ECPI

Part of STOXX

Index Family: ECPI ESG EMU

Benchmark Statement as of 22-May-2026

The purpose of this disclosure is to outline the information required in Article 27 of the EU regulation on indices used as financial benchmarks (“BMR”) and the Commission
Delegated Regulation (EU) 2018/1643, 2020/1816, 2020/1817, 2020/1818 and the Benchmarks (Amendment and Transitional Provision) (EU Exit) Regulations n. 657/ 2019.

This document includes clear definitions of the market or economic reality measured by the benchmark and the circumstances in which such measurement may become
unreliable, outlines rules around exercise of judgement or discretion and provides some additional information about the benchmark.

This benchmark statement is provided by Stoxx Ltd as the administrator of the ECPI Index family of indices. This disclosure references and should be read in conjunction with the
following methodology and policy documents available at https://www.stoxx.com/

GENERAL DISCLOSURE

This Benchmark Statement was first published on May, 22 2026; last revision was made

1.1 Date of publication and update on May, 22 2026,

Stoxx Ltd is the administrator. Stoxx Ltd will revise this benchmark statement if material
1.2 Review of Benchmark Statement changes are made to the information contained within it, but a review will take place
at a minimum of once every two years.

STOXX assigns ISIN codes to all Benchmarks, these numbers are freely available and
1.3 Use of ISIN can be found in the Vendor Code sheet:

https://www stoxx.com/data-vendor-codes

1.4 Contributions of input data The Index Family does not use contributions of input data.

1.5 Regulated-data benchmark disclosure The ECPI Indices are not regulated data benchmarks.

16 Specific disclosure requirements for significant and non- The ECPI Indices includes only non-significant benchmarks according to point 27 of
. significant benchmarks Article 3(1) of Regulation (EU) 2016/1011.

INDEX CHARACTERISTICS

The ECPI ESG EMU Index is a cap-weighted equity index, with single company capping
2.1 Market Reality at 4% designed to serve as a broad benchmark representing Eurozone companies that
meet ECPI ESG criteria.

ECPI indices are calculated and rebalanced in accordance with objective rules-
based methodologies and do not allow for subjective or discretionary selection of
index components. If there were to be exceptional circumstances that are not
addressed by either ECPlI Equity Benchmarks Calculation Methodology or an
administrator policy. Such scenarios might include but are not limited to: (1) Failure of
data providers; (2) Significant changes to the underlying market; (3) Complex
corporate events; (4) Action by governmental or regulatory bodies that causes market
disruption; and (5) Events beyond human control.

Then, in the event that the administrator needs to take action or make a decision that
has not been foreseen by the methodology or associated policy, senior members of
the administration team will consult with the Index Governance Committee to arrive at
a decision that is consistent with the objective of the index in question and that causes
minimal disruption to index stakeholders. Where appropriate, and reasonably
practicable, the administrator may consult with stakeholders. In any event the
administrator will make all reasonable efforts to ensure stakeholders are aware that
discretion or judgement has been used and how. Additionally, Stoxx Ltd confirms that
the remuneration of the staff responsible for the valuation of the index is not linked to
the performance of the financial index.

2.2 Use of Discretion
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External Factors

Changes to and cessation of benchmark

Definitions of key terms

Benchmark Methodology

Input data

Controls over exercise of judgement and discretion

Determination of the benchmark in stress periods

Errors in the input data

Potential Limitations of the benchmark

Stoxx Ltd hereby provides notice to users of the ECPI indices that it is possible that
circumstances, including external events beyond the control of Stoxx Ltd, may
necessitate changes to, or cessation of, a benchmark or the entire index family.

Any financial confracts or other financial instruments that reference an ECPI
benchmark or investment funds which use the ECPI indices fo measure their
performance should be able to withstand, or otherwise address the possibility of
changes to, or cessation of, a benchmark.

Please refer to ANNEX 1

Please refer to Benchmark Family Rule Book and ECPI Equity Benchmarks Calculation
Methodology:

RULE BOOK

and

BENCHMARK CALCULATION METHODOLOGY

Input data for the ECPI indices consists of official closing prices sourced via market
data vendors from eligible stock exchanges. Stoxx Ltd considers this to be readily
available data. None of the indices use any contributed input data.

The only circumstances in which judgement and/or discretion may be exercised are
set out in response 2.2 above.

Given the objective and formulaic methodology of the ECPI Index, any limitations are
most likely to arise due to external factors. Such factors could include an inadequate
availability of market transaction and pricing data, poor quality data or an insufficient
number of eligible constituents available for inclusion in the index. In the unlikely event
that such periods of stress were prolonged, then it is probable that the Index
Governance Committee would consider decommissioning the index or index series.
This would be essential if the index was unable to continue to adequately measure the
market or economic redlity it was intended to evaluate.

ECPI Indices are recalculated whenever errors or distortions occur that are deemed to
be significant. Stakeholder of the ECPI indices are notified of any decisions to
recalculate and/or restate an index through appropriate media.

Stoxx Ltd uses official closing levels for calculation of all the underlying indices of family
members, however if data is not available to Stoxx Ltd due to trade suspensions or
market distortions the latest available data is used for calculating the value of an
index. This ensures that the value of financial instruments and the pay-offs calculated
for financial contracts can be determined. Limitations may also occur due to technical
reasons, for example the inability of a stock exchange to publish a close price due to a
computer outage. In the unlikely event that periods of stress were prolonged, then it is
probable that the Index Governance Committee would consider decommissioning
the index or index series. This would be essential if the index was unable to continue to
adequately measure the market or economic reality it was intended to evaluate. The
benchmark administrator relies on external data providers for the provision of ESG data
used in the selection, weighting and calculation of the benchmarks. ESG data sourced
from third-party providers may be subject to change depending on the methodologies
of the providers. Additional details on our vendors and methodologies can be found at
Iltem 8 (data and Standards used). Further potential limitations of ESG factors data
being used in individual index methodologies are described in the corresponding index
methodology books. The measurement of the benchmark may also become
unreliable should the ESG data become unavailable or inaccurate. ESG data may not
cover the entire universe of eligible constituents for a particular Index — eligible
constituents not covered by ESG will be excluded from the Indices.
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Annex 1 - Definition of Key Terms used in the benchmark statement

Administrator

Benchmark

BMR

Discretion/exercise judgement

Family of Benchmarks

Financial Contract

Financial Instrument

Input Data

Investment Fund

ISIN

Non-Significant Benchmark

Stakeholder

Stoxx Ltd

The Index Governance Committee

Transaction Data

Index Dept.
ecpi.indices@iss-stoxx.com

A natural or legal person that has control over the provision of a benchmark, for the ECPI Index this is Stoxx Ltd.

Any index by reference to which the amount payable under a financial instrument or a financial contract, or the
value of a financial instrument, is determined, or an index that is used to measure the performance of an investment
fund with the purpose of tracking the return of such index or of defining the asset allocation of a portfolio or of
computing the performance fees.

Regulation (EU) 2016/1011 of the European Parliament and of the Council of 8 June 2016 on indices used as
benchmarks in financial instruments and financial contracts or to measure the performance of investment funds and
amending Directives 2008/48/EC and 2014/17/EU and Regulation (EU) No 596/2014. The Benchmark Regulations - the
Commission Delegated Regulation (EU) 2018/1643, and the supplementary regulatory technical standards.

The exercise of discretion by an administrator with respect to the use of data in determining a benchmark, including
adjusting values for factors that might influence the quality of data such as market events or impairment of a buyer
or seller's credit quality, and manually altering constituent weightings.

A group of benchmarks provided by the same administrator and determined from input data of the same nature
which provides specific measures of the same or similar market or economic reality.

(a) any credit agreement as defined in point (c) of Article 3 of Directive 2008/48/EC;
(b) any credit agreement as defined in point (3) of Article 4 of Directive 2014/17/EU

Means any of the instruments listed in Section C of Annex | to Directive 2014/65/EU for which a request for admission
to trading on a trading venue, as defined in point (24) of Article 4(1) of Directive 2014/65/EU, has been made or
which is traded on a trading venue as defined in point (24) of Article 4(1) of Directive 2014/65/EU or via a systematic
internaliser as defined in point (20) of Article 4(1) of that Directive.

The data in respect of the value of one or more underlying assets, or prices, including estimated prices, quotes,
committed quotes or other values, used by Stoxx Ltd as an administrator o determine a benchmark.

It is an AIF as defined in point (a) of Article 4(1) of Directive 2011/61/EU, or a UCITS as defined in Article 1(2) of Directive
2009/65/EC.

The International Securities Identification Number (ISIN) is a code that uniquely identifies a specific securities issue.

It is a benchmark which is not considered a ‘critical benchmark’ or ‘significant benchmark’ according to point 27 of
Article 3(1) of Regulation (EU) 2016/1011.

A natural or legal person that uses a benchmark for:

(a) issuance of a financial instrument which references an index or a combination of indices;

(b) determination of the amount payable under a financial instrument or a financial contract by referencing an
index or a combination of indices;

(c) being a party to a financial contract which references an index or a combination of indices;

(d) providing a borrowing rate as defined in point (j) of Article 3 of Directive 2008/48/EC calculated as a spread or
mark-up over an index or a combination of indices and that is solely used as a reference in a financial contract to
which the creditor is a party;

(e) measuring the performance of an investment fund through an index or a combination of indices for the purpose
of tracking the return of such index or combination of indices, of defining the asset allocation of a portfolio, or of
computing the performance fees.

The benchmark administrator of the ECPI Index family of indices.
The group of individuals appointed at the administrator to provide supervision of the ECPI indices.

Means observable prices, rates, indices or values representing transactions between undffiiated counter parties in
an active market subject to competitive supply and demand forces.
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