percentage points): 5%

Index Type: Price

Index Currency: EUR

Dissemination calendar: STOXX Europe calendar

CALCULATION

The index value for EURO iSTOXX 50 Sharing Economy Tilted NR Decrement 5% Index is
calculated according to the STOXX Decrement Indices section of the STOXX Strategy Guide.

ONGOING MAINTENANCE

All index changes and adjustments of the Underlying Index are reflected in the Decrement Index.
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9.52. EURO ISTOXX 50 FUTURE HEALTHCARE TILTED
NR DECREMENT 5% INDEX

OVERVIEW

The EURO iSTOXX 50 Future Healthcare Tilted NR Decrement 5% Index replicates the
performance of the net return version of the EURO iSTOXX 50 Future Healthcare Tilted Index
assuming a constant 5% performance deduction per annum. The performance deduction accrues
constantly on a daily basis.

Consequently, due to the percentage of performance deduction, the EURO iSTOXX 50 Future
Healthcare Tilted NR Decrement 5% Index underperforms the EURO iSTOXX 50 Future
Healthcare Tilted Net Return Index that includes net dividend investments.

DEFINITIONS

Base value: 1000

Base date: 18 June 2012

Underlying Index: EURO iSTOXX 50 Future Healthcare Tilted EUR Net Return Index
Decrement Amount (in percentage points): 5%

Index Type: Price

Index Currency: EUR

Dissemination calendar: STOXX Europe calendar

CALCULATION

The index value for EURO iSTOXX 50 Future Healthcare Tilted NR Decrement 5% Index is
calculated according to the STOXX Decrement Indices section of the STOXX Strategy Guide.

ONGOING MAINTENANCE

All index changes and adjustments of the Underlying Index are reflected in the Decrement Index.
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9.53. EURO ISTOXX® 50 AND EURO iISTOXX® 50 EQUAL
WEIGHTED DECREMENT INDICES

OVERVIEW

The EURO iISTOXX® 50 and EURO iSTOXX® 50 Equal Weighted Decrement Indices replicate
the performance of the underlying index while assuming a constant dividend markdown. Over
the course of a year, a fixed percentage (3.25% and 3.5%) of the performance of the underlying
index is gradually subtracted according to the corresponding day-to-day year fraction.

Consequently, due to the percentage of performance deduction, the EURO iSTOXX® 50 and
EURO iSTOXX® 50 Equal Weighted Decrement Indices underperform compared to the underlying
indices (EURO STOXX® 50 GR and NR Index and EURO STOXX® 50 Equal Weighted GR and

NR Index).

DEFINITIONS
Decrement
Index Name Underlying Index Amount (in Base Calendar Base Date Index Index
percentage value Type Currency
points)
EURO iSTOXX 50 NR EURO STOXX 50 STOXX" | 31 December
0,
Decrement 3.5% Net Return 3.5% 1000 Europe 1991 Net Return EUR
Calendar
EURO iSTOXX 50 GR EURO STOXX 50 STOXX 31 December Gross
Decrement 3.5% Gross Return 3.5% 1000 Europe 2000 Return EUR
Calendar
EURO iSTOXX 50 NR EURO STOXX 50 STOXX 31 December
3.25% 1000 Europe Net Return EUR
Decrement 3.25% Net Return 1991
Calendar
EUROiSTOXX50 GR | EURO STOXX 50 STOXX | 59 December |  Gross
0,
Decrement 3.25% Gross Return 3.25% 1000 Europe 2000 Return EUR
Calendar
EURO iSTOXX 50 Equal EURO STOXX 50 STOXX 31 December
Weight NR Decrement Equal Weight Net 3.5% 1000 Europe Net Return EUR
1999
3.5% Return Calendar
EURO iSTOXX 50 Equal EURO STOXX 50 STOXX
Weight GR Decrement Equal Weight Gross 3.5% 1000 Europe 29 December Gross EUR
2000 Return
3.5% Return Calendar
EURO iSTOXX 50 Equal EURO STOXX 50 STOXX 31 December
Weight NR Decrement Equal Weight Net 3.25% 1000 Europe 1099 Net Return EUR
3.25% Return Calendar
EURO iSTOXX 50 Equal EURO STOXX 50 STOXX 29 December Gross
Weight GR Decrement Equal Weight Gross 3.25% 1000 Europe EUR
2000 Return
3.25% Return Calendar

CALCULATION

The index values for the EURO iSTOXX® 50 and EURO iSTOXX® 50 Equal Weighted Decrement
Indices are calculated according to the STOXX Decrement Indices section of the STOXX Strategy

Guide.

ONGOING MAINTENANCE
All index changes and adjustments of the Underlying Index are reflected in the Decrement Index.
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9.54. ISTOXX SUPERSECTOR EUROPE DECREMENT INDICES
OVERVIEW

The iISTOXX Supersector Europe Decrement Indices cover 12 ICB Super Sectors, replicating the
performance of the appropriate corresponding underlying index while assuming a constant
dividend markdown. Over the course of a year, a fixed percentage (between 2% and 4%
depending on the sector) of the performance of the underlying index gradually subtracted
according to the corresponding day-to-day year fraction. The 12 Super Sectors with their
respective indices are: Automobiles & Parts - STOXX Europe 600 Automobiles & Parts NR EUR,
Banks - EURO STOXX Banks NR EUR, Basic Resources - STOXX Europe 600 Basic Resources
NR EUR, Chemicals - EURO STOXX Chemicals NR EUR, Food & Beverage - STOXX Europe
600 Food & Beverage NR EUR, Health Care - STOXX Europe 600 Health Care NR EUR, Industrial
Goods & Services - EURO STOXX Industrial Goods & Services NR EUR, Energy - STOXX Europe
600 Energy EUR NR, Telecommunications - EURO STOXX Telecommunications NR EUR,
Insurance - EURO STOXX Insurance NR EUR, Consumer Products & Services - EURO STOXX
Consumer Products and Services EUR Net Return, Personal Care Drug & Grocery Stores - EURO
STOXX Personal Care Drug and Grocery Stores EUR Net Return.

Consequently, due to the percentage of performance deduction, the iISTOXX Supersector Europe
Decrement Indices underperform compared to the underlying indices.

DEFINITIONS
Decrement
Index Name Underlying Index Amount (in Base Calendar Base Date Index Index
percentage value Type Currency
points)
iSTOXX Europe 600 STOXX Europe 600 STOXX 31
Automobiles & Parts NR Automobiles & Parts 2% 149.04 Europe December Net Return EUR
Decrement 2% Net Return Calendar 1986
. STOXX 31
EURO ISTOXX Banks NR | EURO STOXX Banks 3% 95.79 Europe December | Net Return EUR
Decrement 3% Net Return
Calendar 1986
iISTOXX Europe 600 Basic | STOXX Europe 600 STOXX 31
Resources NR Decrement Basic Resources Net 4% 64.05 Europe December Net Return EUR
4% Return Calendar 1986
. . STOXX 31
EURO iSTOXX Chemicals EURO STOXX o
NR Decrement 2% Chemicals Net Return 2% 94.5 Europe December Net Return EUR
Calendar 1986
. STOXX 31
ISTOXX Europe 600 Food | STOXX Europe 600 2% 51.75 Europe December | Net Return EUR
& Beverage NR Food & Beverage Net Calendar 1086
Decrement 2% Return
iSTOXX Europe 600 STOXX 31
Health Care NR ﬂ%xciféoﬁztesgmm 2% 40.45 Europe December Net Return EUR
Decrement 2% Calendar 1986
EURO iSTOXX Industrial EURO STOXX STOXX 31
Goods & Services NR Industrial Goods & 2% 87.7 Europe December Net Return EUR
Decrement 2% Services Net Return Calendar 1986
. STOXX 17
E;?XxNiugsgrg?gm 4% E;‘gxxﬁ:{%ﬁuﬁgo 4% 100 Europe September Net Return EUR
9 ° 9 Calendar 2010
EURO iSTOXX EURO STOXX STOXX 31
Telecommunications NR Telecommunications 4% 71.84 Europe December Net Return EUR
Decrement 4% Net Return Calendar 1986
. STOXX 31
EURO ISTOXX Insurance | EURO STOXX 4% 114.58 Europe December | Net Return EUR
NR Decrement 4% Insurance Net Return
Calendar 1986
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EURO iSTOXX Consumer (E:gr'fsou rﬁgﬁ;ﬁ;‘ s STOXX 17
Products and Services NR and Services Net 2% 100 Europe September Net Return EUR
Decrement 2% Calendar 2010

Return
EURO iSTOXX Personal | Foro STOXX ; STOXX 17
Care Drug and Grocery and Grocery Stores Net 3% 100 Europe September Net Return EUR
Stores NR Decrement 3% Return Calendar 2010

CALCULATION
The index values for the STOXX Supersector Europe Decrement Indices are calculated according
to the STOXX Decrement Indices section of the STOXX Strategy Guide.

ONGOING MAINTENANCE
All index changes and adjustments of the Underlying Index are reflected in the Decrement Index.
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9.55. EURO ISTOXX 50 FUTURES ROLL TR KRW HEDGED
(MONTHLY) DECREMENT 3.5% INDEX

OVERVIEW

The EURO iSTOXX 50 Futures Roll TR KRW Hedged (Monthly) Decrement 3.5% Index replicates
the performance of the EURO iSTOXX 50 Futures Roll TR KRW Hedged (Monthly) Index
assuming a constant 3.5% performance deduction per annum. The performance deduction
accrues constantly on a daily basis.

Due to the percentage of performance deductions, the EURO iSTOXX 50 Futures Roll TR KRW
Hedged (Monthly) Decrement 3.5% Index underperforms the EURO iSTOXX 50 Futures Roll TR
KRW Hedged (Monthly) Index.

DEFINITIONS

Base value: 1000

Base date: 31 March 2011

Underlying Index: EURO iSTOXX 50 Futures Roll TR KRW Hedged (Monthly) Index
Decrement Amount (in percentage points): 3.5%

Index Currency: KRW

Dissemination calendar: STOXX Eurex calendar

CALCULATION

The index value EURO iSTOXX 50 Futures Roll TR KRW Hedged (Monthly) Decrement 3.5%
Index is calculated according to the STOXX Decrement Indices section of the STOXX Strategy
Guide.

ONGOING MAINTENANCE

All index changes and adjustments of the Underlying Index are reflected in the Decrement Index.
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9.56. ISTOXX GLOBAL ELECTRIC VEHICLES & DRIVING
TECHNOLOGY 30 NR DECREMENT 5% INDICES

OVERVIEW

The iISTOXX Global Electric Vehicles & Driving Technology 30 NR Decrement 5% indices replicate
the performance of the net return versions of the iISTOXX Global Electric Vehicles & Driving
Technology 30 indices assuming a constant 5% performance deduction per annum. The
performance deduction accrues constantly on a daily basis.

Consequently, due to the percentage of performance deduction, the iISTOXX Global Electric
Vehicles & Driving Technology 30 NR Decrement 5% Indices underperform the iSTOXX Global
Electric Vehicles & Driving Technology 30Net Return indices that include net dividend
investments.

DEFINITIONS

Base value: 1000

Base date: 21 June 2013

Underlying Index iSTOXX Global Electric Vehicles & Driving Technology 30 Net Return Index
Decrement Amount (in percentage points): 5%

Index Type: Price

Index Currency: EUR, USD

Dissemination calendar: STOXX Europe calendar

CALCULATION
The index value for the iISTOXX Global Electric Vehicles & Driving Technology 30 NR Decrement
5% Indices are calculated according to the STOXX Decrement Indices section of the STOXX
Strategy Guide.

ONGOING MAINTENANCE

All index changes and adjustments of the Underlying Index are reflected in the Decrement Index.
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9.57.

OVERVIEW

ISTOXX SINGLE STOCK GR DECREMENT INDICES

The iISTOXX Single Stock Decrement GR Indices consist of 122 decrement indices, replicating
the performance of 70 individual single stock gross return indices (calculated according to STOXX
methodology), assuming a constant dividend markdown. This markdown is down at constant index
point deduction levels or constant percentage deduction of performance level for each single stock
security (assuming constant accrual).

Consequently, due to the performance deductions, the iISTOXX Single Stock GR Decrement

Indices underperform the individual single stock gross return indices.

DEFINITIONS
Decremen

. tAmlount Base Index Index

Index Name Underlying Index (Points value Calendar Base Date Type Currency
unless %

i i shown) .
Decrement 300 | Stok GR inex 300 | 4898 | ° o | WMach2ou | pilf | EUR
Decroment 2.65 | Stotk G index 25 | 4818 | 'Qongar . | Mmach2ou | giff | EUR
SIORRIOR, | memase | m | wes | UK | woweenzon | fee | eom
STORRIOR | measue | s | soms | SONER | wuaenan | o | e
Decroment 244 | Stock GR inex 244 | ase | T rdar | MMach20m | g | EUR
Decroment 254 | Stock GR index 24 | sz | STOarte | 02danay2007 | iR | EUR
STOONESNOR | emashe | oo | sar | STOXEN | avanon | ot | o
Decroment 238 | Stock GR Index 238 | =228 | S'OCaar | macnzon | gulh | O
Decroment275% | Stook GRmdex | 279% | 4945 | STONCGP® | aamanzon | pilf | O
Decrement 260 | Siock GR inex 260 | 4025 | S | Wmachzon | giif | 7
Decrement 275 | Siock GR index 278 | 4709 | * iondar . | WMaenzou | giih | 7
Decroment 3.65% | Stook R index | 0% | 4473 | SO | sawacnzon | golf |
Decroment 600 | Stock GR index 800 | 1043 | SOy | Mmachzon | gulf ) O
Decroment 638 | Stock GR index 838 | wez | O ar | macnzon | gulf ) O
Decroment 1% | Stook Grmde | 33%% | 13232 | STOILIPE | aamanzon | pilf | O
SIORCPNCR | meraside | o | 1299 | STOKEN® | woweencon | e | evm
Decroment 105 | Stock GR intex 103 | 1385 | ST sar . | MMarh20m | gif | EUR
Decroment6.85 | Stock GR index oss | 10125 | ST art | machzom | 007 | EUR
Decroment.06 | Stock GR index 806 | 10838 | ST art | MMach2om | 007 | EUR
Decroment 205 | Stock G index 25 | wau | TN art | machzon | gilF | EUR
Decroment a8 | Stock GR inex 308 | w097 | T endar . | WMachzou | pilF | EUR
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SOREES Lo | ox | ww | 00 | awenmn | i | o
SIOUUeSSoR | mera ol | oss | wer | SOUENR | e | fe | OF
Docrement 2.0 Stock GR Index 200 | 7oz | STIEEIPC | samachoomn | SOCR | EUR
Decrement3.75 | Siock G Index 373 | 82 | % gy | WMacn2ou | il | EWR
Decrement0.10 | Siock GR Index 010 | 5214 | * iondar . | WMach2ou | pilh | EWR
Decrement 045 | Siock GR Index 048 | 673 | * iondar . | WMach2ou | pilh | EWR
Decrement 0.07 Siok GR Index 0.07 205 | °"jencar - | WMach2ou | pilf | EWR
Decrement 0.12 Siok GR Index 0.12 252 | *"iencr | WMach2ou | pilf | EUR
Docrement 036 | Stook GR Index 036 | o1 | STZEETPC | samachoonn | SO | EUR
Decrement0.76 | Siock GR index 076 | 3877 | * iondar . | WMarcn2ou | pilh | EWR
Decrement0.14 | Siock G index 014 | 961 | * iendar . | MMach20u | polh | EUR
Decrement 023 | Siock GR index 023 | 1079 | * iendar . | MMarch20u | poih | EUR
Decrement 165 | Stok GR index 168 | 454 | “Coongar | WMacnzou | giff | P
Docrement 248 | Stook GR Index 248 | soos | STONNGS | wemawnoonn | JOOR | USP
Docrement 780 | Stook GR Index 750 | 10213 | STIREEIOPC | aamacn2om | GOUR | SEK
Docromont 1200 | Stook 6R Index 1200 | 126s | STIEEIOPC | aamacnzon | gnfn | SE€
Docroment 855 | Stook &R Index 850 | 20334 | STZUERIPC | aamarchzom | GICR | SEK
Docroment .70 | Stook &R Index 970 | 21306 | STZEEIPC | aamachzon | GO | SEK
STt Gh | mamdsme | o | maar | S00E | oumena | e |
ST GE | amdsme | iz | e | S00E™ | sewmena | e |
Docrement 300 | Stook GR Ingex 300 | oves | STIUEEIOPC | tamacnoom | JOOR | SE€
Docroment .0 | Stook &R Index 400 | 1o7a7 | STIEEUOPC | amacnzon | gneR | SE
Decrement3.20 | Siock GR index 320 | sos | Coendar . | MMahzom | pgin | °F
Decrement 2.66 Stock G ntex 266 | o900 | ° Colendar . | MMach2ou | pgin | °F
Decrement 26| Siock G inex 264 | agsp | colencar . | Machzou | pgif | K
Sgc?gr;(eﬂf SI;ISGR ggéﬂilsgl?r?cﬁx 275 54.66 ST%?:;E? P¢ | 14 March 2011 R?{S?n o
Decrement 300 | Stok GR index 300 | g7 | " Colencr . | WMaehzou | piff | O
Decrement .10 | Siock G inex 990 | 14pas | ° Colencr . | MMaen2ou | gifh | O
Decrement 135 | Siock G inex 135 | 1531 | colencar | WMachzom | oo | °F
Decrement 960 | Siock GR inex 960 | 11g17 | ° Colencar . | MMach2ou | pgih | "
Decrement4.55 | Siock GR Inex 455 | 14905 | coendar . | MMachzou | pgin | K
Decrement 045 | Stock GR inex 018 | tasp | Colencar . | MMachzom | giff | O
Decrement 350 | Stock G intex 390 | saes | colencar . | MMachzom | gilf | %R
Docrement 027 | Stook OR Intiex 027 | o1 | Colendar | MMarchzotn | GZOF | ER
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ISTOXX ISP GR Internal Single STOXX Europe Price EUR
Decrement 0.197 Stock GR Ir?dex 0.197 3.36 Calendar i 14 March 2011 Return

ISTOXX ENI GR Internal Single STOXX Europe Price EUR
Decrement 0.55 Stock GR Ir?dex 0.55 13.75 Calendar i 14 March 2011 Return

ISTOXX JPM GR Internal Single STOXX Europe Price uUsbD
Decrement 3.60 Stock GR Ir?dex 3.60 57.31 Calendar i 14 March 2011 Return

ISTOXX VOLVB GR Internal Single STOXX Europe Price SEK
Decrement 6.00 Stock GR Ingdex 6.00 125.06 Calendar i 14 March 2011 Return

iISTOXX ENGI GR Internal Single STOXX Europe Price

Decrement 0.71 Stock GR Index 0.71 27.37 Calendar 02 January 2007 Return EUR
iISTOXX ORA GR Internal Single STOXX Europe Price

Decrement 0.65 Stock GR Index 0.65 16.53 Calendar 02 January 2007 Return EUR
iISTOXX EN GR Internal Single STOXX Europe Price

Decrement 1.70 Stock GR Index 1.70 51.56 Calendar 02 January 2007 Return EUR
ISTOXX REP GR Internal Single STOXX Europe Price

Decrement 0.58 Stock GR Index 0.58 19.63 Calendar 01 July 2011 Return EUR
ISTOXX REP GR Internal Single STOXX Europe Price

Decrement 0.83 Stock GR Index 0.83 22.73 Calendar 01 July 2011 Return EUR
iISTOXX BBVA GR Internal Single STOXX Europe Price

Decrement 0.16 Stock GR Index 0.16 6.71 Calendar 01 July 2011 Return EUR
iISTOXX BBVA GR Internal Single STOXX Europe Price

Decrement 0.26 Stock GR Index 0.26 7.78 Calendar 01 July 2011 Return EUR
iISTOXX TEF GR Internal Single STOXX Europe Price

Decrement 0.45 Stock GR Index 0.45 15.33 Calendar 01 July 2011 Return EUR
ISTOXX BATS GR Internal Single STOXX Europe Price

Decrement 190 Stock GR Index 190 2954.54 Calendar 01 July 2011 Return GBP
ISTOXX BATS GR Internal Single STOXX Europe Price

Decrement 215 Stock GR Index 215 3118.57 Calendar 01 July 2011 Return GBP
ISTOXX BP GR Internal Single STOXX Europe Price

Decrement 37 Stock GR Index 37 561.43 Calendar 01 July 2011 Return GBP
iISTOXX BP GR Internal Single STOXX Europe Price

Decrement 21 Stock GR Index 21 428.79 Calendar 01 July 2011 Return GBP
iISTOXX RDSA GR Internal Single STOXX Europe Price

Decrement 0.69 Stock GR Index 0.69 19.39 Calendar 01 July 2011 Return EUR
iISTOXX CS GR Internal Single STOXX Europe Price

Decrement 1.43 Stock GR Index 1.43 42.05 Calendar 02 January 2007 Return EUR
iISTOXX BAS GR Internal Single STOXX Europe Price

Decrement 3.30 Stock GR Index 3.30 72.72 Calendar 01 July 2011 Return EUR
iISTOXX BAYN GR Internal Single STOXX Europe Price

Decrement 2.00 Stock GR Index 2.00 53.63 Calendar 01 July 2011 Return EUR
iISTOXX BN GR Internal Single STOXX Europe Price

Decrement 1.94 Stock GR Index 1.94 54.17 Calendar 01 July 2011 Return EUR
iSTOXX ORA GR Internal Single STOXX Europe Price

Decrement 0.7 Stock GR Index 0.7 14.15 Calendar 01 July 2011 Return EUR
iSTOXX Single Stock

on Société Générale Internal Single STOXX Europe Price

GR Decrement 1.65 Stock GR Index 1.65 30.46 Calendar 03 January 2022 Return EUR
iISTOXX Single Stock

on BNP Paribas GR Internal Single STOXX Europe Price

Decrement 3.02 Stock GR Index 3.02 61.2 Calendar 03 January 2022 Return EUR
iISTOXX Single Stock

on Bouygues GR Internal Single STOXX Europe Price

Decrement 1.6 Stock GR Index 1.6 3141 Calendar 03 January 2022 Return EUR
iSTOXX Single Stock

on Stellantis GR Internal Single STOXX Europe Price

Decrement 1 Stock GR Index 1 15.22 Calendar 2 January 2007 Return EUR
iISTOXX Single Stock

on Stellantis GR Internal Single STOXX Europe Price

Decrement 0.9 Stock GR Index 0.9 13.95 Calendar 2 January 2007 Return EUR
iISTOXX Single Stock

on Enel GR Internal Single STOXX Europe Price

Decrement 0.38 Stock GR Index 0.38 3 Calendar 01 June 2012 Return EUR
iSTOXX Single Stock

on Mediobanca Banca

di Credito GR Internal Single STOXX Europe Price

Decrement 0.66 Stock GR Index 0.66 4.57 Calendar 01 June 2012 Return EUR
iISTOXX Single Stock

on Assicurazioni

Generali GR Internal Single STOXX Europe Price

Decrement 1.07 Stock GR Index 1.07 10.74 Calendar 01 June 2012 Return EUR
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iISTOXX Single Stock

on Telefonica GR Internal Single STOXX Europe Price

Decrement 0.35 Stock GR Index 0.35 13.86 Calendar 01 July 2011 Return EUR
iSTOXX Single Stock

on Bank Polska Kasa

Opieki GR Decrement | Internal Single STOXX Europe Price

4.3 Stock GR Index 4.3 121.35 Calendar 01 June 2012 Return PLN
iISTOXX Single Stock

on Mercedes-Benz

Group GR Decrement Internal Single STOXX Europe Price

3.8 Stock GR Index 3.8 47.6 Calendar 01 February 2012 Return EUR
iISTOXX Single Stock

on Mercedes-Benz

Group GR Decrement Internal Single STOXX Europe Price

5 Stock GR Index 5 55.09 Calendar 01 February 2012 Return EUR
iISTOXX Single Stock

on Kering GR Internal Single STOXX Europe Price

Decrement 12 Stock GR Index 12 190.56 Calendar 02 January 2007 Return EUR
ISTOXX Single Stock

on CGDE Michelin Internal Single STOXX Europe Price

GR Decrement 1.125 Stock GR Index 1.125 25.46 Calendar 02 January 2007 Return EUR
iSTOXX Single Stock

on Carrefour GR Internal Single STOXX Europe Price

Decrement 0.52 Stock GR Index 0.52 39.41 Calendar 02 January 2007 Return EUR
iSTOXX Single Stock

on Veolia GR Internal Single STOXX Europe Price

Decrement 1 Stock GR Index 1 59.95 Calendar 02 January 2007 Return EUR
ISTOXX Single Stock

on BNP Paribas GR Internal Single STOXX Europe Price

Decrement 2.7 Stock GR Index 2.7 110.52 Calendar 02 January 2007 Return EUR
ISTOXX Single Stock

on BNP Paribas GR Internal Single STOXX Europe Price

Decrement 3.67 Stock GR Index 3.67 131.58 Calendar 02 January 2007 Return EUR
iSTOXX Single Stock

on Credit Agricole GR Internal Single STOXX Europe Price

Decrement 0.6 Stock GR Index 0.6 36 Calendar 02 January 2007 Return EUR
iISTOXX Single Stock

on Credit Agricole GR Internal Single STOXX Europe Price

Decrement 0.72 Stock GR Index 0.72 40.18 Calendar 02 January 2007 Return EUR
iISTOXX Single Stock

on Anglo American Internal Single STOXX Europe Price

GR Decrement 200 Stock GR Index 200 5930.76 Calendar 02 January 2007 Return GBP
iSTOXX Single Stock

on ABN AMRO Bank Internal Single STOXX Europe Price

GR Decrement 0.93 Stock GR Index 0.93 19.35 Calendar 01 June 2016 Return EUR
iSTOXX Single Stock

on Aegon GR Internal Single STOXX Europe Price

Decrement 0.2 Stock GR Index 0.2 15.05 Calendar 02 January 2007 Return EUR
iISTOXX Single Stock

on Banco BPM GR Internal Single STOXX Europe Price

Decrement 0.2 Stock GR Index 0.2 131.45 Calendar 02 January 2007 Return EUR
iSTOXX Single Stock

on BPER Banca GR Internal Single STOXX Europe Price

Decrement 0.08 Stock GR Index 0.8 12.39 Calendar 02 January 2007 Return EUR
iSTOXX Single Stock

on ING GR Internal Single STOXX Europe Price

Decrement 0.6 Stock GR Index 0.6 38.89 Calendar 02 January 2007 Return EUR
iISTOXX Single Stock

on ArcelorMittal GR Internal Single STOXX Europe Price

Decrement 0.48 Stock GR Index 0.48 74.12 Calendar 02 January 2007 Return EUR
iISTOXX Single Stock

on Rio Tinto GR Internal Single STOXX Europe Price

Decrement 440 Stock GR Index 440 4904.62 Calendar 02 January 2007 Return GBP
iSTOXX Single Stock

on RWE GR Internal Single STOXX Europe Price

Decrement 1 Stock GR Index 1 74.18 Calendar 02 January 2007 Return EUR
iISTOXX Single Stock Internal Single

on Tenaris GR Stock GR Index STOXX Europe Price

Decrement 0.41 0.41 21.96 Calendar 02 January 2007 Return EUR
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iSTOXX Single Stock
on Klepierre GR

Internal Single

Stock GR Index STOXX Europe Price
Decrement 1.7 17 51.74 Calendar 02 January 2007 Return EUR
iISTOXX Single Stock Internal Single
on Poste Italiane GR Stock GR Ir?dex STOXX Europe Price
Decrement 0.62 0.62 7.42 Calendar 27 October 2015 Return EUR
iISTOXX Single Stock . .
on Rio Tinto GR Isstgcokxg(nsl?l?gl‘?into STOXX Europe Price
Decrement 371 371 4278.02 Calendar 2 January 2007 Return GBP
iSTOXX Single Stock . )
on Stellantis GR Isstgcokxg(nssl?tg:zntis STOXX Europe Price
Decrement 1.2 1.2 17.77 Calendar 2 January 2007 Return EUR
iISTOXX Single Stock ) .
on Stellantis GR ISSt-orcokXci(nSSi?«g:gntis STOXX Europe Price
Decrement 1.34 1.34 19.58 Calendar 2 January 2007 Return EUR
iISTOXX Single Stock
on Ferrari GR ISTOXX Single STOXX Europe Price
Decrement 1.81 Stock on Ferrari 1.81 46.58 Calendar 4 January 2016 Return EUR
ISTOXX Single Stock
on Engie GR iSTOXX Single STOXX Europe Price
Decrement 1.2 Stock on Engie 1.2 36.14 Calendar 2 January 2007 Return EUR
iSTOXX Single Stock iSTOXX Single
on Volkswagen GR Stock on STOXX Europe Price
Decrement 8.76 Volkswagen 8.76 167.51 Calendar 01 February 2012 Return EUR
iSTOXX Single Stock
on BMW GR iISTOXX Single STOXX Europe Price
Decrement 5.8 Stock on BMW 5.8 86.46 Calendar 01 February 2012 Return EUR
ISTOXX Single Stock iISTOXX Single
on Saint Gobain GR Stock on Saint STOXX Europe Price
Decrement 2 Gobain 2 42.27 Calendar 01 February 2012 Return EUR
iISTOXX Single Stock
on SCOR GR iSTOXX Single STOXX Europe Price
Decrement 1.4 Stock on SCOR 14 24.13 Calendar 13 June 2013 Return EUR
iSTOXX Single Stock iSTOXX Single
on Credit Agricole GR Stock on Credit STOXX Europe Price
Decrement 1.05 Agricole 1.05 51.67 Calendar 02 January 2007 Return EUR
iSTOXX Single Stock
on Unicredit GR iISTOXX Single STOXX Europe Price
Decrement 0.99 Stock on Unicredit 0.99 95.71 Calendar 14 March 2011 Return EUR
iISTOXX Single Stock iISTOXX Single
on FinecoBank GR Stock on STOXX Europe 22 September Price
Decrement 0.49 FinecoBank 0.49 5.09 Calendar 2014 Return EUR
iISTOXX Single Stock iISTOXX Single
on STMicroelectronics | Stock on STOXX Europe Price
GR Decrement 0.23 STMicroelectronics 0.23 13.71 Calendar 02 January 2007 Return EUR

CALCULATION

The index values for the iISTOXX Single Stock Decrement Indices are calculated according to the
STOXX Decrement Indices section of the STOXX Strategy Guide.

ONGOING MAINTENANCE
All index changes and adjustments of the Underlying Index are reflected in the Decrement Index.
The index is terminated when the underlying index is terminated.
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9.58. EUROISTOXX 50 FUTURES ROLL TR DECREMENT 5%
INDEX

OVERVIEW

The EURO iSTOXX® 50 Futures Roll TR Decrement 5% Index replicates the performance of the
Total Return version of the EURO STOXX® 50 Futures Roll Index while assuming a constant
performance deduction. Over the course of a year, 5% of the performance of the underlying index
is gradually subtracted according to the corresponding day-to-day year fraction.

Consequently, due to the percentage of performance deduction, the EURO iSTOXX® 50 Futures
Roll TR Decrement 5% Index underperforms the EURO STOXX 50 Futures Roll TR Index.

DEFINITIONS

Base value: 1000

Base date: 29 December 2000

Underlying Index: EURO STOXX 50 Futures Roll TR Index
Decrement Amount (in percentage points): 5%

Index Type: Price

Index Currency: EUR

Dissemination calendar: STOXX Eurex calendar

CALCULATION

The index value for the EURO iSTOXX® 50 Futures Roll TR Decrement 5% Index are calculated
according to the STOXX Decrement Indices section of the STOXX Strategy Guide.

ONGOING MAINTENANCE

All index changes and adjustments of the Underlying Index are reflected in the Decrement Index.
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9.59. EURO ISTOXX ESG PERFORMANCE 50 NR DECREMENT
5% INDEX

OVERVIEW

The EURO iISTOXX ESG Performance 50 NR Decrement 5% Index replicates the performance of
the net return version of the EURO iSTOXX ESG Performance 50 Index assuming a constant 5%
performance deduction per annum. The performance deduction accrues constantly on a daily
basis.

Consequently, due to the percentage of performance deduction, the EURO iSTOXX ESG
Performance 50 NR Decrement 5% Index underperforms the EURO iSTOXX ESG Performance
50 Net Return Index that includes net dividend investments.

DEFINITIONS

Base value: 1000

Base date: 24 March 2014

Underlying Index EURO iSTOXX ESG Performance 50 Net Return Index
Decrement Amount (in percentage points): 5%

Index Type: Price

Index Currency: EUR

Dissemination calendar: STOXX Europe calendar

CALCULATION
The index value for the EURO iSTOXX ESG Performance 50 NR Decrement 5% Index is
calculated according to the STOXX Decrement Indices section of the STOXX Strategy Guide.

ONGOING MAINTENANCE

All index changes and adjustments of the Underlying Index are reflected in the Decrement Index.
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9.60. EURO iISTOXX INSURANCE GR DECREMENT 50
SERIES 1 INDEX

OVERVIEW

The EURO iSTOXX Insurance GR Decrement 50 Series 1 index replicates the returns of an
investment into the underlying index with a constant dividend markdown expressed in index points
that are subtracted on an accrued basis (using an Actual/365 Fixed day count convention).
Consequently, due to the index points being subtracted, the EURO iSTOXX Insurance GR
Decrement 50 index is underperforming the standard gross return indices that include a full
dividend investment.

DEFINITIONS

Base value: 840

Base date: 11 March 2021

Underlying Index: EURO STOXX Insurance Gross Return Index in EUR
Decrement Amount (in index points): 50

Dissemination calendar: STOXX Europe calendar

Index Type: Price

Index Currency: EUR

CALCULATION
The EURO iSTOXX Insurance GR Decrement 50 Series 1 index is calculated according to the
STOXX Decrement Indices section of the STOXX Strategy Guide.
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9.61. ISTOXX GLOBAL DEMOGRAPHIC TRENDS
SELECT 50 NR DECREMENT 5% INDEX

OVERVIEW

The ISTOXX Global Demographic Trends Select 50 NR Decrement 5% index replicate the
performance of the net return version of the iISTOXX Global Demographic Trends Select 50 index
assuming a constant 5% performance deduction per annum. The performance deduction accrues
constantly on a daily basis.

Consequently, due to the percentage of performance deduction, the iISTOXX Global Demographic
Trends Select 50 NR Decrement 5% Index underperforms the iISTOXX Global Demographic
Trends Select 50 Net Return index that includes net dividend investments.

DEFINITIONS

Base value: 1000

Base date: 18 June 2012

Underlying Index: iSTOXX Global Demographic Trends Select 50 Net Return Index
Decrement Amount (in percentage points): 5%

Index Type: Price

Index Currency: EUR

Dissemination calendar: STOXX Europe calendar

CALCULATION
The index value for the iISTOXX Global Demographic Trends Select 50 NR Decrement 5% Index
is calculated according to the STOXX Decrement Indices section of the STOXX Strategy Guide.

ONGOING MAINTENANCE
All index changes and adjustments of the Underlying Index are reflected in the Decrement Index.

STOXX



iISTOXX® METHODOLOGY GUIDE

9. DECREMENT INDICES
(PERFORMANCE DEDUCTIONS)

157/942

9.62. ISTOXX DEVELOPED MARKETS GOLD MINERS 10
EW NR DECREMENT 5% INDEX

OVERVIEW

The iISTOXX Developed Markets Gold Miners 10 EW NR Decrement 5% index replicate the
performance of the net return version of the iISTOXX Developed Markets Gold Miners 10 EW index
assuming a constant 5% performance deduction per annum. The performance deduction accrues
constantly on a daily basis.

Consequently, due to the percentage of performance deduction, the iISTOXX Developed Markets
Gold Miners 10 EW NR Decrement 5% Index underperforms the iSTOXX Developed Markets Gold
Miners 10 EW Net Return index that includes net dividend investments.

DEFINITIONS

Base value: 1000

Base date: 24 Dec 2012

Underlying Index iSTOXX Developed Markets Gold Miners 10 EW Net Return Index
Decrement Amount (in percentage points): 5%

Index Type: Price

Index Currency: EUR

Dissemination calendar: STOXX Europe calendar

CALCULATION
The index value for the iISTOXX Developed Markets Gold Miners 10 EW NR Decrement 5% Index
is calculated according to the STOXX Decrement Indices section of the STOXX Strategy Guide.

ONGOING MAINTENANCE
All index changes and adjustments of the Underlying Index are reflected in the Decrement Index.
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9.63. EURO iISTOXX ESG PERFORMANCE 50 GR
DECREMENT 45 INDEX

OVERVIEW

The EURO iISTOXX ESG Performance 50 GR Decrement 45 Index replicates the performance of
the gross return version of the EURO iISTOXX ESG Performance 50 Index assuming a constant
dividend markdown expressed in index points that are deducted on an accrued basis (using an
Actual/365 Fixed day count convention). Consequently, due to the index points deduction, the
EURO iSTOXX ESG Performance 50 GR Decrement 45 Index underperforms the EURO iSTOXX
ESG Performance 50 Gross Return Index, which includes the gross dividend investments.

DEFINITIONS

Base value: 900

Base date: 16 April 2021

Underlying Index: EURO iSTOXX ESG Performance 50 Gross Return Index
Decrement Amount (in index points): 45

Index Type: Price

Index Currency: EUR

Dissemination calendar: STOXX Europe calendar

CALCULATION

The EURO iSTOXX ESG Performance 50 GR Decrement 45 Index is calculated according to the
STOXX Decrement Indices section of the STOXX Strategy Guide.

ONGOING MAINTENANCE

All index changes and adjustments of the Underlying Index are reflected in the Decrement Index.

STOXX



iISTOXX® METHODOLOGY GUIDE 159/942

9. DECREMENT INDICES
(PERFORMANCE DEDUCTIONS)

9.64. ISTOXX GLOBAL ESG 120 DECREMENT
OVERVIEW

The iISTOXX Global ESG 120 Decrement index aims to replicate an investment in the iSTOXX
Global ESG 120 EUR GR index, to which a fixed decrement of 50 index points per annum is ap-
plied (using an Actual/365 Fixed day count convention).

The iISTOXX Global ESG 120 Decrement index is constructed by building and then combining
several indices:
i. ISTOXX Global ESG Eurozone Leg Equal Weight EUR (Gross Return)
ii. iISTOXX Global ESG US Leg Equal Weight EUR (Gross Return)
iii. iISTOXX Global ESG Japan Leg Equal Weight EUR (Gross Return)
iv. iISTOXX Global ESG 120 EUR (Gross Return)

iISTOXX GLOBAL ESG REGIONAL LEG EQUAL WEIGHT
9.64.1.1. OVERVIEW

Available Indices:

ISTOXX Global ESG Eurozone Leg Equal Weight
ISTOXX Global ESG US Leg Equal Weight
ISTOXX Global ESG Japan Leg Equal Weight

Universe: The index universe is defined by

EURO STOXX ESG-X for the iISTOXX Global ESG Eurozone Leg Equal Weight
STOXX USA 500 ESG-X for the iISTOXX Global ESG US Leg Equal Weight
STOXX Japan 600 ESG-X for the iISTOXX Global ESG Japan Leg Equal Weight

Weighting scheme: The indices are price-weighted with a weighting factor to achieve an equal-
weighting

Base value: 1000
Base Date: 16 March 2012

Index types and currencies: Price, Net and Gross Return in EUR and USD for the iISTOXX
Global ESG Eurozone Leg Equal Weight and the iISTOXX Global ESG US Leg Equal Weight.
Price, Net and Gross Return in EUR, USD and JPY for the iSTOXX Global ESG Japan Leg Equal
Weight.

Dissemination calendar: STOXX Europe calendar for iSTOXX Global ESG Eurozone Leg Equal
Weight, STOXX Americas calendar for iISTOXX Global ESG US Leg Equal Weight, STOXX Global
calendar for iISTOXX Global ESG Japan Leg Equal Weight.
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9.64.1.2. INDEX REVIEW

Selection list:
From the universe, STOXX will exclude companies that Sustainalytics identifies to be involved in:

- Unconventional Oil & Gas:

i) Artic Oil and Gas Exploration:
»>0% revenues Oil & Gas exploration & extraction in Arctic regions
ii) Oil Sands:

»>0% revenues from extracting oil sands. This category evaluates oil sands’

share of total oil and gas average production in barrels of oil equivalent per day
iii) Shale Energy:

»>0% revenues from shale energy exploration and/or production

The remaining companies are ranked in descending order in terms of their ESG score, sourced
from Sustainalytics ESG Rating dataset. If this information is not available for a company, an ESG
score of 0 is assigned. In case two companies for a given cut-off date have the same ESG score,
priority is given to the one with the highest free-float market capitalization. The top 120 companies
for the ISTOXX Global ESG Eurozone Leg Equal Weight, the top 200 companies for the iISTOXX
Global ESG US Leg Equal Weight and the top 60 companies for the iISTOXX Global ESG Japan
Leg Equal Weight, with the highest ESG scores remain in the selection process.

Composition list: The largest 60 companies for the iISTOXX Global ESG Eurozone Leg Equal
Weight and the largest 30 companies for the iISTOXX Global ESG US Leg Equal Weight and
iISTOXX Global ESG Japan Leg Equal Weight, in terms of free-float market capitalization, in each
respective selection list, are selected for the final composition list.

Review frequency: The reviews are conducted on a quarterly basis in March, June, September
and December. The review cut-off date is the last dissemination day of the month preceding the
review month.

Weighting factors: All components are equal-weighted on a quarterly basis. Weighting factors
are based on the closing prices in EUR (pi) of the Thursday prior to the second Friday of the review
month:

Weighting factor = (100,000,000,000 x wi / pi), rounded to the nearest integer value.

9.64.1.3.  ONGOING MAINTENANCE

Replacements: Deleted companies are not replaced

Fast exit: Not applicable

Fast entry: Not applicable

Spin-offs: Spin-off companies are not added permanently
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iISTOXX GLOBAL ESG 120
9.64.1.4. OVERVIEW

The ISTOXX Global ESG 120 is a composite index obtained by rebalancing the iISTOXX Global
ESG Eurozone Leg Equal Weight, the iISTOXX Global ESG US Leg Equal Weight and the iISTOXX
Global ESG Japan Leg Equal Weight indices respectively to 60%, 30% and 10% on a daily basis.

Base value: 1000

Base date: 16 March 2012

Dissemination calendar: Intersection of the following dissemination calendars: STOXX Europe
calendar, STOXX US Country calendar and STOXX Japan Country calendar

9.64.1.5. INDEX FORMULA

3
_ Ui,
V=V, Z Wi —b
- Ut-1,i
i=1
wi = target weight of sub-index i

Ui = close value of sub-index i on day t
IVt = value of ISTOXX Global ESG 120 index on day t (IV16.03.2012 = 1000)

[ Sub-index name Wi

1 iSTOXX Global ESG Eurozone Leg Equal Weight 0.6
2  iISTOXX Global ESG US Leg Equal Weight 0.3
3 iISTOXX Global ESG Japan Leg Equal Weight 0.1

iISTOXX GLOBAL ESG 120 DECREMENT
9.64.1.6. OVERVIEW

The iISTOXX Global ESG 120 Decrement index aims to replicate an investment in the iISTOXX
Global ESG 120 EUR GR index, to which a fixed decrement of 50 index points per annum is ap-
plied (using an Actual/365 Fixed day count convention).

9.64.1.7. DEFINITIONS

Base value: 1000

Base date: 20 August 2021

Underlying Index: iISTOXX Global ESG 120 EUR (GR) Index

Decrement Amount (in index points): 50

Dissemination calendar: Intersection of the following dissemination calendars: STOXX Europe
calendar, STOXX US Country calendar and STOXX Japan Country calendar

Index Type: Price

Index Currency: EUR
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9.64.1.8.  INDEX CALCULATION
The iISTOXX Global ESG 120 Decrement EUR (P) is calculated according to the STOXX
Decrement Indices section of the STOXX Strategy Guide.
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9.65. EURO ISTOXX ESG PERFORMANCE 50 NR DECREMENT
4% INDEX

OVERVIEW

The EURO iISTOXX ESG Performance 50 NR Decrement 4% Index replicates the performance of
the net return version of the EURO iISTOXX ESG Performance 50 Index assuming a constant 4%
performance deduction per annum. The performance deduction accrues constantly on a daily
basis.

Consequently, due to the percentage of performance deduction, the EURO iSTOXX ESG
Performance 50 NR Decrement 4% Index underperforms the EURO iSTOXX ESG Performance
50 Net Return Index that includes net dividend investments.

DEFINITIONS

Base value: 1000

Base date: 24 March 2014

Underlying Index EURO iSTOXX ESG Performance 50 Net Return Index
Decrement Amount (in percentage points): 4%

Index Type: Price

Index Currency: EUR

Dissemination calendar: STOXX Europe calendar

CALCULATION

The index value for the EURO iSTOXX ESG Performance 50 NR Decrement 4% Index is
calculated according to the STOXX Decrement Indices section of the STOXX Strategy Guide.
ONGOING MAINTENANCE

All index changes and adjustments of the Underlying Index are reflected in the Decrement Index.
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9.66. EURO ISTOXX 50 RECOVERY TILTED NR DECREMENT
5% INDEX

OVERVIEW

The EURO iSTOXX 50 Recovery Tilted NR Decrement 5% Index replicates the performance of
the net return version of the EURO iSTOXX 50 Recovery Tilted Index assuming a constant 5%
performance deduction per annum. The performance deduction accrues constantly on a daily
basis.

Consequently, due to the percentage of performance deduction, the EURO iSTOXX 50 Recovery
Tilted NR Decrement 5% Index underperforms the EURO iSTOXX 50 Recovery Tilted Net Return
Index that includes net dividend investments.

DEFINITIONS

Base value: 1000

Base date: 18 June 2012

Underlying Index: EURO iSTOXX 50 Recovery Tilted EUR Net Return Index
Decrement Amount (in percentage points): 5%

Index Type: Price

Index Currency: EUR

Dissemination calendar: STOXX Europe calendar

CALCULATION

The index value for the EURO iSTOXX 50 Recovery Tilted NR Decrement 5% Index is calculated
according to the STOXX Decrement Indices section of the STOXX Strategy Guide.

ONGOING MAINTENANCE

All index changes and adjustments of the Underlying Index are reflected in the Decrement Index.
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9.67. EURO ISTOXX BANKS FUTURES ROLL TR DECREMENT

4% INDEX
OVERVIEW
EURO iSTOXX Banks Futures Roll TR Decrement 4% Index replicates the performance of the
Total Return version of the EURO STOXX Banks Futures Roll Index while assuming a constant
performance deduction. Over the course of a year, 4% of the performance of the underlying index

is gradually subtracted according to the corresponding day-to-day year fraction.

Consequently, due to the percentage of performance deduction, the EURO iSTOXX Banks
Futures Roll TR Decrement 4% Index underperforms the EURO STOXX Banks Futures Roll Index.

DEFINITIONS

Base value: 100

Base date: 19 March 2001

Underlying Index: EURO STOXX Banks Futures Roll TR (EUR) (SX7EFETR)
Decrement Amount (in percentage points): 4%

Index Type: Total Return

Index Currency: EUR

Dissemination calendar: STOXX Eurex Calendar

CALCULATION

The index value for the EURO iSTOXX Banks Futures Roll TR Decrement 4% Index is calculated
according to the STOXX Decrement Indices section of the STOXX Strategy Guide.

ONGOING MAINTENANCE

All index changes and adjustments of the Underlying Index are reflected in the Decrement Index.
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9.68. EURO ISTOXX BANKS FUTURES ROLL TR DECREMENT

5% INDEX
OVERVIEW
EURO iSTOXX Banks Futures Roll TR Decrement 5% Index replicates the performance of the
Total Return version of the EURO STOXX Banks Futures Roll Index while assuming a constant
performance deduction. Over the course of a year, 5% of the performance of the underlying index

is gradually subtracted according to the corresponding day-to-day year fraction.

Consequently, due to the percentage of performance deduction, the EURO iSTOXX Banks
Futures Roll TR Decrement 5% Index underperforms the EURO STOXX Banks Futures Roll Index.

DEFINITIONS

Base value: 100

Base date: 19 March 2001

Underlying Index: EURO STOXX Banks Futures Roll TR (EUR) (SX7EFETR)
Decrement Amount (in percentage points): 5%

Index Type: Total Return

Index Currency: EUR

Dissemination calendar: STOXX Eurex Calendar

CALCULATION

The index value for the EURO iSTOXX Banks Futures Roll TR Decrement 5% Index is calculated
according to the STOXX Decrement Indices section of the STOXX Strategy Guide.

ONGOING MAINTENANCE

All index changes and adjustments of the Underlying Index are reflected in the Decrement Index.
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9.69. ISTOXX EUROPE RESPONSIBILITY LOW VOL 30
DECREMENT 3.5% INDEX

OVERVIEW

The iISTOXX Europe Responsibility Low Vol 30 Decrement 3.5% Index replicates the performance
of the net return version of the iISTOXX Europe Responsibility Low Vol 30 Index assuming a
constant 3.5% performance deduction per annum. The performance deduction accrues constantly
on a daily basis.

Consequently, due to the percentage of performance deduction, the iISTOXX Europe
Responsibility Low Vol 30 Decrement 3.5% Index underperforms the iSTOXX Europe
Responsibility Low Vol 30 Net Return Index that includes net dividend investments.

DEFINITIONS

Base value: 1000

Base date: 19 March 2012

Underlying Index: iISTOXX Europe Responsibility Low Vol 30 Net Return Index
Decrement Amount (in percentage points): 3.5%

Index Type: Price

Index Currency: EUR

Dissemination calendar : STOXX Europe Calendar

CALCULATION

The index value for the iISTOXX Europe Responsibility Low Vol 30 Decrement 3.5% Index is
calculated according to the STOXX Decrement Indices section of the STOXX Strategy Guide.

ONGOING MAINTENANCE

All index changes and adjustments of the Underlying Index are reflected in the Decrement Index.
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9.70. ISTOXX EUROPE 600 TELECOMMUNICATIONS GR
DECREMENT 50 INDEX

OVERVIEW

The iISTOXX Europe 600 Telecommunications GR Decrement 50 Index replicates the
performance of the STOXX Europe 600 Telecommunications GR Index assuming a constant
dividend markdown expressed in index points that are deducted on an accrued basis (using an
Actual/365 Fixed day count convention). As a result the decrement indices will underperform
compared to the underlying index.

DEFINITIONS

Base value: 2092.10

Base date: 31 December 2000

Underlying Index: STOXX Europe 600 Telecommunications GR Index
Decrement Amount (in index points): 50

Index Type: Price
Index Currency: EUR

Dissemination calendar : STOXX Europe Calendar

CALCULATION

The Index Value for the iSTOXX Europe 600 Telecommunications GR Decrement 50 Index is
calculated according to the STOXX Decrement Indices section of the STOXX Strategy Guide.

ONGOING MAINTENANCE

All index changes and adjustments of the Underlying Index are reflected in the Decrement Index.
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9.71. iISTOXX EUROPE 600 BASIC RESOURCES GR
DECREMENT 50 INDEX

OVERVIEW

The ISTOXX Europe 600 Basic Resources GR Decrement 50 Index replicates the returns of an
investment into the underlying index (STOXX Europe 600 Basic Resources GR index) with a
constant dividend markdown expressed in index points that are subtracted on an accrued basis
(using an Actual/365 Fixed day count convention). As a result the decrement indices will
underperform compared to the underlying index.

DEFINITIONS

Base value: 645.35

Base date: 31 December 2000

Underlying Index: STOXX Europe 600 Basic Resources GR index
Decrement Amount (in index points): 50

Index Type: Price
Index Currency: EUR

Dissemination calendar : STOXX Europe Calendar

CALCULATION

The Index Value for the iISTOXX Europe 600 Basic Resources GR Decrement 50 Index is
calculated according to the STOXX Decrement Indices section of the STOXX Strategy Guide.

ONGOING MAINTENANCE

All index changes and adjustments of the Underlying Index are reflected in the Decrement Index.
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9.72. EURO iSTOXX ENVIRONMENTAL 50 EQUAL WEIGHT NR
DECREMENT 4% INDEX

OVERVIEW

The EURO iSTOXX Environmental 50 Equal Weight NR Decrement 4% Index replicates the
performance of the EURO iSTOXX Environmental 50 Equal Weight NR Index assuming a constant
4% performance deduction per annum. The performance deduction accrues constantly on a daily
basis (using an Actual/365 Fixed day count convention).

Consequently, due to the percentage performance deduction, the EURO iSTOXX Environmental
50 Equal Weight NR Decrement 4% index underperforms the standard EURO iSTOXX
Environmental 50 Equal Weight NR index that includes the net dividend investments.

DEFINITIONS

Base value: 1000

Base date: 19 Mar 2012

Underlying Index: EURO iSTOXX Environmental 50 Equal Weight Net Return Index in EUR
Decrement amount (in percentage points): 4%

Index Type: Price

Index Currency: EUR

Dissemination calendar: STOXX Europe calendar

CALCULATION

The Index Value for the EURO iSTOXX Environmental 50 Equal Weight NR Decrement 4%
Index is calculated according to the STOXX Decrement Indices section of the STOXX Strategy
Guide.

ONGOING MAINTENANCE

All index changes and adjustments of the Underlying Index are reflected in the Decrement Index.
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9.73. ISTOXX Al GLOBAL ARTIFICIAL INTELLIGENCE 100 NR
RISK CONTROL 8% DECREMENT 3% INDEX

OVERVIEW

The iISTOXX Al Global Artificial Intelligence 100 NR Risk Control 8% Decrement 3% Index
replicates the performance of the iISTOXX Al Global Atrtificial Intelligence 100 NR Risk Control 8%
TR Index assuming a constant 4% performance deduction per annum. The performance deduction
accrues constantly on a daily basis (using an Actual/365 Fixed day count convention).

Consequently, due to the percentage performance deduction, the iISTOXX Al Global Atrtificial
Intelligence 100 NR Risk Control 8% Decrement 3% Index underperforms the underlying index.

The underlying iISTOXX Al Global Artificial Intelligence 100 NR Risk Control 8% TR Index aims to
create a portfolio, consisting in a mix of the underlying index, the iISTOXX Al Global Artificial
Intelligence 100 NR Index, and a cash component, whose risk fluctuates around a predefined
level. The Index controls for risk by aiming for a defined target volatility level of 8%. In order to
control for risk, the index shifts between a risk free money market investment and the risky asset
(the underlying index). The maximum proportion that can be allocated to the risky asset has been
set to 100%.

DEFINITIONS

Base value: 100

Base date: 11 June 2013

Underlying Index: iISTOXX Al Global Atrtificial Intelligence 100 NR Risk Control 8% TR Index in
EUR

Decrement amount (in percentage points): 3%

Index Type: Price

Index Currency: EUR

Dissemination calendar: STOXX Europe calendar

CALCULATION

The Index Value for the iISTOXX Al Global Artificial Intelligence 100 NR Risk Control 8%
Decrement 3% Index Index is calculated according to the STOXX Decrement Indices section of
the STOXX Strategy Guide.

The underlying iISTOXX Al Global Atrtificial Intelligence 100 NR Risk Control 8% TR Index is
calculated according to the STOXX Risk Control Indices section of the STOXX Strategy Guide
(Cap set to 100%) .

ONGOING MAINTENANCE

All index changes and adjustments of the iISTOXX Al Global Artificial Intelligence 100 NR Index
are reflected in the Decrement Index.
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9.74. ISTOXX FRANCE ESG 40 DECREMENT 50 INDEX
OVERVIEW

The iISTOXX France ESG 40 Decrement 50 index replicates the performance of the gross return
version of the iISTOXX France ESG 40 index assuming a constant dividend markdown
expressed in index points that are deducted on an accrued basis (using an Actual/365 Fixed day
count convention). Consequently, due to the index points being subtracted, the iISTOXX France
ESG 40 Decrement 50 index is underperforming the standard gross return index that includes a
full dividend investment.

iISTOXX FRANCE ESG 40

9.74.1.1.  OVERVIEW

The 40 constituents of the iISTOXX France ESG 40 index are selected from the French
companies within the EURO STOXX Total Market ESG-X index. Additionally, companies
involved in Unconventional Oil & Gas (Arctic Oil and Gas Exploration, Oil Sands and Shale
Energy) are not eligible for selection. The final index components are determined based on their
ranks of free float market capitalization and ESG Risk Rating scores calculated by
Sustainalytics. The selected 40 securities are then weighted according to free-float market
capitalization with a 10% maximum capping per constituent.

Base value and date: 1000 on 24 Mar 2014

Index Type and Currencies: Price, Net and Gross Return in EUR

Universe: EURO STOXX Total Market ESG-X index

Weighting scheme: The index is weighted according to free-float market capitalization with a
capping at 10%

Dissemination calendar: STOXX Europe calendar

9.74.1.2.  INDEX REVIEW

Selection list:

From the universe only the stocks from France are selected.

STOXX will exclude companies that Sustainalytics identifies to be involved in:

- Unconventional Oil & Gas:
i.  Arctic Oil and Gas Exploration:
» >0% revenues from Oil & Gas exploration & extraction in Arctic regions
ii. Oil Sands:
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» >0% revenues from extracting oil sands. This category evaluates oil sands’

share of total oil and gas average production in barrels of oil equivalent per day
iii. Shale Energy:

» >0% revenues from shale energy exploration and/or production

The remaining companies are ranked in descending order in terms of their free-float market
capitalization. If the number of the remaining companies is fewer than 120, then the remaining
companies remain in the selection. Else if the number of the remaining companies is greater
than or equal to 120, then the top 120 companies with the highest free-float market capitalization
remain in the selection.

Next, the remaining companies are ranked in ascending order in terms of their ESG Risk Rating
score, sourced from Sustainalytics ESG Rating dataset. Companies without ESG Risk Rating
scores are not eligible. In case multiple companies for a given cut-off date have the same ESG
Risk Rating score, priority is given to the one with the highest free-float market capitalization.
The top 60 companies with the lowest ESG Risk Rating score remain in the selection.

Composition List: The largest 40 companies in terms of free-float market capitalization are
selected for the final composition list.

Review frequency: The reviews are conducted on a quarterly basis in March, June, September
and December. The review cut-off date is the last dissemination day of the month preceding the
review month.

9.74.1.3.  ONGOING MAINTENANCE

Replacements: Deleted companies are not replaced

Fast exit: Not applicable

Fast entry: Not applicable

Spin-offs: Spin-off companies are not added permanently

iISTOXX FRANCE ESG 40 DECREMENT 50

9.74.1.4.  OVERVIEW

The iISTOXX France ESG 40 Decrement 50 index replicates the performance of the gross return
version of the iISTOXX France ESG 40 index assuming a constant dividend markdown
expressed in index points that are deducted on an accrued basis (using an Actual/365 Fixed day
count convention). Consequently, due to the index points being subtracted, the iISTOXX France
ESG 40 Decrement 50 index is underperforming the standard gross return index that includes a
full dividend investment.

9.74.1.5. DEFINITIONS

Base value and date: 1000 as of 6 Dec 2021
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Underlying Index: iISTOXX France ESG 40 index (EUR Gross Return)
Decrement Amount (in index points): 50

Dissemination calendar: STOXX Europe calendar

Index Type: Price

Index Currency: EUR

9.74.1.6. CALCULATION

The index value for the iISTOXX France ESG 40 Decrement 50 index is calculated as follows:

v = <IV 9 U, ) <DACT(t— 1,t)>
U U, 365
Where:
IV, index value on day t
U, index value of underlying index on day t (iISTOXX France ESG 40 EUR Gross

Return index)
ACT(t—1,t) number of actual calendar day between t-1 and t (usually 1, after weekends 3)
D decrement amount in index points (50)

Index calculation uses unrounded values of 1V._;. The index is to be reported and disseminated
rounded to 2 decimal places.

9.74.1.7. ONGOING MAINTENANCE

All index changes and adjustments of the Underlying Index are reflected in the Decrement Index.
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9.75. ISTOXX SINGLE STOCK GR FORWARD LOOKING
DECREMENT INDICES

OVERVIEW

The iISTOXX Single Stock GR Forward Looking Decrement Indices are a subset of the iISTOXX
Single Stock GR Decrement Indices which use forward looking dividend estimates, rather than
historical realized dividends, to calibrate the decrement. The indices replicate the performance of
32 individual single stock gross return indices (calculated according to STOXX methodology),
assuming a constant dividend markdown in index points subtracted on an accrued basis.

This fixed decrement amount is calibrated using Refinitiv I/B/E/S SmartEstimate dividend
forecast data. For each single stock, the mean realized cash dividend over the preceding 5 years
plus 2.5 standard deviations is calculated. This is taken as the fixed decrement amount
assuming it doesn’t exceed the upper cap limit, which is defined as the mean of the annual
I/B/E/S SmartEstimate dividend forecasts for the upcoming 5 years. If this is the case, the mean
of the annual I/B/E/S SmartEstimate dividend forecasts for the upcoming 5 years is taken as the
fixed decrement amount.

Consequently, due to the performance deductions, the iISTOXX Single Stock GR Decrement
Indices underperform the individual single stock gross return indices.

DEFINITIONS
Decrement
Underlyin Amount Base Index Index
Index Name ying Calendar Base Date Currenc
Index (Index value Type
Points) y
iISTOXX Single Stock on Internal Single .
BNP Paribas GR Decrement Stock GR Sngl)érEg?pe Rpertf?n EUR
3.85 Index 3.85 45.5 01/02/2012
iSTOXX Single Stock on Internal Single Price
Credit Agricole GR Stock GR Sngl)é rI]Edl;r:)pe Return EUR
Decrement 0.86 Index 0.86 45.86 02/01/2007
iSTOXX Single Stock on Internal Single Price
Saint Gobain GR Decrement Stock GR Sngérﬁjtg?pe Return EUR
1.38 Index 1.38 37.48 01/02/2012
Internal Single Price
iSTOXX Single Stock on Stock GR STOXX Eprope Return EUR
Vinci GR Decrement 3.28 Index 3.28 42.48 01/02/2012
Internal Single Price
iSTOXX Single Stock on Stock GR STOXX Erope Return EUR
BMW GR Decrement 4.68 Index 4.68 80.76 01/02/2012
iSTOXX Single Stock on Internal Single Price
Volkswagen GR Decrement Stock GR ST%;(é;E;;rgpe Return EUR
7.17 Index 7.17 51.53 01/02/2012
Internal Single Price
iSTOXX Single Stock on Stock GR ST Erope Return EUR
Daimler GR Decrement 4.43 Index 4.43 169.03 01/02/2012
Internal Single Price
iSTOXX Single Stock on Stock GR STOXX Erope Return EUR
Hermes GR Decrement 5.14 Index 5.14 153.24 14/03/2011
Internal Single Price
iSTOXX Single Stock on Stock GR ST?:);I);E‘;(’F’E Return EUR
Sanofi GR Decrement 3.22 Index 3.22 50.02 14/03/2011
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iISTOXX Single Stock on Internal Single Price
Pernod Ricard GR Stock GR ST(é;(é r:EdL;':)pe Return EUR
Decrement 3.58 Index 3.58 74.05 14/03/2011
Internal Single Price
iISTOXX Single Stock on Stock GR ST(é;(érEngfpe Return EUR
Total GR Decrement 2.76 Index 2.76 43.66 14/03/2011
Internal Single Price
iISTOXX Single Stock on Stock GR ST?:;(ér:Edtg:)pe Return CHF
Nestle GR Decrement 2.81 Index 2.81 54.33 14/03/2011
Internal Single Price
iSTOXX Single Stock on Stock GR ST?:;(érigfpe Return CHF
Roche GR Decrement 9.32 Index 9.32 142.28 14/03/2011
iSTOXX Single Stock on Internal Single Price
Siemens GR Decrement Stock GR SngérEg?pe Return EUR
4.04 Index 4.04 90.33 14/03/2011
Internal Single Price
ISTOXX Single Stock on Stock GR ST?:;);E;:?‘)E Return EUR
Allianz GR Decrement 10.44 Index 10.44 122.16 14/03/2011
Internal Single Price
iSTOXX Single Stock on Eni Stock GR ST?:Xf(fd”rfpe Return EUR
GR Decrement 0.88 Index 0.88 16.99 akenda 14/03/2011
Internal Single Price
iSTOXX Single Stock on Stock GR Sg;jlzr:(dgrs Return EUR
JPM GR Decrement 4.3 Index 4.3 129.47 14/03/2011
Internal Single Price
ISTOXX Single Stock on Stock GR Sggéﬁgrs Return EUR
Intel GR Decrement 1.44 Index 1.44 61.61 14/03/2011
Internal Single Price
iSTOXX Single Stock on Stock GR ST?:;(EE?"E Return EUR
Volvo GR Decrement 7.06 Index 7.06 23.45 14/03/2011
Internal Single Price
iSTOXX Single Stock on Stock GR Sngérﬁgfpe Return EUR
Engie GR Decrement 0.9 Index 0.9 24.93 01/07/2011
Internal Single Price
iISTOXX Single Stock on Stock GR ST(ézérEjlg?pe Return EUR
Orange GR Decrement 0.74 Index 0.74 14.56 01/07/2011
Internal Single Price
iISTOXX Single Stock on Stock GR Sngériitg?pe Return EUR
AXA GR Decrement 1.69 Index 1.69 22.01 01/07/2011
Internal Single Price
iSTOXX Single Stock on Stock GR ST prope Return EUR
Danone GR Decrement 2.1 Index 2.1 56.15 01/07/2011
Internal Single Price
ISTOXX Single Stock on Stock GR ST(ézérEjlg?pe Return EUR
BBVA GR Decrement 0.34 Index 0.34 8.73 01/07/2011
iSTOXX Single Stock on Internal Single Price
British American Tobacco Stock GR Sngériitg?pe Return GBP
GR Decrement 232.97 Index 232.97 3213.42 01/07/2011
iISTOXX Single Stock on Internal Single Price
Royal Dutch Shell GR Stock GR ST%zér:ECitg?pe Return EUR
Decrement 1.02 Index 1.02 22.07 01/07/2011
Internal Single Price
iSTOXX Single Stock on Stock GR STOXX Erope Return EUR
BASF GR Decrement 3.43 Index 3.43 75.04 01/07/2011
Internal Single Price
iSTOXX Single Stock on Stock GR ST%zérEj‘gfpe Return EUR
Bayer GR Decrement 2.32 Index 2.32 56.71 01/07/2011
iISTOXX Single Stock on Internal Single Price
Bouygues GR Decrement Stock GR ST%;(éEggpe Return EUR
1.78 Index 1.78 32.38 01/07/2011
iISTOXX Single Stock on Internal Single Price
Société Générale GR Stock GR ST?:);I)(; erl::rOpe Return EUR
Decrement 2.08 Index 2.08 28.54 01/02/2012
Internal Single Price
iSTOXX Single Stock on Stock GR STOXX Europe 02/01/ 2007 Return EUR
Kering GR Decrement 14.4 Index 14.4 214.25 Calendar
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CALCULATION

The index values for the iISTOXX Single Stock Decrement Indices are calculated according to the
STOXX Decrement Indices section of the STOXX Strategy Guide.

ONGOING MAINTENANCE

All index changes and adjustments of the Underlying Indices are reflected in the Decrement
Indices. The index is terminated when the underlying index is terminated.
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9.76. EURO ISTOXX 50 NR DECREMENT 2.5% INDEX
OVERVIEW

The EURO iSTOXX 50 NR Decrement 2.5% Index replicates the performance of the Net Return
version of the EURO STOXX 50 while assuming a constant dividend markdown. Over the course
of a year 2.5% of the performance of the underlying index is gradually subtracted according to the
corresponding day-to-day year fraction.

Consequently, due to the percentage of performance deduction, the EURO iSTOXX 50 NR
Decrement 2.5% Index underperforms the EURO iSTOXX 50 NR Decrement 2.5% Index that
includes net dividend investments.

DEFINITIONS

Base value: 1000

Base date: 31 December 1991

Underlying Index EURO STOXX 50 Net Return Index
Decrement Amount (in percentage points): 2.5%
Index Type: Price

Index Currency: EUR

Dissemination calendar: STOXX Europe calendar

CALCULATION

The index value for the EURO iSTOXX 50 NR Decrement 2.5% Index are calculated according to
the STOXX Decrement Indices section of the STOXX Strategy Guide.

ONGOING MAINTENANCE

All index changes and adjustments of the Underlying Indices are reflected in the Decrement
Indices.
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9.77. ISTOXX GLOBAL ESG 150 DECREMENT
OVERVIEW

The iISTOXX Global ESG 150 Decrement index aims to replicate an investment in the iISTOXX
Global ESG 150 EUR GR index, to which a fixed decrement of 50 index points per annum is ap-
plied (using an Actual/365 Fixed day count convention).

The iISTOXX Global ESG 150 Decrement index is constructed by building and then combining
several indices:
. ISTOXX Global ESG Eurozone Leg 50 EUR (Gross Return)
Il. ISTOXX Global ESG US Leg 50 EUR (Gross Return)
M. ISTOXX Global ESG Japan Leg 50 EUR (Gross Return)
\VA ISTOXX Global ESG 150 EUR (Gross Return)

iISTOXX GLOBAL ESG REGIONAL LEG 50
9.77.1.1. OVERVIEW

Available Indices:

ISTOXX Global ESG Eurozone Leg 50
iISTOXX Global ESG US Leg 50
ISTOXX Global ESG Japan Leg 50

Universe: The index universe is defined by

EURO STOXX ESG-X for the iSTOXX Global ESG Eurozone Leg 50
STOXX USA 500 ESG-X for the iISTOXX Global ESG US Leg 50
STOXX Japan 600 ESG-X for the iISTOXX Global ESG Japan Leg 50

Weighting scheme: Free-float market capitalization

Base value: 1000

Base Date: 19 March 2012

Index types and currencies: Price, Net and Gross Return in EUR and USD for the iSTOXX
Global ESG Eurozone Leg 50 and the iISTOXX Global ESG US Leg 50.

Price, Net and Gross Return in EUR, USD and JPY for the iSTOXX Global ESG Japan Leg 50.
Dissemination calendar: STOXX Europe calendar for iSTOXX Global ESG Eurozone Leg 50,
STOXX USA calendar for iISTOXX Global ESG US Leg 50, STOXX Global calendar for iSTOXX
Global ESG Japan Leg 50

9.77.1.2.  INDEX REVIEW

Selection list:

From the universe, STOXX will exclude companies that Sustainalytics identifies to be involved
in:
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- Unconventional Oil & Gas:
iv) Artic Oil and Gas Exploration:
»>0% revenues Oil & Gas exploration & extraction in Arctic regions
V) Oil Sands:
»>0% revenues from extracting oil sands. This category evaluates oil sands’
share of total oil and gas average production in barrels of oil equivalent per day
Vi) Shale Energy:
»>0% revenues from shale energy exploration and/or production

The remaining companies are ranked in descending order in terms of their free-float market
capitalization. The top 250 companies for the iISTOXX Global ESG Eurozone Leg 50, the top 250
companies for the iISTOXX Global ESG US Leg 50 and the top 200 companies for the iISTOXX
Global ESG Japan Leg 50, with the highest free-float market capitalization remain in the
selection process.

Next the remaining companies are ranked in descending order in terms of their ESG score,
sourced from Sustainalytics ESG Rating dataset. If this information is not available for a
company, an ESG score of 0 is assigned. In case two companies for a given cut-off date have
the same ESG score, priority is given to the one with the highest free-float market capitalization.
The top 50% companies in each leg remain in the selection process.

Composition list: The largest 50 companies for the iISTOXX Global ESG Eurozone Leg 50 and
the largest 50 companies for the iISTOXX Global ESG US Leg 50 and iSTOXX Global ESG
Japan Leg 50, in terms of free-float market capitalization, in each respective selection list, are
selected for the final composition list.

Review frequency: The reviews are conducted on a quarterly basis in March, June, September
and December. The review cut-off date is the last dissemination day of the month preceding the
review month.

9.77.1.3.  ONGOING MAINTENANCE

Replacements: Deleted companies are not replaced.

Fast exit: Not applicable.

Fast entry: Not applicable.

Spin-offs: A spin-off companies are not added permanently

iISTOXX GLOBAL ESG 150
9.77.1.4.  OVERVIEW
The iISTOXX Global ESG 150 is a composite index obtained by rebalancing the iISTOXX Global

ESG Eurozone Leg 50, the iISTOXX Global ESG US Leg 50 and the iSTOXX Global ESG Japan
Leg 50 indices respectively to 60%, 30% and 10% on a daily basis.
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Base value: 1000

Base date: 19 March 2012

Dissemination calendar: Intersection of the following dissemination calendars: STOXX Europe
calendar, STOXX US Country calendar and STOXX Japan Country calendar

9.77.1.5. INDEX FORMULA

wi = target weight of sub-index i
Uti = close value of sub-index i on day t
IVt = value of ISTOXX Global ESG 150 index on day t (IV19.03.2012 = 1000)

i Sub-index name Wi

1 iSTOXX Global ESG Eurozone Leg 50 0.6
2 iISTOXX Global ESG US Leg 50 0.3
3  iISTOXX Global ESG Japan Leg 50 0.1

iISTOXX GLOBAL ESG 150 DECREMENT

9.77.1.6. OVERVIEW

The iISTOXX Global ESG 150 Decrement index aims to replicate an investment in the iISTOXX
Global ESG 150 EUR GR index, to which a fixed decrement of 50 index points per annum is
applied (using an Actual/365 Fixed day count convention).

9.77.1.7. DEFINITIONS

Base value: 1070

Base date: 29 November 2021

Underlying Index: iISTOXX Global ESG 150 EUR (GR) Index

Decrement Amount (in index points): 50

Dissemination calendar: Intersection of the following dissemination calendars: STOXX Europe
calendar, STOXX US Country calendar and STOXX Japan Country calendar

Index Type: Price

Index Currency: EUR

9.77.1.8.  INDEX CALCULATION
The iISTOXX Global ESG 150 Decrement EUR (P) is calculated according to the STOXX
Decrement Indices section of the STOXX Strategy Guide.
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9.78. ISTOXX GLOBAL ESG COMPOSITE 150 GR DECREMENT
50 JPY INDEX

OVERVIEW

The iISTOXX Global ESG Composite 150 GR Decrement 50 JPY Index replicates the performance

of the gross return version of the iISTOXX Global ESG Composite 150 Index with a constant

dividend markdown expressed in index points. This is subtracted on an accrued basis and as a
result the decrement index will underperform compared to the underlying index.

The iISTOXX Global ESG Composite 150 GR Decrement 50 JPY index is constructed by building
and then combining several indices:
. ISTOXX Global ESG Eurozone Leg 50 JPY (Gross Return)
Il. ISTOXX Global ESG US Leg 50 JPY (Gross Return)
M. ISTOXX Global ESG Japan Leg 50 JPY (Gross Return)
\VA ISTOXX Global ESG Composite 150 JPY (Gross Return)

iISTOXX GLOBAL ESG INDEX IN JPY

9.78.1.1. OVERVIEW

Available Indices:

ISTOXX Global ESG Eurozone Leg 50
iISTOXX Global ESG US Leg 50
ISTOXX Global ESG Japan Leg 50

Universe: The index universe is defined by

EURO STOXX ESG-X for the iSTOXX Global ESG Eurozone Leg 50
STOXX USA 500 ESG-X for the iISTOXX Global ESG US Leg 50
STOXX Japan 600 ESG-X for the iISTOXX Global ESG Japan Leg 50
Weighting scheme: Free-float market capitalization

Base value: 100

Base Date: 19 March 2012

Index types and currencies: Price, Net and Gross Return in JPY for the iISTOXX Global ESG
Eurozone Leg 50 and the iISTOXX Global ESG US Leg 50.

Dissemination calendar: STOXX Europe calendar for iISTOXX Global ESG Eurozone Leg 50,
STOXX USA calendar for iISTOXX Global ESG US Leg 50, STOXX Global calendar for iISTOXX
Global ESG Japan Leg 50
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9.78.1.2. INDEX REVIEW

Selection list:
From the universe, STOXX will exclude companies that Sustainalytics identifies to be involved in:

- Unconventional Oil & Gas:
i) Artic Oil and Gas Exploration:
»>0% revenues Oil & Gas exploration & extraction in Arctic regions
ii) Oil Sands:
»>0% revenues from extracting oil sands. This category evaluates oil sands’
share of total oil and gas average production in barrels of oil equivalent per day
iii) Shale Energy:
»>0% revenues from shale energy exploration and/or production

The remaining companies are ranked in descending order in terms of their free-float market
capitalization. The top 250 companies for the iISTOXX Global ESG Eurozone Leg 50, the top 250
companies for the iISTOXX Global ESG US Leg 50 and the top 200 companies for the iISTOXX
Global ESG Japan Leg 50, with the highest free-float market capitalization remain in the selection
process.

Next the remaining companies are ranked in descending order in terms of their ESG score,
sourced from Sustainalytics ESG Rating dataset. If this information is not available for a company,
an ESG score of 0 is assigned. In case two companies for a given cut-off date have the same
ESG score, priority is given to the one with the highest free-float market capitalization. The top
50% companies in each leg remain in the selection process.

Composition list: The largest 50 companies for the iISTOXX Global ESG Eurozone Leg 50 and
the largest 50 companies for the iISTOXX Global ESG US Leg 50 and iSTOXX Global ESG Japan
Leg 50, in terms of free-float market capitalization, in each respective selection list, are selected
for the final composition list.

Review frequency: The reviews are conducted on a quarterly basis in March, June, September
and December. The review cut-off date is the last dissemination day of the month preceding the
review month.

9.78.1.3.  ONGOING MAINTENANCE

Replacements: Deleted companies are not replaced.

Fast exit: Not applicable.

Fast entry: Not applicable.

Spin-offs: A spin-off companies are not added permanently

STOXX



iISTOXX® METHODOLOGY GUIDE

9. DECREMENT INDICES
(PERFORMANCE DEDUCTIONS)

184/942

iISTOXX GLOBAL ESG COMPOSITE 150 INDEX
9.78.1.4. OVERVIEW

The iISTOXX Global ESG Composite 150 is a composite index obtained by rebalancing the
ISTOXX Global ESG Eurozone Leg 50, the iISTOXX Global ESG US Leg 50 and the iISTOXX
Global ESG Japan Leg 50 indices respectively to 40%, 55% and 5% on a daily basis.

Base value: 1000

Base date: 19 March 2012

Currency and Return Versions: JPY in Price, Net Return, Gross Return.

Index Rounding: 2d.p

Dissemination calendar: Intersection of the following dissemination calendars: STOXX Europe
calendar, STOXX US Country calendar and STOXX Japan Country calendar

9.78.1.5. INDEX FORMULA

Where:

wi = target weight of sub-index i
Uti = close value of sub-index i on day t
IVt = value of ISTOXX Global ESG Composite 150 index on day t (IV19.03.2012 = 1000)

[ Sub-index name wi

1 iSTOXX Global ESG Eurozone Leg 50 0.40
2 iISTOXX Global ESG US Leg 50 0.55
3  iISTOXX Global ESG Japan Leg 50 0.05

iISTOXX GLOBAL ESG COMPOSITE 150 GR DECREMENT 50 JPY INDEX

9.78.1.6. OVERVIEW

The iISTOXX Global ESG Composite 150 GR Decrement 50 JPY Index replicates the performance
of the gross return version of the iISTOXX Global ESG Composite 150 Index with a constant
dividend markdown expressed in index points. This is subtracted on an accrued basis and as a
result the decrement index will underperform compared to the underlying index.
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9.78.1.7. DEFINITIONS

Base value: 1000

Base date: 19 March 2012

Underlying Index: iISTOXX Global ESG Composite 150 GR Index

Decrement Amount (in index points): 50

Dissemination calendar: Intersection of the following dissemination calendars: STOXX Europe
calendar, STOXX US Country calendar and STOXX Japan Country calendar

Index Type: Price

Index Currency: JPY

9.78.1.8. INDEX CALCULATION

The iISTOXX Global ESG Composite 150 GR Decrement 50 JPY (P) is calculated according to
the STOXX Decrement Indices section of the STOXX Strategy Guide.
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9.79. EURO ISTOXX BANKS NR DECREMENT 5% INDEX
OVERVIEW

The EURO iISTOXX Banks NR Decrement 5% Index replicates the performance of the EURO
STOXX Banks NR Index while assuming a constant dividend markdown. Over the course of a
year 5% of the performance of the underlying index is gradually subtracted according to the
corresponding day-to-day year fraction.

DEFINITIONS

Base value: 95.79

Base date: 31 December 1986

Underlying Index: EURO STOXX Banks Index
Decrement Amount (in percentage): 5

Index Type: Price

Index Currency: EUR

Dissemination calendar : STOXX Europe Calendar

INDEX FORMULA

The Index values are calculated as follows:

Ut dt—lt
W, =1V;_y X |=——-=D -
t -1 <Ut_1 365 )
Where,

1V, Index value on day t
V4 Index value on day t-1 (Unrounded value used)
U, Underlying Index level on day t (EURO iSTOXX Banks NR Decrement 5% Index)
de_qt Calendar days between dissemination day t-1 (excluding) and t (including)
D decrement amount in percentage (5%)

ONGOING MAINTENANCE

All corporate actions and events handled in EURO STOXX Banks Index — no additional
precautions needed.
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9.80. ISTOXX GLOBAL TRANSFORMATION SELECT 30 NR
DECREMENT 5% INDICES

OVERVIEW

The iISTOXX Global Transformation Select 30 NR Decrement 5% Indices replicate the
performance of the Net Return version of the iISTOXX Global Transformation Select 30 while
assuming a constant dividend markdown. Over the course of a year 5% of the performance of
the underlying index is gradually subtracted according to the corresponding day-to-day year
fraction.

Decrement Amount (in Percentage): 5
Dissemination calendar: STOXX Europe calendar

Underlying Index Index Type & Index Base Value and
Currency Rounding Date

iISTOXX Global Transformation Select Price, EUR 2d.p. 100 on

30 (EUR Net Return) - IXGTRSR 18/06/2012

iISTOXX Global Transformation Select Price, USD 2d.p. 100 on

30 (USD Net Return) - IXGTRSV 18/06/2012.

INDEX FORMULA

The Index values are calculated as follows:

Ut dt—l t
IV, =1V,_; X <——D—’ )
t =17 \u,_, 365
Where,

IV, Index value on day t
IV,_4 Index value on day t-1 (Unrounded value used)
U, Underlying Index level on day t (Respective underlyings as given in above table))
de1¢ Calendar days between dissemination day t-1 (excluding) and t (including)
D decrement amount in percentage (5%)

ONGOING MAINTENANCE

All corporate actions and events handled in the iISTOXX Global Transformation Select 30 (Net
Return) — no additional precautions needed.
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9.81. ISTOXX EUROPE 600 OIL & GAS NR DECREMENT 5%
INDEX

OVERVIEW

The iISTOXX Europe 600 Oil & Gas NR Decrement 5% Index replicates the performance of the
Net Return version of the STOXX Europe 600 Oil & Gas Index while assuming a constant
dividend markdown. Over the course of a year 5% of the performance of the underlying in-dex is
gradually subtracted according to the corresponding day-to-day year fraction.

Decrement Amount (in Percentage): 5
Dissemination calendar: STOXX Europe calendar

Underlying Index Index Type & Index Rounding Base Value and
Currency Date

STOXX Europe 600 Oil & Gas Price, EUR 2d.p. 54.75 on

Index - SXER 31/12/1986

INDEX FORMULA

The Index values are calculated as follows:

Ut dt—lt
1V, =1V,_ x(——D )
t =17 \u,_, 365
Where,

IV, Index value on day t
IV,_4 Index value on day t-1 (Unrounded value used)
U, Underlying Index level on day t (SXER Index)
de1¢ Calendar days between dissemination day t-1 (excluding) and t (including)
D decrement amount in percentage (5%)

ONGOING MAINTENANCE

All corporate actions and events handled in the iISTOXX Europe 600 Oil & Gas (Net Return) —
no additional precautions needed.
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9.82. EURO ISTOXX 50 ESG NR DECREMENT 4.75% INDEX
OVERVIEW

The EURO iISTOXX 50 ESG NR Decrement 4.75% Index replicates the performance of the Net
Return version of the EURO STOXX 50 ESG (SX5TESG) Index while assuming a constant
dividend markdown. Over the course of a year 4.75% of the performance of the underlying index
is gradually subtracted according to the corresponding day-to-day year fraction.

Base value and date: 1000 on 19 Mar 2012

Index Type and Currencies: Price in EUR

Index Rounding: 2 d.p.

Underlying Index: EURO STOXX 50 ESG Index (SX5TESG)
Decrement Amount (in Percentage): 4.75

Dissemination calendar: STOXX Europe calendar

INDEX FORMULA

The Index values are calculated as follows:

U, ACT(t— 1,t)
IV, = IV_; X (Ut—l —C 365 )
Where,
IV, Index value on day t
IV,_4 Index value on day t-1 (Unrounded value used)
U, index value of underlying Index on day t (EURO STOXX 50 ESG Index
(SX5TESG))
U4 index value of underlying index on day t-1 (EURO STOXX 50 ESG Index
(SX5TESG))
ACT(t — 1,¢t) number of actual calendar day between t-1 and t (usually 1, after weekends 3)
C decrement amount in percentage (4.75%)

ONGOING MAINTENANCE

All corporate actions and events handled in the EURO STOXX 50 ESG Index (EUR Net Return
Index) — no additional precautions needed.
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9.83. ISTOXX EUROZONE ESG 50 NR DECREMENT 5% INDEX
OVERVIEW

The iISTOXX® Eurozone ESG 50 NR Decrement 5% Index replicates the performance of the net
return version of the ISTOXX® Global ESG Eurozone Leg 50 Index assuming a constant 5%
per-formance deduction per annum. The performance deduction accrues constantly on a daily
basis. Consequently, due to the percentage of performance deduction, the iISTOXX® Eurozone
ESG 50 NR Decrement 5% Index underperforms the iISTOXX® Global ESG Eurozone Leg 50
Net Return Index that includes net dividend investments.

Base value and date: 1000 on 19 Mar 2012

Index Type and Currencies: Price in EUR

Index Rounding: 2 d.p.

Underlying Index: iSTOXX® Global ESG Eurozone Leg 50 Index EUR Net Return Index
Decrement Amount (in Percentage): 5

Dissemination calendar: STOXX Europe calendar

INDEX FORMULA

The Index values are calculated as follows:

Vo= 1V x( U, CACT(t—l,t))
T\, 365
Where,
IV, Index value on day t
IV,_4 Index value on day t-1 (Unrounded value used)
U, Underlying Index level on day t (iISTOXX® Global ESG Eurozone Leg 50 Index
EUR Net Return Index, IXGEEL5R)
ACT(t number of actual calendar day between t-1 and t (usually 1, after weekends 3)
- 1,t)
C decrement amount in percentage (5%)

ONGOING MAINTENANCE

All corporate actions and events handled in the iISTOXX® Global ESG Eurozone Leg 50 Index
(EUR Net Return Index) — no additional precautions needed.
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9.84. ISTOXX EUROPE 600 OIL & GAS FUTURE ROLL TR
DECREMENT 5% INDEX

OVERVIEW

The iISTOXX Europe 600 Oil & Gas Futures Roll TR Decrement 5% Index replicates the
performance of the Total Return version of the STOXX Europe 600 Oil and Gas Futures Roll
Index while assuming a constant dividend markdown. Over the course of a year 5% of the
performance of the underlying index is gradually subtracted according to the corresponding day-
to-day year fraction.

Index Type and Currency: Price. EUR.

Index Rounding: Index values rounded to 3 d.p.

Base Value and Date: 1000 on 30/06/2004.

Underlying Index: STOXX Europe 600 Oil and Gas Futures Roll Index
Decrement Amount (in Percentage): 5

Dissemination calendar: STOXX Eurex calendar

INDEX FORMULA

The Index values are calculated as follows:

Ut dt—l t
IV, =1V,_; X <——D—’ )
t =17 \u,_, 365
Where,
IV, Index value on day t
IV,_4 Index value on day t-1 (Unrounded value used)
U, Underlying Index level on day t (STOXX Europe 600 Oil and Gas Futures Roll
Index)

de1¢ Calendar days between dissemination day t-1 (excluding) and t (including)
D decrement amount in percentage (5%)

ONGOING MAINTENANCE

All corporate actions and events handled in the STOXX Europe 600 Oil and Gas Futures Roll
Index — no additional precautions needed.
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9.85. EURO ISTOXX® 50 FUTURES ROLL TR DECREMENT
3.75% INDEX

OVERVIEW
The EURO iSTOXX® 50 Futures Roll TR Decrement 3.75% Index replicates the performance of

the Total Return version of the EURO STOXX® 50 Futures Roll Index while assuming a
constant performance deduction. Over the course of a year, 3.75% of the performance of the

underlying index is gradually subtracted according to the corresponding day-to-day year fraction.

Index Type and Currency: Price, EUR.

Index Rounding: Index values rounded to 3 d.p.

Base Value and Date: 1000 on 29/12/2000.

Underlying Index: EURO STOXX® 50 Futures Roll Index (EUR Total Return)
Decrement Amount (in Percentage): 3.75

Dissemination calendar: STOXX Eurex calendar

INDEX FORMULA
The Index values are calculated as follows:

Ut dt—l t
IV, = 1V,_4 % -D—=
t -1 (UH 365 )
Where,

IV, Index value on day t
V4 Index value on day t-1 (Unrounded value used)
U, Underlying Index level on day t (EURO STOXX® 50 Futures Roll Index)
de_qt Calendar days between dissemination day t-1 (excluding) and t (including)
D decrement amount in percentage (3.75%)

ONGOING MAINTENANCE

All corporate actions and events handled in the EURO STOXX® 50 Futures Roll Index (Total
Return) — no additional precautions needed.
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9.86. ISTOXX GLOBAL CLIMATE CHANGE ESG NR
DECREMENT 4.5% INDEX

OVERVIEW

The iISTOXX Global Climate Change ESG NR Decrement 4.5% Index replicates the performance
of the net return version of iISTOXX Global Climate Change ESG Index assuming a constant 4.5%
performance deduction per annum. The performance deduction accrues constantly on a daily
basis. Consequently, due to the percentage of performance deduction, the iISTOXX Global Climate
Change ESG NR Decrement 4.5% Index underperforms the iISTOXX Global Climate Change ESG
Net Return Index that includes net dividend investments.

Base value and date: 1000 on 19 Mar 2018

Index Type and Currencies: Price in EUR

Index Rounding: 2 d.p.

Underlying Index: iISTOXX Global Climate Change EUR Net Return Index
Decrement Amount (in Percentage points): 4.5

Dissemination calendar: STOXX Europe calendar

INDEX FORMULA

The Index values are calculated as follows:

Uy ACT(t—1,¢t)
IV, = IV,_; X (Ut_l - C— )
Where,
IV, Index value on day t
V4 Index value on day t-1 (Unrounded value used)
U, index value of underlying index on day t (iISTOXX Global Climate Change EUR

Net Return Index)
ACT(t — 1,¢t) number of actual calendar day between t-1 and t (usually 1, after weekends 3)
C decrement amount in percentage (4.5%)

ONGOING MAINTENANCE

All corporate actions and events handled in the iISTOXX Global Climate Change EUR Net Return
Index — no additional precautions needed.
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9.87. ISTOXX EUROZONE ESG 50 GR DECREMENT 50 INDEX
OVERVIEW

The iISTOXX Eurozone ESG 50 GR Decrement 50 index replicates the performance of the gross
return version of the iISTOXX Global ESG Eurozone leg 50 index assuming a constant dividend
markdown expressed in index points that are deducted on an accrued basis (using an
Actual/365 Fixed day count convention). Consequently. due to the index points being subtracted.
the iISTOXX Eurozone ESG 50 GR Decrement 50 index is underperforming the standard gross
return index that includes a full dividend investment.

Base value and date: 846.63 as of 12 May 2022

Underlying Index: iSTOXX Global ESG Eurozone leg 50 index (EUR Gross Return)
Decrement Amount (in index points): 50

Dissemination calendar: STOXX Europe calendar

Index Type: Price

Index Currency: EUR

INDEX FORMULA

The index value for the iISTOXX Eurozone ESG 50 GR Decrement 50 index is calculated as
follows:

V. = <IV « U, ) <DACT(t— 1.t)>
U UL, 365
Where:
IV, index value on day t
U, index value of underlying index on day t (iISTOXX Global ESG Eurozone leg

50 index EUR Gross Return index)
ACT(t—1.t) number of actual calendar day between t-1 and t (usually 1. after weekends 3)
D decrement amount in index points (50)

Index calculation uses unrounded values of 1V,_;. The index is to be reported and disseminated
rounded to 2 decimal places.

ONGOING MAINTENANCE

All corporate actions and events handled in the iISTOXX Global ESG Eurozone leg 50 index
(EUR Gross Return Index) — no additional precautions needed.
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9.88. ISTOXX UK ESG EQUAL WEIGHT FIXED DEDUCTION
INDEX

OVERVIEW

The iISTOXX UK ESG Equal Weight Fixed Deduction index replicates the performance of the
ISTOXX UK ESG Equal Weight Net of Financing index assuming a constant dividend markdown
expressed in index points that are deducted on an accrued basis (using an actual/365 fixed day
count convention). Consequently, due to the index points deduction, the iISTOXX UK ESG Equal
Weight Fixed Deduction index underperforms the iSTOXX UK ESG Equal Weight Net of
Financing index.

The iISTOXX UK ESG Equal Weight Net of Financing index is derived from the gross return
version of the iISTOXX UK ESG Equal Weight.

iISTOXX UK ESG EQUAL WEIGHT INDEX

The iISTOXX UK ESG Equal Weight Index aims to replicate an investment in the top 50% stocks
in terms of ESG Risk Rating of the STOXX UK Total Market Index. Companies that are non-
compliant according to Global Standards Screening (GSS) or are involved in Controversial
Weapons activities, as identified by Sustainalytics, are not eligible. Additionally, the eligible
companies should not be involved in Unconventional Oil & Gas, Tobacco production, Thermal
Coal, Adult Entertainment and Gambling.

The constituents are equally weighted, and the index is reviewed on a quarterly basis.

9.88.1.1. OVERVIEW

Universe: The index universe is defined by all the stocks included in the STOXX UK Total
Market Index, as observed on the review effective date.

Weighting scheme: The indices are price-weighted with a weighting factor to achieve an equal-
Weighting.

Base value and date: 100 on Mar 24, 2014.

Index types and currencies: Price, Net and Gross Return in EUR and GBP.

Dissemination calendar: STOXX Europe calendar.

9.88.1.2. INDEX REVIEW

Selection list:

The review cut-off date is the last dissemination day of the month preceding the review month of
the index, and upon this date, the companies of the STOXX UK Total Market Index are then
screened for the following indicators:

i. 3-month Average Daily Traded Volume (ADTV) in GBP
ii. Tobacco, Thermal Coal, Unconventional Oil & Gas (Arctic Oil and Gas Exploration, Oil
Sands and Shale Energy), Adult Entertainment, Gambling
iii. ESG Risk Rating
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If any of the fields above have missing information for a stock, then the company is excluded
from the selection process.

The Selection list constitutes of all remaining stocks that fulfil the conditions below:

Global Standards Screening:

STOXX will exclude companies that are non-compliant based on the Sustainalytics Global
Standards Screening assessment. Global Standards Screening identifies companies that violate
or are at risk of violating commonly accepted international norms and standards, enshrined in the
United Nations Global Compact (UNGC) Principles, the Organisation for Economic Co-operation
and Development (OECD) Guidelines for Multinational Enterprises, the UN Guiding Principles on
Business and Human Rights (UNGPs), and their underlying conventions.

Controversial Weapons:

STOXX will exclude the companies that Sustainalytics identifies to be involved with controversial
weapons.

The following weapons are considered controversial: anti-personnel mines, biological and
chemical weapons, cluster weapons, depleted uranium, nuclear weapons and white phosphorus
weapons.

The criteria for involvement are:

» Internal production or sale of controversial weapons

» The ultimate holding company owns >10% of voting rights of an involved company
» >10% of voting rights of a company is owned by the involved company

Tobacco:
STOXX will exclude companies that Sustainalytics identifies to be tobacco producers (0% revenue
threshold).

Thermal Coal:

STOXX will exclude companies that Sustainalytics identifies to have:

»>5% revenues from thermal coal extraction (including thermal coal mining and exploration)
»>0% power generation capacity: coal-fired electricity, heat or steam generation capacity /
thermal coal electricity production (including utilities that own/operates coal-fired power plants).

Unconventional Oil & Gas:

i) Artic Oil and Gas Exploration:
»>0% revenues Oil & Gas exploration & extraction in Arctic regions
ii) Oil Sands:

»>0% revenues from extracting oil sands. This category evaluates oil sands’ share of
total oil and gas average production in barrels of oil equivalent per day

iii) Shale Energy:
»>0% revenues from shale energy exploration and/or production

Adult Entertainment:
STOXX will exclude companies that Sustainalytics identifies to have:

STOXX



iISTOXX® METHODOLOGY GUIDE

9. DECREMENT INDICES
(PERFORMANCE DEDUCTIONS)

197/942

»>5% revenues from the production of adult entertainment and/or owns/operates adult
entertainment establishments

»>5% significant ownership of another company with involvement in the production of adult
entertainment and/or owns/operates adult entertainment establishments

Gambling:

STOXX will exclude companies that Sustainalytics identifies to have:

»>5% revenues from owning and/or operating a gambling establishment

»>5% significant ownership of another company with involvement in owning and/or operating a
gambling establishment

»>5% revenues from manufacturing specialized equipment used exclusively for gambling

Minimum Liquidity:
3-month Average Daily Traded Volume (ADTV) equal to or exceeding 5 million GBP

Composition list: The final composition list is derived as follows:

All Stocks from the selection list are sorted in ascending order in terms of their ESG Risk Rating
as defined by Sustainalytics.

The top 50% of the companies (having thus the lowest ESG Risk Rating), rounded down to the
previous integer, are selected with the additional constrain that at least 50 and no more than 100
companies are selected. In case of two companies having same ESG Risk Rating, priority is
given to the company having highest free-float market capitalization.

Review frequency: The reviews are conducted on a quarterly basis in March, June, September
and December. The review cut-off date for all data used in the selection process is the last
dissemination day of the month prior to the review month.

Weighting cap factors: The constituents are equally weighted

where,
wi target weight of component i
N Number of components in the index

Weighting factors are based on the closing prices in EUR (pi) of the Thursday prior to the second
Friday of the review month:
Weighting factor = (100,000,000,000 x wi / pi), rounded to the nearest integer value.

9.88.1.3. ONGOING MAINTENANCE
Replacements: Deleted companies are not replaced.
Fast exit: Not applicable.
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Fast entry: Not applicable.

Spin-offs: A spin-off companies are not added permanently.

Corporate Actions: All component are maintained for corporate actions as outlined in the
STOXX calculation guide available on stoxx.com.

iISTOXX UK ESG EQUAL WEIGHT NET OF FINANCING INDEX

9.88.1.4. OVERVIEW

The iISTOXX UK ESG Equal Weight Net of Financing Index replicates the performance of the
gross return version of the iISTOXX UK ESG Equal Weight Index after deducing the cost of
financing measured as the difference between the returns of Reference Index and the Reference
Future Index.

9.88.1.5. DEFINITIONS

Base value and date: 1000 on 24 Mar 2014
Index Type and Currencies: Price in GBP
Index Rounding: 2 d.p.

Underlying Index: iSTOXX UK ESG Equal Weight GBP Gross Return Index
Dissemination calendar: STOXX Europe calendar

9.88.1.6. INDEX CALCULATION

The Net of Financing Index values are calculated as follows:

U ACT(t — 1.t
. ATE10)
U,_, 365

WV, =1V, 4+ (
Where:
IV, is the index value on day t
U(t) is the underlying index: iISTOXX UK ESG Equal Weight GBP Gross Return
ACT(t — 1,t) is number of actual calendar day between t-1 and t
F(t-1) is the net of financing calculated as

RI(t)  RFI(®)
F(t) = RI(t—20) RFI(t—20) |, EURGBP(t)
B Act(t — 20,t) EURGBP(t — 20)
365

Where
RI(t) the Reference Index: the EURO STOXX 50 EUR Gross Return
RFI(t) the Reference Future Index: The EURO STOXX 50 Future Roll Index (SX5EFETR)
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iISTOXX UK ESG EQUAL WEIGHT FIXED DEDUCTION INDEX

9.88.1.7. OVERVIEW

The iISTOXX UK ESG Equal Weight Fixed Deduction Index replicates the performance of the
iISTOXX UK ESG Equal Weight Net of Financing Index assuming a constant dividend markdown
expressed in index points. The performance deduction accrues constantly on a daily basis.
Consequently, due to the performance deduction, the iISTOXX UK ESG Equal Weight Fixed
Deduction Index underperforms the iISTOXX UK ESG Equal Weight Net of Financing Index

9.88.1.8. DEFINITIONS

Base value and date: 1085 on 4 Jan 2022

Index Type and Currencies: Price in GBP

Index Rounding: 2 d.p.

Underlying Index: iSTOXX UK ESG Equal Weight Net of Financing Index
Decrement Amount (in Index points): 50

Dissemination calendar: STOXX Europe calendar

9.88.1.9. INDEX CALCULATION

The iISTOXX UK ESG Equal Weight Fixed Deduction Index is calculated according to the
STOXX Decrement Indices section of the STOXX Strategy Guide.
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9.89. ISTOXX EUROPE 600 AUTOMOBILES & PARTS GR
DECREMENT 50 INDEX

OVERVIEW

The iISTOXX Europe 600 Automobiles & Parts GR Decrement 50 Index replicates the returns of
an investment into the underlying index (STOXX Europe 600 Automobiles & Parts Gross Return
Index) with a constant dividend markdown expressed in index points. This is subtracted on an
accrued basis and as a result the decrement index will underperform compared to the underlying
index.

Index types and currencies: EUR, Price

Base values and dates: 770.51 on 29/12/2000

Underlying Index: STOXX Europe 600 Automobiles & Parts (EUR Gross Return)
Decrement Amount (in index points): 50

Dissemination calendar: STOXX Europe calendar

INDEX FORMULA

The Index values for iISTOXX Europe 600 Automobiles & Parts GR Decrement 50 Index are
calculated as follows:

V= IV x U, < ACT(t— 1,t)>
EE R A 365
where,
IV, index value on day t
1V, index value on base date
V4 Index value on the day immediately preceding calculation day t
U index value of underlying index on day t (STOXX Europe 600 Automobiles &

Parts Gross
Return Index)

Uiq index value of underlying index (STOXX Europe 600 Automobiles & Parts
Gross Return

ACT(t—1,t) Index) on calculation day t-1
number of actual calendar day between t-1 and t

D decrement amount expressed in index points (50)

ONGOING MAINTENANCE

All corporate actions and events handled in the STOXX Europe 600 Automobiles & Parts index
(EUR Gross Return Index) — no additional precautions needed.

STOXX



iISTOXX® METHODOLOGY GUIDE

9. DECREMENT INDICES
(PERFORMANCE DEDUCTIONS)

201/942

9.90. EURO iISTOXX 50 DIGITAL SECURITY TILTED NR
DECREMENT 4.5% INDEX

OVERVIEW

The EURO iISTOXX 50 Digital Security Tilted NR Decrement 4.5% Index replicates the
performance of the net return version of the EURO iSTOXX 50 Digital Security Tilted Index
assuming a constant 4.5% performance deduction per annum. The performance deduction
accrues constantly on a daily basis.

Consequently, due to the percentage of performance deduction, the EURO iSTOXX 50 Digital
Security Tilted NR Decrement 4.5% Index underperforms the EURO iSTOXX 50 Digital Security
Tilted Net Return Index that includes net dividend investments.

DEFINITIONS

Base value: 1000

Base date: 18 June 2012

Underlying Index: EURO iSTOXX 50 Digital Security Tilted EUR Net Return Index
Decrement Amount (in percentage points): 4.5%

Index Type: Price

Index Currency: EUR

Dissemination calendar: STOXX Europe calendar

CALCULATION

The index value for the EURO iSTOXX 50 Digital Security Tilted NR Decrement 4.5% Index is
calculated according to the STOXX Decrement Indices section of the STOXX Strategy Guide.

ONGOING MAINTENANCE

All index changes and adjustments of the Underlying Index are reflected in the Decrement Index.
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9.91. EURO iISTOXX 50 BROAD INFRASTRUCTURE TILTED NR
DECREMENT 4.5% INDEX

OVERVIEW

The EURO iISTOXX 50 Broad Infrastructure Tilted NR Decrement 4.5% Index replicates the
performance of the net return version of the EURO iSTOXX 50 Broad Infrastructure Tilted Index
assuming a constant 4.5% performance deduction per annum. The performance deduction
accrues constantly on a daily basis.

Consequently, due to the percentage of performance deduction, the EURO iSTOXX 50 Broad
Infrastructure Tilted NR Decrement 4.5% Index underperforms the EURO iSTOXX 50 Broad
Infrastructure Tilted Net Return Index that includes net dividend investments.

DEFINITIONS

Base value: 1000

Base date: 18 June 2012

Underlying Index: EURO iSTOXX 50 Broad Infrastructure Tilted EUR Net Return Index
Decrement Amount (in percentage points): 4.5%

Index Type: Price

Index Currency: EUR

Dissemination calendar: STOXX Europe calendar

CALCULATION

The index value for the EURO iSTOXX 50 Broad Infrastructure Tilted NR Decrement 4.5% Index
is calculated according to the STOXX Decrement Indices section of the STOXX Strategy Guide.

ONGOING MAINTENANCE

All index changes and adjustments of the Underlying Index are reflected in the Decrement Index.
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9.92. ISTOXX BANK AUTO & BASIC RESOURCES EW GR
DECREMENT 50 INDEX

OVERVIEW

The iISTOXX Bank Auto & Basic Resources EW GR Decrement 50 Index measures the
performance of the Gross Return version of iISTOXX Bank Auto & Basic Resources EW Index
with a constant dividend markdown expresses in index points. This is subtracted on an accrued
basis and as a result the decrement index will underperform compared to the underlying index.

Base Value and Date: 850.97 on Dec 31, 2000

Index Type and Currency: Price Return, EUR.

Underlying Index: iSTOXX Bank Auto & Basic Resources EW Index (GR)
Decrement (in Index Points): 50

Dissemination calendar: STOXX Europe calendar

INDEX FORMULA

The Index values are calculated as follows:

V= IV x U, < ACT(t— 1,t)>
EEE R A 365
Where:
IV, index value on day t
U, index value of underlying index on day t (iISTOXX Bank Auto & Basic

Resources EW Index)
ACT(t—1.t) number of actual calendar day between t-1 and t (usually 1. after weekends 3)
D decrement amount in index points (50)

ONGOING MAINTENANCE

All corporate actions and events handled in the iISTOXX Bank Auto & Basic Resources EW
Index — no additional precautions needed.
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9.93. ISTOXX TRANSATLANTIC MEGATRENDS ESG 60 GR
DECREMENT 50 INDEX

OVERVIEW

The iISTOXX Transatlantic Megatrends ESG 60 GR Decrement 50 index aims to replicate an
investment in the iISTOXX Transatlantic Megatrends ESG 60 EUR GR index, to which a fixed
decrement of 50 index points per annum is applied (using an Actual/365 Fixed day count
convention).

The iISTOXX Transatlantic Megatrends ESG 60 GR Decrement 50 index is constructed by
building and then combining several indices:

. ISTOXX USA Megatrends ESG 30 Index

Il. ISTOXX Eurozone Megatrends ESG 30 Index

M. ISTOXX Transatlantic Megatrends ESG 60 Index
iISTOXX USA MEGATRENDS ESG 30 INDEX
9.93.1.1.  OVERVIEW
The iISTOXX USA Megatrends ESG 30 Index tracks companies that are exposed to a defined set
of megatrends in the USA. The index constituents are linked to one or more of the following
themes: Digitalization and Robotics, Infrastructure and Ecological Transition, Well-being,
Demographic Transformation.
Revere (RBICS) data allow a detailed breakdown of the revenue sources of the eligible
companies, helping this index to select companies with substantial exposure to the respective
themes.
Universe: The index universe is defined by STOXX USA 500 ESG-X.

Weighting scheme: The indices are weighted according to free-float market capitalization
considering minimum weight at 0.1% and maximum weight at 6%.

Base value and date: 1000 on Mar 24. 2014.

Index types and currencies: Price. Net and Gross Return in EUR and USD.
Dissemination calendar : STOXX USA calendar

9.93.1.2.  INDEX REVIEW

Selection:
From the universe. STOXX will exclude companies that Sustainalytics identifies to be involved in:

a. Unconventional Oil & Gas:
i) Artic Oil and Gas Exploration:
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»>5% revenues Oil & Gas exploration & extraction in Arctic regions
ii) Oil Sands:
»>5% revenues from extracting oil sands. This category evaluates oil sands’
share of total oil and gas average production in barrels of oil equivalent per day
iii) Shale Energy:
»>5% revenues from shale energy exploration and/or production
b. Thermal Coal:

i) Thermal Coal Extraction:
»>5% revenues from thermal coal extraction (including thermal coal mining and
exploration)

ii) Thermal Coal Power Generation-Capacity:
»>5% power generation capacity: coal-fired electricity. heat or steam generation
capacity / thermal coal electricity production (including utilities that own/operates
coal-fired power plants).

The remaining companies are ranked in ascending order in terms of their ESG Risk Rating score,
sourced from Sustainalytics ESG Rating dataset. Companies without ESG Risk Rating scores are
not eligible. In case multiple companies for a given cut-off date have the same ESG Risk Rating
score. priority is given to the one with the highest free-float market capitalization. The top 250
companies with the lowest ESG Risk Rating score remain in the selection.

Next, companies with a maximum revenue exposure® in one of the RBICS sectors associated (see
table below) are selected. If this information is missing, then the company is excluded from the
selection process.

List of RBICS sectors associated for the purposes of component selection:

Nr Sector Nr Sector
1 | Accessories Retail 72 | Insurance Brokerage
2 | Acute Care and Institutional Patient Care 73 | Interconnect Electronic Components
3 | Air and Water Transportation Operators 74 | International Satellite Services
4 | Air. Liquid and Gas Control Equipment 75 | Internet Hosting Services
5 | Ambulatory and Outpatient Diagnostic Patient Care 76 | Internet Support Services
6 | Analog and Mixed Signal Semiconductors 77 | Investment Holding Companies
7 | Apparel and Footwear Production 78 | IT Hardware Distributors
8 | Apparel Retail 79 | IT Infrastructure Software
9 | Architectural and Infrastructure Component Makers 80 | Life and Health Insurance
10 [ Arts. Entertainment and Recreation Providers 81 | Long-Term Care Facilities
11 | Automotive and Marine Electronics Manufacturing 82 | Memory Semiconductors
12 | Broadcast Media Services 83 | Mixed International Telecommunications Services
13 | Building Materials and Garden Supply Stores 84 | Multi-Delivery-Type Patient Care
14 | Building Materials Distribution 85 | Multi-National Water Utilities
15 | Business Communications Equipment 86 | Multinational Wholesale Power
16 | Clinical Diagnostics Devices 87 | Multi-Type Apparel and Accessories Production
17 | Computer Peripherals 88 | Natural Gas Pipeline and Storage Services

6 Max. aggregated revenue exposure to Level 4 Factset RBICS data is calculated for each company. Derived from the granular Level

6 sectors by summing over the Level 6 sector exposures that belong to the same Level 4 sectors for each company
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18 | Computer Systems

19 | Construction Wood Products

20 | Consumer Data and Services

21 | Consumer Video Electronics Equipment

22 | Contract Electronic Manufacturing

23 | Cosmetics Products

24 | Data Storage Hardware

25 | Department Stores

26 | Design and Engineering Software

27 | Discount Stores

28 | Discrete Semiconductors

29 | Diversified Biopharmaceuticals

30 | Diversified Electronic Components

31 | Diversified Healthcare Services

32 | Diversified Insurance

33 | Diversified Materials

34 | Diversified Medical Devices and Instruments
35 | Drug Delivery Devices

36 | Electric Utilities

37 | Electronics Retail

38 | Enterprise Management Software

39 | Entertainment and Programming Providers

40 | Entertainment Retail

41 | Equipment and Supplies Distributors

42 | Express Couriers

43 | Factory Automation Equipment

44 | Finance Software and Services

45 | Footwear Retail

46 | Furniture and Home Furnishings Stores

47 | Games Software

48 | General and Mixed-Type Software

49 | General Computer Hardware

50 | General Construction Materials Manufacturing
51 | General Personal Care and Cleaning Products Makers
52 | General Semiconductors

53 | General Waste Collection

54 | Hardware Components

55 | Hazardous Materials Disposal

56 | Health Plan Providers

57 | Healthcare Administrative Support Services

58 | Healthcare Distributors

59 | Heavy Building Material and Aggregate Products
60 | Hematology Biopharmaceuticals

61 | Home and Office Furnishings Manufacturing
62 | Home and Office Software

63 | Home Builders

64 | Household Appliances and Furnishings Production
65 | Industrial Machine Parts and Support Equipment
66 | Industry-Specific IT Services

67 | Industry-Specific Software

68 | Infectious Disease Biopharmaceuticals

69 | Information Technology Consulting

70 | Infrastructure and Network Consulting Services
71 | Infrastructure Construction/Contracting Services

89 | Natural Gas Utilities
90 [ Natural Resource and Construction Machinery Makers
91 [ Neurology Biopharmaceuticals
92 | Nutritional Health Pharmaceuticals
93 | Off-Price Retailers
94 | Oncology Biopharmaceuticals
95 | Ophthalmology Biopharmaceuticals
96 | Other Ambulatory and Outpatient Patient Care
97 | Other Communications Equipment
98 | Other Containers and Packaging Products
99 [ Other Electrical Equipment/Power Systems Makers
100 | Other Health and Personal Care Retail
101 | Other Healthcare Support Services
102 | Other International Wholesale Power
103 | Other Leisure Goods
104 | Other Machinery Manufacturing
105 | Outsourced Drug Services
106 | Pan-Europe Mixed Telecommunications Services
107 | Paper and Paper Products
108 | Paper Packaging Products
109 | Personal Care Fragrance Products
110 | Pet and Pet Supply Retail
111 | Pharmacies and Drug Retailers
112 | Power Generation and Support Products
113 | Printing/Publishing Industry Electronics Makers
114 | Processor Semiconductors
115 | Programmable Logic and ASIC Semiconductors
116 | Property Owners
117 | Reinsurance
118 | Respiratory System Biopharmaceuticals
119 | Restaurants and Bars
120 | Road and Rail Transportation Operators
121 | Satellite Equipment
122 | Semiconductor Manufacturing Capital Equipment
123 | Skin Care Products
124 | Specialized Medical Devices
125 | Specialized Semiconductors
126 | Sporting and Athletic Goods
127 | System-Specific General Medical Devices
128 | Telecommunications Carrier Services
129 | Telecommunications Industry Software and Services
130 | Test and Measurement Equipment
131 | Tools and Outdoor Care Equipment
132 | Travel Arrangement and Reservation Services
133 | United States Satellite Services
134 | United States Water Utilities
135 | United States Wholesale Power
136 | Warehouse Clubs and Superstores
137 | Web-Based Data and Services
138 | Wide Area Networking Equipment
139 | Wireless Core Infrastructure Equipment
140 | Wireless Mobile Equipment
141 | Wireless Services
142 | Wireline Services
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Composition list: The largest 30 companies in terms of free-float market capitalization are
selected.

Review frequency: The reviews are conducted on a quarterly basis in March. June. September
and December. The review cut-off date is the last dissemination day of the month preceding the
review month.

Factset RBICS data is refreshed on a semi-annual basis in June and December every year, such
that for a given company in March and September reviews, revenue information from the previous
December and June cut-off date is used.

Weighting scheme The indices are weighted according to free-float market capitalization
considering minimum weight at 0.1% and maximum weight at 6%.

9.93.1.3.  ONGOING MAINTENANCE

Replacements: Deleted companies are not replaced.

Fast exit: Not applicable.

Fast entry: Not applicable.

Spin-offs: A spin-off companies are not added permanently

Corporate Actions: All component are maintained for corporate actions as outlined in the
STOXX calculation guide available on stoxx.com

iISTOXX EUROZONE MEGATRENDS ESG 30 INDEX

9.93.1.4. OVERVIEW

The iISTOXX Eurozone Megatrends ESG 30 Index tracks companies that are exposed to a defined
set of megatrends in the Eurozone. The index constituents are linked to one or more of the
following themes: Digitalization and Robotics, Infrastructure and Ecological Transition, Well-being,
Demo-graphic Transformation.

Revere (RBICS) data allow a detailed breakdown of the revenue sources of the eligible
companies, helping this index to select companies with substantial exposure to the respective
themes.

Universe: The index universe is defined by EURO STOXX ESG-X.

Weighting scheme: The indices are weighted according to free-float market capitalization
considering minimum weight at 0.1% and maximum weight at 6%.

Base value and date: 1000 on Mar 24. 2014
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Index types and currencies: Price. Net and Gross Return in EUR.

Dissemination calendar: STOXX Europe calendar

9.93.1.5.  INDEX REVIEW

Selection:

From the universe. STOXX will exclude companies that Sustainalytics identifies to be involved in:

a. Unconventional Oil & Gas:

i) Artic Oil and Gas Exploration:
»>5% revenues Oil & Gas exploration & extraction in Arctic regions
ii) Oil Sands:

»>5% revenues from extracting oil sands. This category evaluates oil sands’

share of total oil and gas average production in barrels of oil equivalent per day
iii) Shale Energy:

»>5% revenues from shale energy exploration and/or production

b. Thermal Coal:

i) Thermal Coal Extraction:
»>5% revenues from thermal coal extraction (including thermal coal mining and
exploration)

i) Thermal Coal Power Generation-Capacity:
»>5% power generation capacity: coal-fired electricity. heat or steam generation
capacity / thermal coal electricity production (including utilities that own/operates
coal-fired power plants).

The remaining companies are ranked in ascending order in terms of their ESG Risk Rating score,
sourced from Sustainalytics ESG Rating dataset. Companies without ESG Risk Rating scores are
not eligible. In case multiple companies for a given cut-off date have the same ESG Risk Rating
score. priority is given to the one with the highest free-float market capitalization. The top 150
companies with the lowest ESG Risk Rating score remain in the selection.

Next. companies with a maximum revenue exposure’ in one of the RBICS sectors associated
(see table below) are selected. If this information is missing, then the company is excluded from
the selection process.

7 Max. aggregated revenue exposure to Level 4 Factset RBICS data for each company. Derived from the granular Level 6 sectors by
summing over the Level 6 sector exposures that belong to the same Level 4 sectors for each company
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List of RBICS sectors associated for the purposes of component selection:

Nr Sector Nr Sector
1 | Accessories Retail 72 | Insurance Brokerage
2 | Acute Care and Institutional Patient Care 73 | Interconnect Electronic Components
3 | Air and Water Transportation Operators 74 | International Satellite Services
4 | Air. Liquid and Gas Control Equipment 75 | Internet Hosting Services
5 | Ambulatory and Outpatient Diagnostic Patient Care 76 | Internet Support Services
6 | Analog and Mixed Signal Semiconductors 77 | Investment Holding Companies
7 | Apparel and Footwear Production 78 | IT Hardware Distributors
8 | Apparel Retail 79 | IT Infrastructure Software
9 | Architectural and Infrastructure Component Makers 80 | Life and Health Insurance
10 [ Arts. Entertainment and Recreation Providers 81 | Long-Term Care Facilities
11 | Automotive and Marine Electronics Manufacturing 82 | Memory Semiconductors
12 | Broadcast Media Services 83 | Mixed International Telecommunications Services
13 | Building Materials and Garden Supply Stores 84 | Multi-Delivery-Type Patient Care
14 | Building Materials Distribution 85 | Multi-National Water Utilities
15 | Business Communications Equipment 86 | Multinational Wholesale Power
16 | Clinical Diagnostics Devices 87 | Mulii-Type Apparel and Accessories Production
17 | Computer Peripherals 88 | Natural Gas Pipeline and Storage Services
18 | Computer Systems 89 [ Natural Gas Utilities
19 | Construction Wood Products 90 [ Natural Resource and Construction Machinery Makers
20 | Consumer Data and Services 91 [ Neurology Biopharmaceuticals
21 | Consumer Video Electronics Equipment 92 | Nutritional Health Pharmaceuticals
22 | Contract Electronic Manufacturing 93 | Off-Price Retailers
23 | Cosmetics Products 94 | Oncology Biopharmaceuticals
24 | Data Storage Hardware 95 | Ophthalmology Biopharmaceuticals
25 | Department Stores 96 | Other Ambulatory and Outpatient Patient Care
26 | Design and Engineering Software 97 | Other Communications Equipment
27 | Discount Stores 98 | Other Containers and Packaging Products
28 | Discrete Semiconductors 99 | Other Electrical Equipment/Power Systems Makers
29 | Diversified Biopharmaceuticals 100 | Other Health and Personal Care Retail
30 | Diversified Electronic Components 101 | Other Healthcare Support Services
31 | Diversified Healthcare Services 102 | Other International Wholesale Power
32 | Diversified Insurance 103 | Other Leisure Goods
33 | Diversified Materials 104 | Other Machinery Manufacturing
34 | Diversified Medical Devices and Instruments 105 | Outsourced Drug Services
35 | Drug Delivery Devices 106 | Pan-Europe Mixed Telecommunications Services
36 | Electric Utilities 107 | Paper and Paper Products
37 | Electronics Retail 108 | Paper Packaging Products
38 | Enterprise Management Software 109 | Personal Care Fragrance Products
39 | Entertainment and Programming Providers 110 | Pet and Pet Supply Retail
40 | Entertainment Retail 111 | Pharmacies and Drug Retailers
41 | Equipment and Supplies Distributors 112 | Power Generation and Support Products
42 | Express Couriers 113 | Printing/Publishing Industry Electronics Makers
43 | Factory Automation Equipment 114 | Processor Semiconductors
44 | Finance Software and Services 115 | Programmable Logic and ASIC Semiconductors
45 | Footwear Retail 116 | Property Owners
46 | Furniture and Home Furnishings Stores 117 | Reinsurance
47 | Games Software 118 | Respiratory System Biopharmaceuticals
48 | General and Mixed-Type Software 119 | Restaurants and Bars
49 | General Computer Hardware 120 | Road and Rail Transportation Operators
50 | General Construction Materials Manufacturing 121 | Satellite Equipment
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51 | General Personal Care and Cleaning Products Makers
52 | General Semiconductors

53 | General Waste Collection

54 | Hardware Components

55 | Hazardous Materials Disposal

56 | Health Plan Providers

57 | Healthcare Administrative Support Services

58 | Healthcare Distributors

59 | Heavy Building Material and Aggregate Products
60 | Hematology Biopharmaceuticals

61 | Home and Office Furnishings Manufacturing

62 | Home and Office Software

63 | Home Builders

64 | Household Appliances and Furnishings Production
65 | Industrial Machine Parts and Support Equipment
66 | Industry-Specific IT Services

67 | Industry-Specific Software

68 | Infectious Disease Biopharmaceuticals

69 | Information Technology Consulting

70 | Infrastructure and Network Consulting Services
71 | Infrastructure Construction/Contracting Services

Composition list: The largest 30 companies in terms

selected.

122 | Semiconductor Manufacturing Capital Equipment
123 | Skin Care Products

124 | Specialized Medical Devices

125 | Specialized Semiconductors

126 | Sporting and Athletic Goods

127 | System-Specific General Medical Devices
128 | Telecommunications Carrier Services

129 | Telecommunications Industry Software and Services
130 | Test and Measurement Equipment

131 | Tools and Outdoor Care Equipment

132 | Travel Arrangement and Reservation Services
133 | United States Satellite Services

134 | United States Water Utilities

135 | United States Wholesale Power

136 | Warehouse Clubs and Superstores

137 | Web-Based Data and Services

138 | Wide Area Networking Equipment

139 | Wireless Core Infrastructure Equipment

140 | Wireless Mobile Equipment

141 | Wireless Services

142 | Wireline Services

of free-float market capitalization are

Review frequency: The reviews are conducted on a quarterly basis in March. June. September
and December. The review cut-off date is the last dissemination day of the month preceding the
review month.

Factset RBICS data is refreshed on a semi-annual basis in June and December every year, such
that for a given company in March and September reviews, revenue information from the previous
December and June cut-off date is used.

Weighting scheme: The indices are weighted according to free-float market capitalization
considering minimum weight at 0.1% and maximum weight at 6%.

9.93.1.6. ONGOING MAINTENANCE

Replacements: Deleted companies are not replaced.

Fast exit: Not applicable.

Fast entry: Not applicable.

Spin-offs: A spin-off companies are not added permanently

Corporate Actions: All component are maintained for corporate actions as outlined in the

STOXX calculation guide available on stoxx.com
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iISTOXX TRANSATLANTIC MEGATRENDS ESG 60 INDEX
9.93.1.7. OVERVIEW

The iISTOXX Transatlantic Megatrends ESG 60 is a composite index obtained by rebalancing the
iISTOXX USA Megatrends ESG 30 and the iISTOXX Eurozone Megatrends ESG 30 indices
respectively to 50% and 50% on a daily basis.

Base value and date: 1000 as of March 24, 2014
Dissemination calendar: Intersection of STOXX Europe calendar & STOXX USA calendar

Index Type & Index Currency: Price, Net and Gross Return, EUR
9.93.1.8.  INDEX FORMULA

The Index values are calculated as follows:

Where,

wi = target weight of sub-index i

Uti = close value of sub-index i on day t

IVt = value of iISTOXX Transatlantic Megatrends ESG 60 index on day t (IV24.03.2014 = 1000)

[ Sub-index name Wi
1 iSTOXX USA Megatrends ESG 30 0.5
2  iISTOXX Eurozone Megatrends ESG 30 0.5

iISTOXX TRANSATLANTIC MEGATRENDS ESG 60 GR DECREMENT 50 INDEX
9.93.1.9. OVERVIEW

The iISTOXX Transatlantic Megatrends ESG 60 GR Decrement 50 index aims to replicate an
investment in the iISTOXX Transatlantic Megatrends ESG 60 EUR GR index, to which a fixed
decrement of 50 index points per annum is applied (using an Actual/365 Fixed day count
convention).

9.93.1.10. DEFINITIONS

Base value and date: 876.17 as of 11 Nov 2021
Underlying Index: iSTOXX Transatlantic Megatrends ESG 60 EUR GR Index
Decrement Amount (in Points): 50

Dissemination calendar: Intersection of STOXX Europe calendar and STOXX USA calendar
Index Type & Index Currency: EUR, Price

9.93.1.11. INDEX CALCULATION

The iISTOXX Transatlantic Megatrends ESG 60 GR Decrement 50 is calculated according to the
STOXX Decrement Indices section of the STOXX Strategy Guide.
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9.94. EURO ISTOXX 50 ESG NR DECREMENT 5% INDEX
OVERVIEW

The EURO iISTOXX 50 ESG NR Decrement 5% Index replicates the performance of the Net
Return version of the EURO STOXX 50 ESG Index while assuming a constant dividend
markdown. Over the course of a year 5% of the performance of the underlying index is gradually
subtracted according to the corresponding day-to-day year fraction.

Base value and date: 100 on 19 Mar 2012

Index Type and Currencies: Price in EUR

Index Rounding: 2 d.p.

Underlying Index: EURO STOXX 50 ESG Index (SX5TESG)
Decrement Amount (in Percentage): 5

Dissemination calendar: STOXX Europe calendar

INDEX FORMULA

The Index values are calculated as follows:

U, ACT(t— 1,t)
Ve = Vg X (Ut_1 BT )
Where,
IV, Index value on day t
V4 Index value on day t-1 (Unrounded value used)
U, index value of underlying index on day t (EURO STOXX 50 ESG Index
(SX5TESG))
U4 index value of underlying index on day t-1 (EURO STOXX 50 ESG Index
(SX5TESG))
ACT(t — 1,t) number of actual calendar day between t-1 and t (usually 1, after weekends 3)
C decrement amount in percentage (5%)

ONGOING MAINTENANCE

All corporate actions and events handled in the EURO STOXX 50 ESG Index (EUR Net Return
Index) — no additional precautions needed.
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9.95. ISTOXX TRANSATLANTIC 150 GR DECREMENT 50
INDEX

iISTOXX TRANSATLANTIC 150 GR DECREMENT 50 INDEX

9.95.1.1.  OVERVIEW

The iISTOXX Transatlantic 150 GR Decrement 50 Index aims to replicate an investment in the
ISTOXX Transatlantic 150 EUR GR index, to which a fixed decrement of 50 index points per
annum is applied (using an Actual/365 Fixed day count convention).

Underlying Index: iISTOXX Transatlantic 150 EUR (GR) Index

Decrement Amount (in index points): 50

Base value and date: 900 as of Jan 30, 2023

Dissemination calendar: Intersection of the following dissemination calendars: STOXX Europe
calendar and STOXX USA calendar.

Index Type & Index Currency: Price in EUR

9.95.1.2. INDEX FORMULA

The index value for the iISTOXX Transatlantic 150 GR Decrement 50 Index is calculated as
follows:

U, ACT(t—1,t)
Ve = (IVH % Ut_l) - (D 365 )
Where,
IV, index value on day t
U, index value of underlying index on day t (iISTOXX Transatlantic 150 EUR

Gross Return index)
ACT(t—1,t) number of actual calendar day between t-1 and t (usually 1, after weekends 3)
D decrement amount in index points (50)

Index calculation uses unrounded values of 1V,_;. The index is to be reported and disseminated
rounded to 2 decimal places.

9.95.1.3.  ONGOING MAINTENANCE
Replacements: Deleted companies are not replaced
Fast exit: Not applicable.

Fast entry: Not applicable.
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Spin-offs: Spin-offs are not added permanently

iISTOXX TRANSATLANTIC 150 INDEX

9.95.1.4.  OVERVIEW

The iISTOXX Transatlantic 150 Index is a composite index obtained by rebalancing the iISTOXX
USA 100 Index and the iISTOXX Eurozone 50 Index respectively to 50% and 50% on a daily
basis.

Base value and date: 1000 as of Mar 24, 2014

Dissemination calendar: Intersection of the following dissemination calendars: STOXX Europe
calendar and STOXX USA calendar.

Index Type & Index Currency: Price, Net and Gross Return in EUR.

9.95.1.5. INDEX FORMULA

The Index values are calculated as follows:

2
_ Uy,
|Vt—|Vt_1 . Wi ——
= Ut-1,i

Where,

wi = target weight of sub-index i
Ui = close value of sub-index i on day t
IVt = value of iISTOXX Transatlantic 150 Index on day t (IV24.03.2014 = 1000)

Index calculation uses unrounded values of 1V,_;. The index is to be reported and disseminated
rounded to 2 decimal places.

i Sub-index name Wi
1 iSTOXX USA 100 Index 0.5
2 iISTOXX Eurozone 50 Index 0.5

9.95.1.6.  ONGOING MAINTENANCE
Replacements: Deleted companies are not replaced
Fast exit: Not applicable.

Fast entry: Not applicable.

Spin-offs: Spin-offs are not added permanently
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iISTOXX EUROZONE 50 INDEX
9.95.1.7. OVERVIEW

The iISTOXX Eurozone 50 Index are selected from the EURO STOXX ESG-X index. Additionally,
companies involved in Unconventional Oil & Gas (Arctic Oil and Gas Exploration, Oil Sands and
Shale Energy) and Thermal Coal are not eligible for selection. The final index components are
determined based on ESG Risk Rating scores calculated by Sustainalytics and free float market
capitalization. The selected 50 securities are then weighted according to free-float market
capitalization with a 10% maximum capping per constituent.

Universe: The index universe is defined by EURO STOXX ESG-X.

Weighting scheme: The indices are weighted according to free-float market capitalization
considering maximum weight at 10%.

Base value and date: 1000 as of Mar 24, 2014
Index types and currencies: Price. Net and Gross Return in EUR.
Dissemination calendar: STOXX Europe calendar
9.95.1.8.  INDEX REVIEW
Selection list:
The review cut-off date is the last dissemination day of the month preceding the review month of
the index, and upon this date all stocks in the base universe are screened for the following
indicators:
i. 3-month Average Daily Traded Volume (ADTV) in EUR
ii. Controversy Ratings
iii. Product Involvement information in the categories: Thermal Coal and Unconventional Oll

& Gas (Arctic Oil and Gas Exploration, Oil Sands and Shale Energy)

If any of the fields above have missing information for a stock, then that company is excluded
from the selection process.

The remaining companies in the index universe are screened for all of the following criteria:

- Minimum liquidity: 3-month Average Daily Traded Volume (ADTV) in EUR equal to or
exceeding 10 million EUR.

- Minimum size: Free float market cap in EUR equal to or exceeding 1 billion EUR.
- Controversy Ratings: STOXX will exclude companies that Sustainalytics identifies to

have a Controversy Rating of Category 4 (High) and 5 (Severe).
Sustainalytics assesses companies’ involvement in incidents with negative environmental,
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social and governance (ESG) implications. Controversy involvement is one key measure
of ESG performance. A controversy is defined as an event or aggregation of events
relating to an ESG topic. An event is assessed on its severity on a scale of 1 to 5 (1- Low,
2- Moderate, 3- Significant, 4- High, 5- Severe). The highest Event rating under a
controversy indicator, automatically becomes the Controversy Rating for a given
company.

From the universe, STOXX will exclude companies that Sustainalytics identifies to be involved
in:

a. Unconventional Oil & Gas:

i) Artic Oil and Gas Exploration:
»>0% revenues Oil & Gas exploration & extraction in Arctic regions
ii) Oil Sands:
»>0% revenues from extracting oil sands. This category evaluates oil sands’
share of total oil and gas average production in barrels of oil equivalent per day
iii) Shale Energy:
»>0% revenues from shale energy exploration and/or production

b. Thermal Coal:

i) Thermal Coal Extraction:
»>5% revenues from thermal coal extraction (including thermal coal mining and
exploration)

i) Thermal Coal Power Generation-Capacity:
»>5% power generation capacity: coal-fired electricity, heat or steam generation
capacity / thermal coal electricity production (including utilities that own/operates
coal-fired power plants).

The remaining companies are ranked in ascending order in terms of their ESG Risk Rating
score, sourced from Sustainalytics ESG Rating dataset. Companies without ESG Risk Rating
scores are not eligible. In case multiple companies for a given cut-off date have the same ESG
Risk Rating score, priority is given to the one with the highest free-float market capitalization.
The top 240 companies with the lowest ESG Risk Rating score remain in the selection for the
iISTOXX Eurozone 50 Index.

Composition list: The largest 50 companies in terms of free-float market capitalization are
selected.

Review frequency: The reviews are conducted on a quarterly basis in March, June, September
and December. The review cut-off date is the last dissemination day of the month preceding the
review month.

Weighting scheme: The indices are weighted according to free-float market capitalization
considering maximum weight at 10%.
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9.95.1.9.  ONGOING MAINTENANCE
Replacements: Deleted companies are not replaced
Fast exit: Not applicable.

Fast entry: Not applicable.

Spin-offs: Spin-offs are not added permanently

Corporate Actions: All component is maintained for corporate actions as outlined in the STOXX
calculation guide available on stoxx.com

iISTOXX USA 100 INDEX
9.95.1.10. OVERVIEW

The iISTOXX USA 100 Index are selected from the STOXX USA 500 ESG-X index. Additionally,
companies involved in Unconventional Oil & Gas (Arctic Oil and Gas Exploration, Oil Sands and
Shale Energy) and Thermal Coal are not eligible for selection. The final index components are
determined based on ESG Risk Rating scores calculated by Sustainalytics and free float market
capitalization. The selected 100 securities are then weighted according to free-float market
capitalization with a 10% maximum capping per constituent.

Universe: The index universe is defined by STOXX USA 500 ESG-X.

Weighting scheme: The indices are weighted according to free-float market capitalization
considering maximum weight at 10%.

Base value and date: 1000 as of Mar 24, 2014
Index types and currencies: Price. Net and Gross Return USD and EUR.
Dissemination calendar: STOXX USA calendar
9.95.1.11. INDEX REVIEW
Selection list:
The review cut-off date is the last dissemination day of the month preceding the review month of
the index, and upon this date all stocks in the base universe are screened for the following
indicators:
i. 3-month Average Daily Traded Volume (ADTV) in EUR
ii. Controversy Ratings

iii. Product Involvement information in the categories: Thermal Coal and Unconventional Oil
& Gas (Arctic Oil and Gas Exploration, Oil Sands and Shale Energy)
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If any of the fields above have missing information for a stock, then that company is excluded from
the selection process.

The remaining companies in the index universe are screened for all of the following criteria:

- Minimum liquidity: 3-month Average Daily Traded Volume (ADTV) in EUR equal to or
exceeding 10 million EUR.

- Minimum size: Free float market cap in EUR equal to or exceeding 1 billion EUR.

- Controversy Ratings: STOXX will exclude companies that Sustainalytics identifies to
have a Controversy Rating of Category 4 (High) and 5 (Severe).
Sustainalytics assesses companies’ involvement in incidents with negative environmental,
social and governance (ESG) implications. Controversy involvement is one key measure
of ESG performance. A controversy is defined as an event or aggregation of events
relating to an ESG topic. An event is assessed on its severity on a scale of 1 to 5 (1- Low,
2- Moderate, 3- Significant, 4- High, 5- Severe). The highest Event rating under a
controversy indicator, automatically becomes the Controversy Rating for a given
company.

From the universe, STOXX will exclude companies that Sustainalytics identifies to be involved
in:

a. Unconventional Oil & Gas:

i) Artic Oil and Gas Exploration:
»>0% revenues Oil & Gas exploration & extraction in Arctic regions
ii) Oil Sands:
»>0% revenues from extracting oil sands. This category evaluates oil sands’
share of total oil and gas average production in barrels of oil equivalent per day
iii) Shale Energy:
»>0% revenues from shale energy exploration and/or production

b. Thermal Coal:

i) Thermal Coal Extraction:
»>5% revenues from thermal coal extraction (including thermal coal mining and
exploration)

ii) Thermal Coal Power Generation-Capacity:
»>5% power generation capacity: coal-fired electricity, heat or steam generation
capacity / thermal coal electricity production (including utilities that own/operates
coal-fired power plants).

The remaining companies are ranked in ascending order in terms of their ESG Risk Rating
score, sourced from Sustainalytics ESG Rating dataset. Companies without ESG Risk Rating
scores are not eligible. In case multiple companies for a given cut-off date have the same ESG
Risk Rating score, priority is given to the one with the highest free-float market capitalization.

STOXX



iISTOXX® METHODOLOGY GUIDE 219/942

9. DECREMENT INDICES
(PERFORMANCE DEDUCTIONS)

The top 400 companies with the lowest ESG Risk Rating score remain in the selection for the
iISTOXX USA 100.

Composition list: The largest 100 companies in terms of free-float market capitalization are
selected for the iISTOXX USA 100 Index.

Review frequency: The reviews are conducted on a quarterly basis in March, June, September,
and December. The review cut-off date is the last dissemination day of the month preceding the
review month.

Weighting scheme: The indices are weighted according to free-float market capitalization
considering maximum weight at 10%.

9.95.1.1. ONGOING MAINTENANCE
Replacements: Deleted companies are not replaced
Fast exit: Not applicable.

Fast entry: Not applicable.

Spin-offs: Spin-offs are not added permanently

Corporate Actions: All component is maintained for corporate actions as outlined in the STOXX
calculation guide available on stoxx.com
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9.96. ISTOXX EUROZONE 50 GR DECREMENT 50 INDEX
OVERVIEW

The iISTOXX Eurozone 50 GR Decrement 50 Index aims to replicate an investment in the
iISTOXX Eurozone 50 EUR (GR) Index, to which a fixed decrement of 50 index points per annum
is applied (using an Actual/365 Fixed day count convention).

Base value and date: 900 as of Jan 30, 2023

Underlying Index: iSTOXX Eurozone 50 EUR (GR) Index

Decrement Amount (in Points): 50

Dissemination calendar: STOXX Europe calendar

Index Type & Index Currency: EUR, Price

INDEX FORMULA

The Index values are calculated as follows:

v = <IV 9 U, ) <DACT(t— 1,t)>
U UL, 365
Where,
IV, index value on day t
U, index value of underlying index on day t (iISTOXX Eurozone 50 EUR Gross

Return index)
ACT(t—1,t) number of actual calendar day between t-1 and t (usually 1, after weekends 3)
D decrement amount in index points (50)

Index calculation uses unrounded values of 1V,_;. The index is to be reported and disseminated
rounded to 2 decimal places.

ONGOING MAINTENANCE

Replacements: Deleted companies are not replaced
Fast exit: Not applicable.

Fast entry: Not applicable.

Spin-offs: Spin-offs are not added permanently
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9.97. ISTOXX US ESG 100 DECREMENT 50 INDEX
OVERVIEW
The iISTOXX US ESG 100 Decrement 50 Index replicates the performance of the iISTOXX US

ESG 100 Index assuming a constant dividend markdown expressed in index points. The
performance deduction accrues constantly on a daily basis.

Consequently, due to the performance deduction, the ISTOXX US ESG 100 Decrement 50 Index

underperforms the iISTOXX US ESG 100.

iISTOXX US ESG 100

9.97.1.1. OVERVIEW

The iISTOXX US ESG 100 Index aims to replicate an investment in the largest 100 companies of

the STOXX USA Large 300 that are in the top 50% stocks in terms of ESG Risk Rating. Only
companies passing standardized ESG exclusion screens such as Global Standards Screening,
Controversy Rating, ESG Risk Rating, Controversial Weapons, involvement in Tobacco,
Thermal Coal, Unconventional Oil & Gas, Small Arms and Military Weapons are eligible for
inclusion.

Base value and date: 100 as of 24 Mar 2014

Index Type and Currencies: Price, Net and Gross Return in EUR and USD

Universe: STOXX USA Large 300 Index

Weighting scheme: The index is weighted according to free-float market capitalization with a
capping at 10%.

Dissemination calendar: STOXX USA calendar

9.97.1.1.  INDEX REVIEW
Selection list:
From the universe, a set of exclusion criteria are applied which follow the Global Standards

Screening assessment, Controversy Rating, ESG Risk Rating and a set of definitions for
Controversial Weapons and Product Involvement.

Global Standards Screening: STOXX will exclude companies that are non-compliant based on
the Sustainalytics Global Standards Screening assessment. Global Standards Screening
identifies companies that violate or are at risk of violating commonly accepted international norms
and standards, enshrined in the United Nations Global Compact (UNGC) Principles, the

Organisation for Economic Co-operation and Development (OECD) Guidelines for Multinational
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Enterprises, the UN Guiding Principles on Business and Human Rights (UNGPs), and their
underlying conventions.

Controversy Rating: STOXX will exclude companies that Sustainalytics identifies to have a
Controversy Rating of Category 5 (Severe). Sustainalytics assesses companies’ involvement in
incidents with negative environmental, social and governance (ESG) implications. Controversy
involvement is one key measure of ESG performance. A controversy is defined as an event or
aggregation of events relating to an ESG topic. An event is assessed on its severity on a scale of
1to 5 (1- Low, 2- Moderate, 3- Significant, 4- High, 5- Severe). The highest Event rating under a
controversy indicator, automatically becomes the Controversy Rating for a given company.

ESG Risk Ratings: STOXX will exclude companies that Sustainalytics identifies to have a
“Severe” ESG Risk Rating. The ESG Risk Rating evaluates the degree of a company’s
unmanaged material ESG risk by assessing a company’s exposure to, and management of, the
ESG issues that are considered most material for that company from a financial perspective.
Sustainalytics assess and categorize companies into five risk categories (Negligible, Low,
Medium, High, Severe).

Controversial Weapons: STOXX will exclude the companies that Sustainalytics identifies to be
involved with controversial weapons.

The following weapons are considered controversial: anti-personnel mines, biological and
chemical weapons, cluster weapons, depleted uranium, nuclear weapons and white phosphorus
weapons.

The criteria for involvement are:

» Internal production or sale of controversial weapons

» The ultimate holding company owns >10% of voting rights of an involved company
» >10% of voting rights of a company is owned by the involved company

Tobacco:

»>0% revenues from manufacturing tobacco products

»>5% revenues from supplying tobacco-related products/services

»>5% revenues from the distribution and/or retail sale of tobacco products

Thermal Coal: STOXX will exclude companies that Sustainalytics identifies to have:

»>5% revenues from thermal coal extraction (including thermal coal mining and exploration)
»>50% power generation capacity: coal-fired electricity, heat or steam generation capacity/ thermal
coal electricity production (including utilities that own/operates coal-fired power plants)

Unconventional Oil & Gas:
i) Arctic Oil and Gas Exploration:
»>0% revenues Oil & Gas exploration & extraction in Arctic regions.

i) Oil Sands:
»>0% revenues from extracting oil sands. This category evaluates oil sands’ share of total oil
and gas average production in barrels of oil equivalent per day.
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iii) Shale Energy:
»>0% revenues from shale energy exploration and/or production.

Weapons:
i) Small Arms:
»>0% revenues from manufacturing and selling assault weapons to civilian customers
»>0% revenues from manufacturing and selling small arms (non-assault weapons) to civilian
customers
»>0% revenues from manufacturing and selling key components of small arms
»>5% revenues from retail and/or distribution of assault weapons
»>5% revenues from retail and/or distribution of small arms (non-assault weapons)
»>5% revenues from manufacturing and selling small arms to military / law enforcement
customers

i) Military Contracting:
»> 10% aggregated revenues from manufacturing military weapons systems and/or integral,
tailor-made components of these weapons and from tailor made products and/or services that
support military weapons.
The remaining companies are ranked in ascending order in terms of their ESG Risk Rating
score, sourced from Sustainalytics ESG Rating dataset. Companies without ESG Risk Rating
scores are not eligible. In case multiple companies for a given cut-off date have the same ESG
Risk Rating score, priority is given to the one with the highest free-float market capitalization.
The top 150 companies with the lowest ESG Risk Rating score remain in the selection.

Composition list: The largest 100 companies in terms of free-float market capitalization are
selected for the final composition list.

Review frequency: The reviews are conducted on a quarterly basis in March, June, September,
and December. The review cut-off date is the last dissemination day of the month preceding the
review month.

Weighting cap factors: Components are capped at a maximum weight of 10%.

9.97.1.1.  ONGOING MAINTENANCE

Replacements: Deleted companies are not replaced

Fast exit: Not applicable

Fast entry: Not applicable

Spin-offs: Spin-off companies are not added permanently

Corporate Actions: All component are maintained for corporate actions as outlined in the
STOXX calculation guide available on stoxx.com
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ISTOXX US ESG 100 DECREMENT 50

9.97.1.2.  OVERVIEW

The iISTOXX US ESG 100 Decrement 50 Index replicates the performance of the iISTOXX US
ESG 100 Index assuming a constant dividend markdown expressed in index points. The
performance deduction accrues constantly on a daily basis.

Consequently, due to the performance deduction, the ISTOXX US ESG 100 Decrement 50 Index
underperforms the iISTOXX US ESG 100.

9.97.1.3.  DEFINITIONS

Base value and date: 900 as of 30 Jan 2023

Underlying Index: iISTOXX US ESG 100 (EUR Gross Return)

Decrement Amount (in index points): 50

Dissemination calendar: STOXX US calendar

Index Type and Currency: Price in EUR

9.97.1.4. CALCULATION

The index value for the iISTOXX US ESG 100 Decrement 50 Index is calculated as follows:

V. = <IV « U, ) <DACT(t— 1,t)>
U UL, 365
Where:
IV, index value on day t
U, index value of underlying index on day t
ACT(t—1,t) number of actual calendar day between t-1 and t (usually 1, after weekends 3)
D decrement amount in index points

Index calculation uses unrounded values of 1V,_;. The index is to be reported and disseminated
rounded to 2 decimal places.

9.97.1.5. ONGOING MAINTENANCE

All index changes and adjustments of the Underlying Index are reflected in the Decrement Index

STOXX
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9. DECREMENT INDICES
(PERFORMANCE DEDUCTIONS)

9.98. ISTOXX USA 100 GR DECREMENT 50 INDEX

OVERVIEW

The iISTOXX USA 100 GR Decrement 50 Index replicates the performance of the Gross Return
version of the ISTOXX USA 100 Index, assuming a constant dividend markdown of 50 index
points, subtracted on an accrued basis.

Base value and date: 900 as of Jan 30, 2023

Underlying Index: iSTOXX USA 100 EUR (GR) Index

Decrement Amount (in Points): 50

Dissemination calendar: STOXX USA calendar

Index Type & Index Currency: Price in EUR

INDEX FORMULA

The Index values are calculated as follows:

U ACT(t—1,¢t)
Ve = (IVH % Ut_l) - (D 365 )
Where,
IV Index value on day t
U, Underlying index on day t
ACT(t—1,t) Number of actual calendar day betwe