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Introduction

Index Representation

S&P DJI Decrement Indices. The decrement indices measure the performance of a strategy tracking a given S&P DJl index from which
a pre-determined quantity of index value is deducted periodically. The value deducted may be expressed as a percentage of index lev el or
as a pre-determined quantity of index points.

S&P DJI Increment Indices. The increment indices measure the performance of a strategy tracking a given S&P DJI index from which a
pre-determined quantity of index value is increased periodically. The value increased may be expressed as a percentage of index level or
as a pre-determined quantity of index points.

Index Behavior

S&P DJI Decrement Indices. Because decrement indices deductindex value, they systematically underperform their parent indices.
Therefore, decrementindices are not intended to be used as the basis of index funds or other financial products that aim solely to
replicate the performance of an index. Decrements that deduct index points have different characteristics than decrements that deduct a
fixed percentage of index value. As a percentage of index level, index points decrements are not constant through time. For example, a
50-point index decrement from an index level of 1000 corresponds to 5% of index value, while a 50-pointindex decrement from an index
level of 500 corresponds to 10% of index value.

S&P DJI Increment Indices. Because increment indices increase index value, they systematically outperform their parent indices.
Therefore, increment indices are not intended to be used as the basis of index funds or other financial products that aim solely to replicate
the performance of an index. Increments that increase index points have different characteristics than increments that increase a fixed
percentage of index value. As a percentage of index level, index points increments are not constant through time. For example, a 50-point
index increment from an index level of 1000 corresponds to 5% of index value, while a 50-point index increment from an index level of 500
corresponds to 10% of index value.

First Value Date (FVD)

The FVD is the first day for which there is a calculated value, back-tested or live, for a given index. If the FVD is the same as the Launch
Date, there is no back-tested history for the index.
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Base Value and Base Value Date

A hypothetical date in which the index was set at 100, 1000, or some other rounded number for calculation purposes.

Launch Date

The first-time data is accessible by the public (e.g., availablein afile on EDX). It is also the day of the first live value. For Dow Jones
indices launched prior to 7/2/2012, the launch date (i.e., the start of live vs. back-tested data) corresponds to DJI's legacy term “Date of
Introduction,” which was defined as the date at which an index was moved from development to production servers.
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S&P Percentage Decrement Indices

Return
Types

‘ Index Code

Fee Reduction Type

Launch Date

Index Name

Underlying Index

Available

PR SPXDUP Standard Fee
S&P 500 3% Decrement Index S&P 500 TR SPXDUT Subtracted from 3% 1/28/2019
NTR SPXDUN Return
. . PR SPFXEDUP Standard Fee
S&P France LargeMidCap Equal Weight | g b pce | argeMidCap Equal Weight TR SPFXEDUT | Subtracted from 5% 1/28/2019
5% Decrement Index NTR SPFXEDUN | Retumn
. PR SP35EDUP Standard Fee
0,
S&P Europe 350 Equal Weight 5% S&P Europe 350 Equal Weight TR SP35EDUT | Subtracted from 5% 1/28/2019
Decrement Index NTR SP35EDUN | Retumn
. PR SPELEDUP Standard Fee
0,
S&P Euro 75 Equal Weight 5% S&P Euro 75 Equal Weight TR SPELEDUT | Subtracted from 5% 1/28/2019
Decrement Index NTR SPELEDUN | Return
. PR SPITXDUP Standard Fee
0,
ﬁ]‘z:x'ta'y LargeMidCap 5% Decrement | e b a1 | argeMidCap TR SPITXDUT | Subtracted from 5% 1/28/2019
NTR SPITXDUN | Return
. PR SPE5SEDEP Standard Fee
S&P Euro 50 Equal Weight 3.5% S&P Euro 50 Equal Weight TR SPESEDEN | Subtracted from 3.5% 5/6/2019
Decrement Index NTR SPE5SEDET | Return
. . PR SPESXDUP Standard Fee
IS;]%ZXSP"’“” LargeMidCap 5% Decrement | g¢p gpain | argeMidCap TR SPESXDUT | Subtracted from 5% 1/28/2019
NTR SPESXDUN | Return
S&P 500 2% Decrement Index S&P 500 TR SPX2DUT gt::j”udc"’t‘if:ee 2% 5/24/2019
S&P 500 Smallest 200 Equal Weight 4% | S&P 500 Smallest 200 Equal Weight TR SPS2EDUT gﬁ‘tfaacrt‘lg?%m " 2126/2019
Decrement Index Index NTR SPS2EDUN Return °
S&P EuroUSA 50 ESG Select Equal S&P EuroUSA 50 ESG Select Equal NTR SPTSEDEN gﬁo’l‘rjaacrt‘égiﬁ)m - 8/26/2019
Weight 5% Decrement Index Weight Index Return
S&P Europe 50 ESG Select Equal Weight . Standard Fee
(BEL, DEU, FRA, NLD) 5% Decrement (SB‘gI‘E'T_Eg?@%ﬁfiﬁ;ﬁ'ﬁgggq“a'We'ght NTR SPCEEDEN | Subtracted from 5% 9/30/2019
Index ’ ' ’ Return
PR SPLS3DUP Standard Fee
S&P 500/S&P SmallCap 600 130/30 Long: S&P 500
0.30% Decrement Index Short: S&P SmallCap 600 ,\-H_?R gppll_‘gggbﬁ g:ﬁ}:ﬁmed from 0.30% 10/21/2019
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Index Name

Underlying Index

Return
Types
Available

Index Code

Fee Reduction Type

Launch Date

. PR SPSL3DUP Standard Fee
S&P SmallCap 600/S&P 500 130/30 Long.. S&P SmallCap 600 TR SPSL3DUT Subtracted from 0.30% 10/21/2019
0.30% Decrement Index Short: S&P 500 NTR SPSL3DUN Return
. PR SPLS5DUP Standard Fee
S&P 500/S&P SmallCap 600 150/50 Long: S&P 500 TR SPLS5DUT | Subtracted from 0.40% | 10/21/2019
0.40% Decrement Index Short: S&P SmallCap 600 NTR SPLS5DUN Return
PR SPSL5DUP Standard Fee
S&P SmallCap 600/S&P 500 150/50 Long: S&P SmallCap 600 R SPSL5DUT Subtracted from 0.40% 10/21/2019
0.40% Decrement Index Short: S&P 500 NTR SPSL5DUN Return '
. . PR SPXQ5DUP Standard Fee
S&P 500 150/50 Quality 0.30% Long: S&P 500 Quality
Decrement Index Short: S&P 500 Quality - Lowest Quintile ,\H_?R gpp;(gggg;\l; gz?J:ﬁCted from 0.30% 10/21/2019
. . o PR SPXL5DUP Standard Fee
- 0, . -
gfgesn?gnﬁr? ése?( Inverse-Quality 0.30% ;?]2% 2‘;,@ 2%% %ﬁl'ltt{, Lowest Quintile TR SPXL5DUT | Subtracted from 0.30% | 10/21/2019
) NTR SPXL5DUN Return
. ) PR SPXQ3DUP Standard Fee
o .
S&P 500 130/30 Quality 0.30% Long: S&P 500 Quality - TR SPXQ3DUT | Subtracted from 0.30% | 10/21/2019
Decrement Index Short: S&P 500 Quality - Lowest Quintile NTR SPXQ3DUN Return
) ) o PR SPXL3DUP Standard Fee
- 0 . -
S&P 500 130/30 Inverse-Quality 0.30% Long.. S&P 500 Quall}y Lowest Quintile R SPXL3DUT Subtracted from 0.30% 10/21/2019
Decrement Index Short: S&P 500 Quality NTR SPXL3DUN Return
. : Standard Fee
S&P Balanced Global Bond and Equity S&P Balanced Global Bond and Equity ER SPBGBEE Subtracted from 0.4% 1/23/2020
Futures 0.4% Decrement Index Futures Index Retumn
- : : ] " Standard Fee
S&P 500 NTR 10% Dynamic Rebalancing | S&P 500 NTR Dynamic Rebalancing Risk TR SPXR1DET o
Risk Control 2% Decrement Index (EUR) | Control 10% Index (EUR) ER SPXR1DEE zgﬁ;:ﬁmd from 2% 2/19/2020
S&P Kensho New Economies Sector . Standard Fee
Rotator Daily RC2 5% - 0.85% Decrement | S&P Kensho New Economies Sector TR KNESRDTS | g\ ptracted from 0.85% 3/23/2020
Rotator Daily RC2 5% Index ER KNESRDES
Index (USD) Return
S&P Kensho New Economies Sector . Standard Fee
Rotator Daily RC2 7% - 0.85% Decrement | S&P Kensho New Economies Sector TR KNESRDT7 | 5 ptracted from 0.85% 3/23/2020
Rotator Daily RC2 7% Index ER KNESRDE7
Index (USD) Return
S&P Eurozone 30 ESG-Momentum Standard Fee
Select Equal Weight 4% Decrement Index | oo Eurozone 30 ESG-Momentum TR SPE3E4ET | Subtracted from 4.00% 5/18/2020
Select Equal Weight Index (EUR)
(EUR) TR Return
Standard Fee
S&P/TSX 60 2% Decrement Index (CAD) | S&P/TSX 60 IJJ—'IBR gpp;—ggzzg; Subtracted from 2.00% 6/22/2020
Return
Standard Fee
S&PITSX 60 3% Decrement Index (CAD) | S&P/TSX 60 NS ggggﬁgg Subtracted from 3.00% | 6/22/2020
Return
PR SPGWDEP Standard Fee
S&P Global Water 3.5% Decrement Index | S&P Global Water TR SPGWDET Subtracted from 3.50% 10/5/2020
NTR SPGWDEN Return
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Return
Types

Index Name
S&P U.S. Multi-Asset Riskcasting 4%

Underlying Index

Available

‘ Index Code

Fee Reduction Type

Standard Fee

Launch Date

Target Volatility with 0.50% Decrement S&P U.S. Multi-Asset Riskcasting Index R SPUMRADT Subtracted from 0.50% 10/12/2020
(USD) ER SPUMR4DE
Index (USD) Return
Standard Fee
S&P 500 Futures KRW Hedged (Fed S&P 500 Futures KRW Hedged (Fed o
Funds) 2% Decrement Index Funds) (3PM KST Rate) Index" R SPXFKDT gz?ut:ﬁcted from 2.00% 12/21/2020
Standard Fee
S&P 500 Futures (Fed Funds) 3% S&P 500 Futures (Fed Funds) Index TR SPXF3DT | Subtracted from 3.00% |  4/26/2021
Decrement Index (USD) TR Return
S&P EuroUSA 50 Low Carbon ESG Standard Fee
Select Equal Weight 5% Decrement Index | S%" BUrOUSA 50 Low Carbon ESG NTR SPEUDPEN | Subtracted from 5.00% 2/1/2021
Select Equal Weight Index (EUR)
(EUR) NTR Return
Standard Fee
S&P 500 Futures (Fed Funds) 2%
Decrement Index (USD) TR S&P 500 Futures (Fed Funds) Index TR SPXF2DT ggt)ut:ﬁcted from 2.00% 4/26/2021
PR SPGCEDEP | Standard Fee
0,
E&P GIobztaII C(Ijean Energy 3.5% S&P Global Clean Energy TR SPGCEDET | Subtracted from 3.50% 3/5/2021
ecrement index NTR SPGCEDEN | Return
Standard Fee
S&P Global Luxury 5% Decrement Index TR SPGL5DET
S&P Global Luxury Subtracted from 5.00% 4/5/2021
(EUR) NTR SPGLSDEN | metum
Standard Fee
S&P Global Luxury 5% Decrement Index TR SPGL5DUT
S&P Global Luxury Subtracted from 5.00% 4/5/2021
(USD) NTR SPGLSDUN | oor
Standard Fee
0,
S&P/ASX 200 4.5% Decrement Index S&PJIASX 200 TR SPAX2FAT Subtracted from 4.50% 5/3/2021
(AUD) NTR SPAX2FAN
Return
Standard Fee
SE&P/ASX 200 Futures (AONIA)4.5% | sep/asx 200 Futures Index TR SPA2FADT | Subtracted from 4.50% |  12/20/2021
Decrement Index (AUD) TR Return
S&P EuroUSAJapan 100 ESG Select Standard Fee
Equal Weight 5% Decrement Index (EUR) E&Eafwgyﬁffn%pei” 100 ESG Select NTR SPEUJDEN | Subtracted from 5.00% 5/10/2021
NTR d 9 Return
Standard Fee
S&P Eurozone 50 ESG Select Equal S&P Eurozone 50 ESG Select Equal
Weight 5% Decrement Index (EUR) NTR | Weight Index NTR SPESEEDN g:ﬁ}:ﬁded from 5.00% 5/10/2021
S&P Eurozone 50 Environmental Select S&P Eurozone 50 Environmental Select Standard Fee
Equal Weight 5% Decrement Index (EUR) Equal Weight Index NTR SPEENDEN Subtracted from 5.00% 5/31/2021
NTR q 9 Return
. . Standard Fee
S&P Global ESG Equity & Green Bond S&P Global ESG Equity & Green Bond R SPGESDUT | Subtracted from 5.00% 6/7/2021
Balanced 5% Decrement Index (USD) TR | Balanced Index Return
! Prior to August 14, 2020, the Fixing of Front-month Forward Contracts were captured at 4:00 PM London Time
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Types
Available

Return ‘

Index Code Fee Reduction Type Fee Launch Date

Index Name Underlying Index

S&P Global ESG Equity & Green Bond

S&P Global ESG Equity & Green Bond

Standard Fee

0,
Balanced 5% Decrement Index (EUR) TR | Balanced Index R SPGESDET ggijut:ﬁcted from 5.00% 6/7/2021
S&P Global ESG Equity & Green Bond . Standard Fee
Balanced 5% Decrement Index (USD) | S&P Global ESG Equity & Green Bond NTR SPGESDUN | Subtracted from 5.00% 7/15/2021
Balanced Index
NTR Return
S&P Global ESG Equity & Green Bond . Standard Fee
Balanced 5% Decrement Index (EUR) | S&P Global ESG Equity & Green Bond NTR SPGESDEN | Subtracted from 5.00% 7/15/2021
Balanced Index
NTR Return
S&P Developed 100 Gender Equality & . Standard Fee
Inclusion Equal Weight 3.5% Decrement ﬁ%ﬁ;sﬁﬁ%oﬂﬁvﬁ? fﬁ?]‘é‘z;'z(gﬂ%ty & NTR SPDHGDEN | Subtracted from 3.50% 8/2/2021
Index (EUR) NTR q 9 Return
) . . . Standard Fee
S&P NextGenerationEU Recovery Equity | S&P NextGenerationEU Recovery Equity TR SPNGF5ET Subtracted from 5.00% 9/6/2021
5% Decrement Index (EUR) Index (EUR) NTR SPNGF5EN Retumn LU0
. Standard Fee
S&P China A 300 3.5% Decrement Index . TR SPC3DFET o
(EUR) S&P China A 300 Index (EUR) NTR SPC3DFEN g:ﬁ;:ﬁded from 3.50% 10/11/2021
S&P 500 Sector Rotator 5% Daily RC2 S&P 500 Sector Rotator Daily RC2 5% TR SPXRSF5T gﬁ)nt?airtdeg%%m 0.50% 10/20/2021
(SOFR) 0.5% Decrement Index (USD) Index (SOFR) (USD) ER SPXRSF5E Return '
S&P EuroUSAJapan 100 Net Zero 2050 Standard Fee
Climate Transition Select 5% Decrement | Sor EUroUSAJapan 100 Net Zero 2050 NTR SPEJCFEN | Subtracted from 450% | 10/11/2021
Climate Transition Select Index
Index (EUR) NTR Return
S&P EuroUSAJapan 100 Net Zero 2050 Standard Fee
Paris-Aligned Select 5% Decrement Index | S%- EUroUSAJapan 100 Net Zero 2050 NTR SPEJPFEN | Subtracted from 5.00% | 10/11/2021
Paris-Aligned Select Index
(EUR) NTR Return
S&P Eurozone 50 Net Zero 2050 Climate . Standard Fee
Transition Select 5% Decrement Index | S&P Eurozone 50 Net Zero 2050 Climate NTR SPEZCFEN | Subtracted from 5.00% | 10/11/2021
Transition Select Index
(EUR) NTR Return
S&P Eurozone 50 Net Zero 2050 Paris- . Standard Fee
Aligned Select 5% Decrement Index S&P Eurozone 50 Net Zero 2050 Paris- NTR SPEZPFEN | Subtracted from 5.00% | 10/11/2021
Aligned Select Index
(EUR) NTR Return
S&P France 20 Net Zero 2050 Climate . Standard Fee
Transition Select 5% Decrement Index | S5 France 20 Net Zero 2050 Climate NTR SPFRCFEN | Subtracted from 5.00% | 10/11/2021
Transition Select Index
(EUR) NTR Return
S&P France 20 Net Zero 2050 Paris- . Standard Fee
Aligned Select 5% Decrement Index S&Pp France 20 Net Zero 2050 Paris- NTR SPFRPFEN | Subtracted from 5.00% | 10/11/2021
Aligned Select Index
(EUR) NTR Return
S&P Eurozone 50 Net Zero 2050 Climate . Standard Fee
Transition ESG Select 5% Decrement i&P Etwozlgggsso Il\lettzlezjo 2050 Climate NTR SPZXCDEN Subtracted from 5.00% 11/22/2021
Index (EUR) NTR ransition elect Index Retumn
S&P Eurozone 50 Net Zero 2050 Paris- . Standard Fee
Aligned ESG Select 5% Decrement Index if‘P E;Eé%”gjo ':'ftj:ro 2050 Paris- NTR SPZXPDEN | Subtracted from 5.00% | 11/22/2021
(EUR) NTR 'gne ect index Retumn
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Return
Types

Index Name
S&P 500 ESG 3% Decrement Index

Underlying Index

Available

‘ Index Code

Fee Reduction Type Fee Launch Date

Standard Fee

S&P 500 ESG Index TR SPXESFUT Subtracted from 3.00% 11/22/2021
(USD) TR Return
Standard Fee
S&P 500 ESG 3% Decrement Index S&P 500 ESG Index NTR SPXESFUN | Subtracted from 3.00% | 11/22/2021
(USD) NTR Return
S&P Eurozone 50 Low Carbon & Water Standard Fee
Intensity ESG Select Equal Weight 5% ﬁf}f‘gnggr‘ézsogeszgéc’é” S:Ir\t,’\?:i %nVY aer NTR SPESLWDE | Subtracted from 5.00% 12/3/2021
Decrement Index (EUR) NTR y q 9 Return
Standard Fee
S&P 500 Enhanced Beta 50 3% S&P 500 EnhancedBeta 50 Index (USD)
Decrement Index (USD) TR R TR SP5EB5DT g:ﬁ}:ﬁmed from 3.00% 12/3/2021
Standard Fee
S&P Europe 350 Enhanced Beta 50 5% | S&P Europe 350 Enhanced Beta 50 Index
Decrement Index (EUR) TR (EUR) TR TR SPE3ES5SDT ggg}:ﬁcted from 5.00% 12/3/2021
. . Standard Fee
0,
S&P SmallCap 600 High Beta 100 2% S&P SmallCap 600 High Beta 100 Index TR SP6EBIDT Subtracted from 2.00% 12/20/2021
Decrement Index (USD) TR (USD) TR Return
S&P Eurozone 50 Low Carbon & Water Standard Fee
Intensity ESG Select Equal Weight 4% IS‘%P E_;Jrcézsocr;eSSIO Ltogv Calr\t;\;)n_ 8;]t\/\|/a(§er NTR SPELD4EN Subtracted from 4.00% 12/20/2021
Decrement Index (EUR) NTR ntensity electEqualvveignt Index Return
S&P Eurozone LargeMidCap Net Zero . Standard Fee
2050 Paris-Aligned ESG 4% Decrement gg‘spo'i,“;fisz_o/;:f #:éggg”glcn%pefet zero NTR SPEUPDEN | Subtracted from 4.00% | 12/20/2021
Index (EUR) NTR 9 Return
Standard Fee
0,
S&P Kensho New Technology 5% S&P Kensho New Technology Index NTR KNTCHDEN | Subtracted from 5.00% | 12/27/2021
Decrement Index (USD) NTR Return
S&P France 20 Low Carbon & Water Standard Fee
Intensity ESG Select Equal Weight 4% ﬁﬁ‘fn;ia”ééfcfg;gg ga[]bac;cv‘im?tﬁ{dex NTR SPF2LFEN | Subtracted from 4.00% 1/7/2022
Decrement Index (EUR) NTR y d 9 Return
S&P EuroUSA 30 Natural Resources Standard Fee
Efficient ESG Select Equal Weight 5% Eff‘i'zieEn”trEg(S;Asﬁf;CNtaé”rj‘éleflz?“r:‘t"fﬁ dox NTR SPUESDEN | Subtracted from 5.00% 1/10/2022
Decrement Index (EUR) NTR d 9 Return
S&P Eurozone 30 Net Zero 2050 Climate . Standard Fee
Transition Pathway Select 5% Decrement ?iﬁsft?ggzggﬁ]gvg Ngﬁ:g? |ﬁ823 Climate NTR SPECPFEN | Subtracted from 5.00% 1/24/2022
Index (EUR) NTR y Return
S&P Eurozone 30 Net Zero 2050 Paris- . Standard Fee
Aligned Transition Pathway Select 5% | oo Siozone 30 Hlet zero 2050 Pars: NTR SPEPPFEN | Subtracted from 5.00% |  1/24/2022
Decrement Index (EUR) NTR 9 Y Return
Standard Fee
0,
DJIA Futures 2% Decrement Index (Fed | DJIA Futures Index (Fed Funds) (USD) R DIJIAE2DT Subtracted from 2.00% 1/31/2022
Funds) (USD) TR TR Return
Standard Fee
0,
DJIA Futures 3% Decrement Index (Fed | DJIA Futures Index (Fed Funds) (USD) R DJIAE3DT Subtracted from 3.00% 1/31/2022

Funds) (USD) TR

TR

Return
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Types
Available

Return ‘

Index Code Fee Reduction Type Fee Launch Date

Index Name Underlying Index

S&P EuroUSAJapan 100 Net Zero 2050

S&P EuroUSAJapan 100 Net Zero 2050

Standard Fee

Paris-Aligned Select 4% Decrement Index . ) NTR SPEJP4EN Subtracted from 4.00% 1/31/2022
Paris-Aligned Select Index

(EUR) NTR Retumn

S&P Transatlantic 50 Net Zero 2050 . Standard Fee

Paris-Aligned Select 5% Decrement Index | S&P Transatlantic 50 Net Zero 2050 NTR SPTPPFEN | Subtracted from 5.00% 1/31/2022
Paris-Aligned Select Index

(EUR) NTR Return

S&P Transatlantic 50 Net Zero 2050 . Standard Fee

Climate Transition Select 5% Decrement | S&P Transatlantic 50 Net Zero 2050 NTR SPTCPFEN | Subtracted from 5.00% 1/31/2022
Climate Transition Select Index

Index (EUR) NTR Return

S&P Europe LargeMidCap Net Zero 2050 . Standard Fee

Paris-Aligned ESG 4% Decrement Index | S%- Europe LargeMidCap Net Zero 2050 NTR SPEUPDEN | Subtracted from 4.00% 1/31/2022
Paris-Aligned ESG Index

(EUR) NTR Return

S&P Eurozone 50 Net Zero 2050 Paris- . Standard Fee

Aligned ESG Select 4% Decrement Index | oo Eurozone 50 Net Zero 2050 Paris- NTR SPZXPFEN | Subtracted from 4.00% 211412022
Aligned ESG Select Index

(EUR) NTR Return

S&P Transatlantic 100 Net Zero 2050 . Standard Fee

Paris-Aligned ESG Select 4% Decrement ?iﬁsxﬁnssgaggé1so<g|e'\éft|nzféi 2050 NTR SPTPAFEN Subtracted from 4.00% 2/14/2022

Index (EUR) NTR 9 Retumn

. . Standard Fee
0, 0, 0, 0,

S&P U.S. Equity Momentum 40% VT 4% | S&P U.S. Equity Momentum 40% VT 4% ER SPUMP40 Subtracted from 2.00% 3/14/2022

Decrement Index Index Return

S&P Eurozone LargeMidCap Net Zero . Standard Fee

2050 Paris-Aligned ESG 5% Decrement | S%F Eurozone LargeMidCap Net Zero NTR SPEPAFEN | Subtracted from 5.00% |  3/21/2022
2050 Paris-Aligned ESG Index

Index (EUR) NTR Return

S&P Europe LargeMidCap Net Zero 2050 . Standard Fee

Paris-Aligned ESG 5% Decrement Index S&'-D Europe LargeMidCap Net Zero 2050 NTR SPEUPEEN Subtracted from 5.00% 3/21/2022
Paris-Aligned ESG Index

(EUR) NTR Return

S&P Eurozone 30 Equal Sector ESG Standard Fee

Select Equal Weight 5% Decrement Index | S%F Eurozone 30 Equal Sector ESG NTR SPE3SDEN | Subtracted from 5.00% |  3/21/2022
Select Equal Weight Index

(EUR) NTR Retumn

S&P Eurozone 50 Paris-Aligned Climate S . Standard Fee

Select 3.75% Decrement Index (EUR) | S&P Eurozone 50 Paris-Aligned Climate NTR SPEZPDEN | Subtracted from 3.75% 3/28/2022
Select Index

NTR Return

S&P Eurozone 25 Low Carbon & Water | S&P Eurozone 25 Low Carbon & Water Standard Fee

Intensity ESG Select Plus Equal Weight | Intensity ESG Select Plus Equal Weight NTR SPELWFEN | Subtracted from 5.00% 4/4/2022

5% Decrement Index (EUR) NTR Index Return

S&P Eurozone 25 Low Carbon & Water | S&P Eurozone 25 Low Carbon & Water Standard Fee

Intensity ESG Select Plus Equal Weight | Intensity ESG Select Plus Equal Weight NTR SPELWFUN | Subtracted from 5.00% 4/4/2022

5% Decrement Index (USD) NTR Index Return

S&P Transatlantic 80 Low Carbon & S&P Transatlantic 80 Low Carbon & Standard Fee

Water Intensity ESG Select Equal Weight | Water Intensity ESG Select Equal Weight NTR SPTLF2EN Subtracted from 4.00% 4/4/2022

4% Decrement Index (EUR) NTR Index Return

S&P Transatlantic 80 Low Carbon & S&P Transatlantic 80 Low Carbon & Standard Fee

Water Intensity ESG Select Equal Weight | WaterIntensity ESG Select Equal Weight NTR SPTLF2UN Subtracted from 4.00% 4/4/2022

4% Decrement Index (USD) NTR Index Return
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Return
Types

Index Name
S&P Transatlantic 80 Low Carbon &

Underlying Index
S&P Transatlantic 80 Low Carbon &

Available

‘ Index Code

Fee Reduction Type
Standard Fee

Launch Date

Water Intensity ESG Select Equal Weight | WaterIntensity ESG Select Equal Weight NTR SPTLWFUN Subtracted from 5.00% 4/4/2022
5% Decrement Index (USD) NTR Index Return
S&P France 40 Paris-Aligned Transition S&P France 40 Paris-Aligned Transition NTR SPERPAB ghag][?;::rt%g?ﬁ)m 5.00% 5/30/2022
ESG 5% Decrement Index (EUR) NTR ESG Index Return '
S&P 500 and Kensho Cyber Security Top . Standard Fee
10 25% Capped 80/20 Blend 3% fg‘gsifocg”d gggg?gocgl’;iﬁﬁg:;”({fsc’tg NTR SPXKTFUN | Subtracted from 3.00% 5/31/2022
Decrement Index (USD) NTR o&app Return
S&P 500 and Kensho Cyber Security Top . Standard Fee
10 25% Capped 80/20 Blend 3.5% fg‘g;g%znd 'efgg?;ocglt;ifjslﬁgg;”({gg NTR SPXKF2UN | Subtracted from 3.50% 6/27/2022
Decrement Index (USD) NTR PP Return
. . Standard Fee
S&P 500 Sector Rotator 5% Daily RC2 S&P 500 Sector Rotator Daily RC2 5% TR SPXRSS5E Subtracted f 0.50% 6/6/2022
0.5% Decrement Index (USD) Index ER SPXRSS5T Rgtu:ﬁc ed from VY0
S&P EuroUSAJapan 60 ESG Select Standard Fee
Equal Weight 5% Decrement Index (EUR) S&pP Euro_USAJapan 60 ESG Select NTR SPEUJFEN Subtracted from 5.00% 6/20/2022
Equal Weight Index
NTR Return
S&P EuroUSAJapan 55/40/5 ESG Select Standard Fee
Equal Weight 5% Decrement Index (EUR) S&pP EuropSAJapan 55/40/5 ESG Select NTR SPEUEDEN | Subtracted from 5.00% 6/20/2022
Equal Weight Index
NTR Return
S&P 500 Futures 25% Defined Volatility | S&P 500 Futures 25% Defined Volatility Nonstandard — refer to o
3% Decrement Index (USD) ER Index (USD) ER ER SPXFD25E index methodology 3.00% 6/24/2022
S&P 500 Futures 30% Defined Volatility | S&P 500 Futures 30% Defined Volatility Nonstandard — referto o
3% Decrement Index (USD) ER Index (USD) ER ER SPXFD30E index methodology 3.00% 6/24/2022
S&P 500 Futures 35% Defined Volatility | S&P 500 Futures 35% Defined Volatility Nonstandard — referto
3% Decrement Index (USD) ER Index (USD) ER ER SPXFD35E index methodology 3.00% 6/24/2022
S&P Core Eurozone 50 Paris-Aligned o Standard Fee
Transition ESG 5% Decrement Index | SP Core Eurozone 50 Paris-Aligned NTR SPCEPAB | Subtracted from 5.00% |  8/29/2022
(EUR) NTR Return
Standard Fee
S&PI/TSX 60 Futures 3% Decrement S&P/TSX 60 Futures Index (CORRA) o
Index (CORRA) (CAD) TR (CAD) TR TR SPT6FCDT zzi)ut:ﬁcted from 3.00% 9/19/2022
S&P Eurozone 50 Net Zero 2050 Paris- : Standard Fee
Aligned Select 4% Decrement Index S&P Transatlantic 50 Net Zero 2050 NTR SPEZF4EN | Subtracted from 4.00% 9/26/2022
Paris-Aligned Select Index
(EUR) NTR Return
S&P Transatlantic 50 Net Zero 2050 . Standard Fee
Paris-Aligned Select 4% Decrement Index | S&P Eurozone 50 Net Zero 2050 Paris- NTR SPTPF4EN | Subtracted from 4.00% 9/26/2022
Aligned Select Index
(EUR) NTR Return
S&P 500 Low Volatility 5% Daily Risk S&P 500 Low Volatility Daily Risk Control TR SPLVSFUT gﬁt)”t‘rjaagtdeg fom 100% | 10/10/2022
Control 1% Decrement Index (USD) 5% ER SPLV5FUE Retumn '
S&P EuropeUSAJapan Ex-UK 50 Net Standard Fee
Zero 2050 Paris-Aligned Select 5% S&P EuropeUSAJapan Ex-UK 50 Net NTR SPGPDFEN | Subtracted from 5.00% | 10/17/2022
Zero 2050 Paris-Aligned Select Index
Decrement Index (EUR) NTR Return
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Types
Available

Return ‘

Launch Date

Index Code Fee Reduction Type Fee

Index Name Underlying Index

S&P EuroUSAJapan 55/40/5 ESG S&P Eurozone BMI Index, S&P United Standard Fee
Screened Select Equal Weight 5% States BMI Index, or S&P Japan BNI NTR SPEJSFEN Subtracted from 5.00% 01/16/2023
Decrement Index EUR (NTR) Index Return
S&P EuroUSA 50 Net Zero 2050 Paris- S&P Eurozone LargeMidCap Index and Standard Fee
Aligned Select 5% Decrement Index EUR - Eu gen p NTR SPES5DEN | Subtracted from 5.00% 01/16/2023
(NTR) United States LargeMidCap Index Return
) Standard Fee
S&P Luxury Basket Series 1 5% S&P Luxury Basket Series 1 Index (EUR) NTR SPSLFFEN | Subtracted from 5.00% | 01/23/2023
Decrement Index (EUR) NTR Return
S&P EuroUSA 50 ESG Screened Select . Standard Fee
Equal Weight 5% Decrement Index EUR Sﬁflﬁgreoxzone BMI orS&P United States NTR SPEUSFEN | Subtracted from 5.00% | 01/23/2023
(NTR) Return
S&P Europe 50 ESG Screened Select Standard Fee
Equal Weight (BEL, DEU, FRA, NLD) 5 % | S&P Eurozone BMI Index NTR SPEESFEN Subtracted from 5.00% 01/23/2023
Decrement Index EUR (NTR) Return
S&P EuroUSA 100 Net Zero 2050 Paris- . . Standard Fee
Aligned Select 5% Decrement Index gifeliu[gfo:&igg?eMldCap and United NTR SPUEPFEN | Subtracted from 5.00% 02/27/2023
(EUR) NTR 9 p Retumn
S&P EuroUSAJapan Low Volatility Islamic . . Standard Fee
60 Equal Weight 5% Decrement Index gg‘EEur?\llvaA‘ﬁplaz Lowu\goDIal:\IllgyF;slamc NTR SPEUVFUN | Subtracted from 5.00% 02/27/2023
(USD) NTR qual Weight Index (USD) Return
S&P EuroUSAJapan Low Volatlity Islamic - . Standard Fee
60 Equal Weight 5% Decrement Index | S%F EUroUSAJapan Low Volatiity Islamic NTR SPEUVFEN | Subtracted from 5.00% | 02/27/2023
60 Equal Weight Index (EUR) NTR
(EUR) NTR Retumn
S&P Eurozone 50 Net Zero 2050 Paris- . Standard Fee
Aligned Select FMC Weighted 5% if‘i;‘g’;m‘f ESICN\% ezie[lotezdof’nod:f”s' NTR SPEPEFEN | Subtracted from 5.00% | 06/05/2023
Decrement Index (EUR) NTR 9 9 Return
S&P Transatlantic 100 Net Zero 2050 . Standard Fee
Paris Aligned Select FMC Weighted 5% | S&P Transatlantic 100 Net Zero 2050 NTR SPTPEFEN | Subtracted from 5.00% | 06/05/2023
Paris Aligned Select FMC Weighted Index
Decrement Index NTR Return
S&P Eurozone Automotive & Electric S&P E Aut tive & Electri Standard Fee
Vehicles 5% Decrement Index (EUR) _=urozone Aulomotive & Electnc NTR SPEAEFEN | Subtracted from 5.00% | 07/05/2023
NTR Vehicles Index (EUR) NTR Return
S&P EuropeUSAJapan Ex-UK 100 ESG- | S&P EuropeUSAJapan Ex-UK 100 ESG- Standard Fee
Momentum Tilted Social-Score Equal Momentum Tilted Social-Score Equal NTR SPGSDFEN Subtracted from 5.00% 08/07/2023
Weight 5% Decrement Index (EUR) NTR | Weight (EUR) NTR Return
o i L . Standard Fee
S&P Eurozone 50 Paris-Aligned Climate | S&P Eurozone 50 Paris-Aligned Climate
Select 3.75% Decrement Index (EUR) TR | Select Index (EUR) TR TR SPEZDIET ggt)ut:ﬁcted from 3.75% 08/28/2023
o i L . Standard Fee
S&P Eurozone 50 Paris-Aligned Climate | S&P Eurozone 50 Paris-Aligned Climate o
Select 5% Decrement Index (EUR) TR Select Index (EUR) TR R SPEZD2ET gg&t;ﬁcted from 5.00% 08/28/2023
S&P Eurozone 50 Net Zero 2050 Paris- | S&P Eurozone 50 Net Zero 2050 Paris- Standard Fee
Aligned ESG Select FMC Weighted 5% | Aligned ESG Select FMC Weighted Index NTR SPEPSFEN | Subtracted from 5.00% 09/10/2023
Decrement Index (EUR) NTR (EUR) NTR Return
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Index Name

Return
Types

Underlying Index

Available

Index Code

Fee Reduction Type

Launch Date

S&P Transatlantic 100 Net Zero 2050 S&P Transatlantic 100 Net Zero 2050 Standard Fee

Paris-Aligned ESG Select FMC Weighted | Paris-Aligned ESG Select FMC Weighted NTR SPTPSFEN Subtracted from 5.00% 09/10/2023

5% Decrement Index (EUR) NTR Index (EUR) NTR Return

S&P Kensho Artificial Intelligence S&P Kensho Artificial Intelliqen Standard Fee

Enablers & Adopters 5% Decrement ensho Artificial Intefligénce NTR KAIEADEN | Subtracted from 5.00% 09/25/2023
Enablers & Adopters Index (EUR) TR

Index (EUR) NTR Return

S&P Eurozone LargeMidCap 30 S&P Eurozone LargeMidCap 30 Standard Fee

Temperature Alignment Equal Weight 5% | Temperature Alignment Equal Weight NTR SPEXTFEN Subtracted from 5.00% 10/30/2023

Decrement Index (EUR) NTR Index (EUR) NTR Return

S&P Transatlantic 50 SDG FMC . Standard Fee

Weighted 5% Decrement Index (EUR) | S&P Transatlantic 50 SDG FMC NTR SPTRADEN | Subtracted from 5.00% | 11/13/2023
Weighted Index (EUR) NTR

NTR Return

g(?SPOEF:Je;(r)iEiﬁ I:Iwc;réhEASnéegcea}eBC(: l';ll(\eAtCZe 0| sep Europe & North America 80 Net Zero Standard Fee

. 9 2050 Paris-Aligned ESG Select FMC NTR SPENPFEN | Subtracted from 5.00% 01/15/2024
Weighted 5% Decrement Index (EUR) .
NTR Weighted Index (EUR) NTR Return
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S&P Fixed Point Decrement Indices

Variable
Return Fee Decrement Decrement
Underlying Types Fee Reduction (Index in Addition First First Value Launch Ratio at
Index Name Index Available Index Code Type Points) to Fixed Value Date Base Date Value Launch
S&P Euro 75 Equal Fixed Index
: n S&P Euro 75 TR SPEEDPET . 922 959
Weight 50 Point Equal Weight NTR SPEEDPEN Point Subtracted 50 N/A 1005 12/31/1998 1,000 6/28/2019 959 8/5/2019 0.0521
Decrement Index from Return
S&P 500 Smallest S&P 500 Fixed Index
200 Equal Weight 40 Smallest 200 TR SPSEDPUT ) 379 12/15/1989 1,007
Point Decrement Equal Weight NTR SPSEDPUN | Point Subtracted 40 N/A 477 12311908 | 1000 | 6/28/2019 1,007 712912019 0.0397
from Return
Index Index
o EZ[;’C‘{S.% X S&P EuroUSA 50 Fixed Index
Weight 50 Point ESG Select Equal TR SPT5EPET Point Subtracted 50 N/A 720 4/30/2010 720 4/30/2010 1,010 10/11/2019 0.0495
Weight Index from Return
Decrement Index
S&P Europe 50 ESG S&P Europe 50
Select Equal Weight ESG Select Equal Fixed Index
(BEL, DEU, FRA, Weight (BEL, TR SPCEEPET Point Subtracted 50 N/A 885 4/30/2010 885 4/30/2010 1,008 10/11/2019 0.0496
NLD) 50 Point DEU, FRA, NLD) from Return
Decrement Index Index
EﬁfalE;gggp e50 50- S&P Eurozone Fixed Index
. Equal Sector 50 TR SPEUSPET Point Subtracted 50 N/A 923 3/17/2006 1,000 1/2/2007 912 2/7/2020 0.0548
Point Decrement Index (EUR) from Return
Index (EUR)
S&P Eurozone 30 S&P Eurozone 30
ESG-Momentum ESG-Momentum Fixed Index
Select Equal Weight Select Equal TR SPE3EDET Point Subtracted 50 N/A 897 4/29/2011 1,000 10/1/2019 1,037 2/3/2020 0.0482
50-Point Decrement Weight Index from Return
Index (EUR) TR (EUR)

S&P Eurozone 30 S&P Eurozone 30 )
ESG-Momentum ESG-Momentum Fixed Index
Equal Weight 50- TR SPEE2DET Point Subtracted 50 N/A 960 4/29/2011 1,000 1/2/2020 852 8/3/2020 0.0587

Point Decrement :i%gil (VI\E/SII%“ from Return

Index (EUR) TR

S&P Transatlantic S&P Transatlantic

40 ESG-Momentum 40 ESG- Fixed Index

Tilted Equal Weight Momentum Tilted TR SPTEMDET Point Subtracted 50 N/A 683 4/29/2011 1,000 1/2/2020 963 11/30/2020 0.0519
50-Point Decrement Equal Weight from Return

Index (EUR) Index (EUR)

S&P Eurozone S&P Eurozone

Equal Sector Weight Equal Sector Fixed Index
50 50-Point V\?ei ght 50 Index TR SPEUSPET | Point Subtracted 50 N/A 923 3/17/2006 1,000 1/2/2007 901 4/30/2021 0.0555
Decrement Index EUR) TR from Return
(EUR) TR (EUR)
E&P aIF\rNa”f:eh?gO S&P France 60 Fixed Index
qual \Weig Equal Weight TR SPGOEDET Point Subtracted 50 N/A 970 9/15/2006 1,000 3/31/2015 1,065 2/7/2020 0.0469
Point Decrement Ind EUR i Ret
Index (EUR) ndex ( ) rom Return
S&P France 60 ESG S&P France 60 .
Equal Weight 50 ESG Equal Fixed Index
qual \Weig > Equ TR SPESEDET | Point Subtracted 50 N/A 745 6/18/2010 1,000 1/2/2018 969 2/7/2020 0.0516
Point Decrement Weight Index fi Ret
Index (EUR) (EUR) rom Return
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Underlying

Return
Types

Variable
Fee Decrement

Fee Reduction (Index in Addition First

First Value

Launch

Decrement
Ratio at

Index Name

Index

Available

Index Code Type Points) to Fixed Value

Date

Base Date

Value

Launch

E&E a]Ewgizo&eséoo S&P Eurozone Fixed Index
Pgint Decr%m ent 100 Equal Weight TR SPEZEPET Point Subtracted 50 N/A 1,107 9/15/2006 1,000 3/31/2015 958 2/7/2020 0.0522
Index (EUR) from Return
Index (EUR)
S&P Eurozone 100 S&P Eurozone Fixed Index
50-Point Decrement 100 Ind EUR TR SPEZDPET Point Subtracted 50 N/A 1,159 9/15/2006 1,000 3/31/2015 944 2/7/2020 0.0530
Index (EUR) ndex ( ) from Return
S&P Eurozone 100 S&P Eurozone .
ESG Equal Weight 100 ESG Equal Fixed Index
=qual Weig : au TR SPEEEPET | Point Subtracted 50 N/A 788 6/18/2010 1,000 1/2/2018 1,003 2/7/2020 0.0499
50 Point Decrement Weight Index f Ret
Index (EUR) (EUR) rom Return
S&P France 80 50- S&P France 80 Fixed Index
Point Decrement TR SPF8OPET Point Subtracted 50 N/A 1,137 9/15/2006 1,000 3/31/2015 1,134 2/7/2020 0.0441
Index (EUR)
Index (EUR) from Return
S&P France 50 ESG SeP F 50 Fixed Index
50 Point Decrement rance TR SPFEFPET | Point Subtracted 50 N/A 813 6/18/2010 1,000 1/2/2018 1,058 2/7/2020 0.0473
ESG Index (EUR)
Index (EUR) from Return
S&P France 20 &
Germany 20 Equal S&anrance Zgo Fixed Index
Weight 50 Point ‘E” ol ?/Ugia“% TR SPFGEDET | Point Subtracted 50 N/A 928 9/15/2006 1,000 3/31/2015 1,024 2/7/2020 0.0488
Decrement Index In?iex (EUIg) from Return
(EUR)
S&P France 20 & S&P France 20
Germany 20 ESG and Germany 20 Fixed Index
Equal Weight 50 ESG Equal TR SPFGGDET Point Subtracted 50 N/A 725 6/18/2010 1,000 1/2/2018 970 2/7/2020 0.0515
Point Decrement Weight Index from Return
Index (EUR) (EUR)
S&P Europe 50 ESG
X S&P Europe 50
(SBeIIEeLct DEELLjaIF\Ig/ng ht ESG Select Equal Fixed Index
’ s ! Weight (BEL, TR SPCEEDET Point Subtracted 50 N/A 855 4/30/2010 855 4/30/2010 999 2/20/2020 0.0501
NLD) 50 Point
DEU, FRA, NLD) from Return
Decrement Index Index (EUR)
(Series 2) (EUR) TR
S&P EuroUSA 50
ESG Select Equal E‘;‘g gglrggsé‘ lez?l Fixed Index
Weight 50 Point Weight Index q TR SPT5EDET Point Subtracted 50 N/A 680 4/30/2010 680 4/30/2010 998 2/20/2020 0.0501
Decrement Index EUI?Q from Return
(Series 2) (EUR) TR | (EUR)
S&P Europe 50 ESG
X S&P Europe 50
(SgIIEeLct I:I)EELLjaIF\Ig/Eg ht ESG Select Equal Fixed Index
’ s ! Weight (BEL, TR SPCED3ET Point Subtracted 50 N/A 933 4/30/2010 1,000 6/5/2020 922 6/15/2020 0.0542
NLD) 50 Point
DEU, FRA, NLD) from Return
Decrement Index Index (EUR)
(Series 3) (EUR) TR
S&P EuroUSA 50
ESG Select Equal Eg‘g gglrggsé\ S; Fixed Index
Weight 50 Point Weight Index q TR SPT5D3ET Point Subtracted 50 N/A 727 4/30/2010 1,000 6/5/2020 936 6/15/2020 0.0534
Decrement Index EU% from Return
(Series 3) (EUR) TR | (EUR)
2‘;‘2 'I\E/lurozor:e 30 S&P Eurozone 30
Solont Emlfaln ‘\J,[/”ei h | ESG-Momentum Fixed Index
L =a 9 Select Equal TR SPE3D2ET Point Subtracted 50 N/A 956 4/29/2011 1,000 6/16/2020 1,038 7/15/2020 0.0482
50-Point Decrement -
} Weight Index from Return
Index (Series 2) (EUR)
(EUR) TR
S&P Eurozone 30 S&P Eurozone 30 Fixed Index
ESG-Momentum ESG-Momentum TR SPES2DET | Point Subtracted 50 N/A 1,039 4/29/2011 1,000 | 7/2412020 975 8/31/2020 00513
Equal Weight 50- Equal Weight from Return
Point Decrement Index (EUR) TR
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Variable

Return Fee Decrement Decrement
Underlying Types Fee Reduction (Index in Addition First First Value Launch Ratio at
Index Name Index Available Index Code Type Points) to Fixed Value Date Base Date Date Launch
Index (Series 2)
(EUR) TR
S&P Euro 50 Equal Fixed Index
Weight 50 Point S&P Euro 50 TR SPEUSDET ) 1,055 958 0.0522
Decrement Index Equal Weight NTR SPEUSDEN fF:glrEt Ff'gt?frrgcmd 50 N/A 1151 12/30/2005 | 1,000 | 12/31/2019 951 21012021 0.0526
(EUR)
S&P Euro 50 Equal Fixed Index
Weight 50 Point S&P Euro 50 TR SPEUSSDT N 1,019 987 0.0507
Decrement Index Equal Weight NTR SPEU5SDN fFr’g'r?]‘ sgt?frrr?cmd 50 N/A 1116 | 1%80/2005 f 1,000 6/14/2021 987 71212021 0.0507
(Series 2) (EUR)
S&P France 20 .
: S&P France 20 Fixed Index
Equal Weight 50 N TR SPF2EDET N 753 1,012 0.0494
Point Decrement Equal Weight NTR SPF2EDEN Point Subtracted 50 N/A 804 4/29/2005 1,000 12/31/2019 1006 4/19/2021 0.0497
Index from Return
Index (EUR)
S&P Eurozone 50
ESG Select Equal E‘é‘g gglrgéorée lfa(l) Fixed Index
Weight 50 Point Weight Index q TR SPESEPET Point Subtracted 50 N/A 794 4/30/2010 1,000 12/31/2019 1,060 5/10/2021 0.0472
Decrement Index EUR from Return
(EUR) TR (EUR)
S&P Eurozone 50 S&P Eurozone 50
Environmental Environmental Fixed Index
Select Equal Weight Select Equal TR SPEENDET Point Subtracted 50 N/A 726 6/30/2010 1,000 5/26/2021 1,007 5/31/2021 0.0497
50 Point Decrement Weight Index from Return
Index (EUR) TR (EUR)
S&P EurcUSA 50 S&P EuroUSA 50
Low Carbon ESG .
Select Equal Weight Low Carbon ESG F|>$ed Index
) Select Equal TR SPEUF2ET Point Subtracted 50 N/A 689 4/30/2010 689 4/30/2010 979 6/7/2021 0.0511
50 Point Decrement :
Weight Index from Return
Index (EUR) TR EUR
(Series 2) ( )
S&P Eurozone 30
e, | S e Fived e
Point Decrement Equal Weight TR SPES3DET fF:gr:t s;lﬂtrrscted 50 N/A 937 04/29/2011 1,000 5/7/2021 1,023 6/7/2021 0.0489
Index (EUR) TR Index (EUR)
(Series 3)
S&P EuroUSAJapan S&P
100 ESG Select EuroUSAJapan Fixed Index
Equal Weight 50 100 ESG Select TR SPEUJPET Point Subtracted 50 N/A 791 04/30/2010 791 4/30/2010 1000 5/10/2021 0.0500
Point Decrement Equal Weight from Return
Index (EUR) TR Index (EUR)
S&P Transatlantic S&P Transatlantic
Tited Equal Weight | Momentum Tited Fixed Index
50-Point Decrement Equal Weight 50- TR SPTS2DET Point Subtracted 50 N/A 641 04/29/2011 1,000 6/16/2021 1,002 6/21/2021 0.0499
. ; from Return
Index (Series 2) Point Decrement
(EUR) TR Index (EUR)
S&P Eurozone 50
ESG Select Equal E‘é‘g Eg{gét"”Ee :a? Fixed Index
Weight 50 Point Weight Index q TR SPESESDT Point Subtracted 50 N/A 761 04/30/2010 1,000 6/14/2021 982 6/28/2021 0.0509
Decrement Index EU% from Return
(Series 2) (EUR) TR | (EYUR)
g&lp tELI':_mp:I E\_’/S gshc; S&P Europe 50
(B"‘;LC Dgﬂ FRE'Q ESG Select Equal Fixed Index
' L ! Weight (BEL, TR SPCEDZ4ET Point Subtracted 50 N/A 819 04/30/2010 950 6/24/2021 956 8/9/2021 0.0523
NLD) 50 Point
DEU, FRA, NLD) from Return
Decrement Index Index (EUR)
(Series 4) (EUR) TR

S&P Dow Jones Indices: S&P Dow Jones Indices Decrement and Increment Indices Parameters 15



Variable

Return Fee Decrement Decrement
Underlying Types Fee Reduction (Index in Addition First First Value Launch Launch Ratio at
Index Name Index Available Index Code Type Points) to Fixed Value Date Base Date Value Date Launch
S&P France 30 S&P France 30
ESG-Momentum ESG-Momentum Fixed Index
Tilted Equal Weight Tilted Equal TR SPF3MDET Point Subtracted 50 N/A 884 04/29/2011 1,000 6/17/2021 964 7/19/2021 0.0519
50 Point Decrement Weight Index from Return
Index (EUR) TR (EUR)
S&P Global 50 ESG S&P Global 50 Fixed Index
Select Equal Weight | ESG Select Equal NTR SPGSEDUN | Paint Subtracted 50 N/A 734 0413012010 | 1,000 | 71672021 997 712712021 0.0502
50 Point Decrement Weight Index from Return
Index (USD) NTR (USD)
S&P Global 50 ESG S&P Global 50 Fixed Index
Select Equal Weight | ESG Select Equal NTR SPGSEDEN | Point Subtracted 50 N/A 667 0413012010 | 1,000 | 7/16/2021 995 712712021 0.0503
50 Point Decrement Weight Index from Return
Index (EUR) NTR (EUR)
S&P S&P
NextGenerationEU NextGenerationE Fixed Index
Recovery Equity 50 U Recovery l\;r'IBR g’gh‘ggssg\‘r Point Subtracted 50 N/A ;(5); 6/18/2010 1,000 8/27/2021 iggg 9/6/2021 8823;
Point Decrement Equity Index from Return ! !
Index (EUR) (EUR)
S&P Global 50 ESG S&P Global 50 .
. Fixed Index
Select Equal Weight [ ESG Select Equal NTR SPGSEDEN | Point Subtracted 50 N/A 667 04302010 | 1000 | 716001 995 712712021 0.0503
50 Point Decrement Weight Index i R
Index (EUR) NTR (EUR) rom Return
S&P S&P
NextGenerationEU NextGenerationE Fixed Index
Recovery Equity 50 U Recovery J_FR SSFF:NN SSSEEI-\JF Point Subtracted 50 N/A ;g; 6/18/2010 1,000 8/27/2021 iggg 9/6/2021 8&{99;
Point Decrement Equity Index from Return ' .
Index (EUR) (EUR)
S&P EuroUSAJapan S&P
10_0 Net Zero 2050 EuroUSAJapan Fixed Index
Climate Transition 100 Net Zero TR SPEJCDET | Point Subtracted 50 N/A 618 12302010 | 1000 | 10/4/2021 1014 | 10712021 0.0493
Select 50 Point 2050 Climate from Return
Decrement Index Transition Select
(EUR) TR Index
S&P
S&P EuroUSAJapan
100 Net Zero zggo Eggoﬁgggfgn Fixed Index
Paris-Aligned Select 2050 Paris- TR SPEJPDET Point Subtracted 50 N/A 574 12/31/2010 1,000 10/4/2021 1,015 10/11/2021 0.0493
50 Point Decrement ; from Return
Index (EUR) TR Aligned Select
Index
f;i‘f ZE%OZZSSS 50 S&P Eurozone 50 ]
Climate Transition Ngt Zero 2050 F|>§ed Index
Select 50 Point Climate TR SPEZCDET Point Subtracted 50 N/A 744 12/31/2010 1,000 9/6/2021 965 10/11/2021 0.0518
Decrement Index ;rrdansmon Select from Return
(EUR) TR noex
S&P Eurozone 50
Net Zero 2050 Paris- | So oroacre % Fixed Index
Aligned Select 50 Paertis-eArl? ned TR SPEZPDET Point Subtracted 50 N/A 717 12/31/2010 1,000 9/6/2021 956 10/11/2021 0.0523
Point Decrement Select In%ex from Return
Index (EUR) TR
S&P France 20 Net S&P France 20
Zero 2050 Climate Net Zero 2050 Fixed Index
Transition Select 50 Climate TR SPFRCDET Point Subtracted 50 N/A 721 12/31/2010 1,000 10/4/2021 1,002 10/11/2021 0.0499
Point Decrement Transition Select from Return
Index (EUR) TR Index
SEP France 2(.) Net S&P France 20 .
Zero 2050 Paris- Net Zero 2050 Fixed Index
Aligned Select 50 Paris-Aligned TR SPFRPDET Point Subtracted 50 N/A 712 12/31/2010 1,000 10/4/2021 1,002 10/11/2021 0.0499
Point Decrement Select In%ex from Return
Index (EUR) TR
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Return

Variable
Fee Decrement

Decrement

Underlying Types Fee Reduction (Index in Addition First First Value Launch Ratio at
Index Name Index Available Index Code Type Points) to Fixed Value Date Base Date Value Launch
S&P Eurozone 50
:_n?gnscut?/r bgge& Selat ESL; (:E;’rg;’?nge‘ N TR spesLDET | Fixed Index 884 1,147 0.0436
Equal Weight 50 Water Intensity NTR SPESLDEN Point Subtracted 50 N/A oa1 4/30/2010 1,000 12/31/2020 1’1 2 10/25/2021 0.0438
qu €9 ESG Select Equal from Return g .
Point Decrement -
Index (EUR) Weight Index
S&P France 20 Low S&P France 20
I(El?err?gi?y&EVSVgeSrelect Low Carbon & TR sprotpET | Fixed Index 750 1,054 0.0474
Equal Weight 50 Water Intensity NTR SPFE2LDEN Point Subtracted 50 N/A 807 4/30/2010 1,000 12/31/2020 1048 10/25/2021 0.0477
Point Decrement ESG Select Equal from Return : !
Weight Index
Index (EUR) 9
S&P Eurozone 30 S&P Eurozone 30
ESG-Momentum EW ESG-Momentum Fixed Index
50-Pt Decrement Equal Weight 50- TR SPES4DET Point Subtracted 50 N/A 895 4/29/2011 930.38 9/28/2021 964 11/1/2021 0.0519
Index (930.38 Base Point Decrement from Return
Level) (EUR) TR Index (EUR)
S&P Eurozone 50
Net Zero 2050 S&P Eurozone 50 ]
Climate Transition Ngt Zero 2050 FDfEd Index
ESG Select 50 Point Cllmqtg TR SPZXCDET Point Subtracted 50 N/A 730 12/31/2010 1,000 11/15/2021 995 11/22/2021 0.0503
Decrement Index Transition ESG from Return
(EUR) TR Select Index
Eﬁfzﬁ%ozzggg 50 S&P Eurozone 50
Climate Transition Ngt Zero 2050 Fi>$ed Index
ESG Select 50 Point Climate TR SPZXCDET Point Subtracted 50 N/A 730 12/31/2010 1,000 11/15/2021 995 11/22/2021 0.0503
Decrement Index ;;?2;'"%855(3 from Return
(EUR) TR
S&P Eurozone 50
Net Zero 2050 Paris- Z&PZEWOZZSQS %0 Fixed Index
Aligned ESG Select P;tis—i[l? ned TR SPZXPDET Point Subtracted 50 N/A 718 12/31/2010 1,000 11/15/2021 997 11/22/2021 0.0502
50 Point Decrement ESG Selgct Index from Return
Index (EUR) TR
S&P Transatlantic S&P Transatlantic
40 ESG-Momentum 40 ESG-
Tilted Equal Weight Momentum Tilted Fixed Index
Daily Risk Control Equal Weight TR SPT15DET Point Subtracted 50 N/A 636 5/31/2011 1,000 12/13/2021 985 12/20/2021 0.0508
15% 50-Point Daily Risk Control from Return
Decrement Index 15% Index (EUR)
(EUR) TR TR
S&P Kensho New Fixed Index
Technology 50 Point | S&P Kensho New TR KNTCHDET | Point Subtracted 50 N/A 1,000 7/15/2013 1,000 | 71502013 3275 12/27/2021 0.0153
Decrement Index Technology Index from Return
(USD) TR
S&P Kensho New Fixed Index
Technology 50 Point | S&P Kensho New TR KNTC2DET | Point Subtracted 50 N/A 7 12/32019 | 1,000 | 12/20/2021 1,060 12/27/2021 00472
Decrement (Series Technology Index from Return
2) Index (USD) TR
S&P Kensho New Fixed Index
Technology 50 Point | S&P Kensho New TR KNTE2DET | Point Subtracted 50 N/A 694 12/31/2019 1000 | 01102022 967 01/18/2022 00512
Decrement (Series Technology Index from Return
2) Index (EUR) TR
S&P Kensho New Fixed Index
Technology S0 Point | S&P Kensho New TR KNTC3DET | Point Subtracted 50 N/A 864 12302019 | 1000 | 112112022 998 11/28/2022 0.0501
Decrement Index Technology Index from Return
(Series 3) (USD) TR
S&P Kensho New S&P Kensho New Fixed Index
] TR KNTE3DET Point Subtracted 50 N/A 798 12/31/2019 1000 11/21/2022 983 11/28/2022 0.0509
Technology 50 Point Technology Index
from Return
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Variable
Return Fee Decrement Decrement

Underlying Types Fee Reduction (Index in Addition First First Value Launch Ratio at

Index Name Index Available Index Code Type Points) to Fixed Value Date Base Date Value Launch
Decrement Index

(Series 3) (EUR) TR

S&P Europe
LargeMidCap Banks
(Industry Group) 50
Point Decrement

S&P Europe
LargeMidCap
Banks (Industry

Fixed Index
TR SPEXBFUT Point Subtracted 50 N/A 857 11/30/2011 1,000 1/13/2022 909 12/28/2021 0.0550
from Return

Index (EUR) TR Group) Index
S&P Europe
LargeMidCap S&P Europe Fixed Index
Energy (Industry LargeMidCap )
Group) 50 Point Energy (Industry TR SPEXEFUT fFr’glr::t S:t?}rrr?med 50 N/A 961 11/30/2011 1,000 07/09/2019 747 12/28/2021 0.0669
Decrement Index Group) Index
(EUR) TR
S&P Europe
. S&P Europe
LargeMidCap LargeMidCap Fixed Index

Energy (Industry

Group) Capped 50 Energy (Industry TR SPEXEDET Point Subtracted 50 N/A 928 06/21/2019 910 07/03/2023 900 07/14/2023 0.055
poimpDecfgpmem Group) Capped from Return
Index
Index (EUR) TR
Sep Eqrope S&P Europe
ﬁgrzzﬂégcggdustry LargeMidCap Fixed Index
G 50 Point Insurance TR SPEXIFUT Point Subtracted 50 N/A 1000 11/13/2007 1,000 11/13/2007 874 12/28/2021 0.0572
roup) 50 o (Industry Group) from Return

Decrement Index Index
(EUR) TR

S&P Eurozone
LargeMidCap Banks
(Industry Group) 50
Point Decrement
Index (EUR) TR
S&P Eurozone
LargeMidCap Banks

S&P Eurozone
LargeMidCap
Banks (Industry
Group) Index

Fixed Index
TR SPEZBDET Point Subtracted 50 N/A 891 11/30/2011 1,000 01/13/2022 1002 02/07/2022 0.0499
from Return

S&P Eurozone

(Industry Group) LargeMidCap Fixed Index
. Banks (Industry TR SPEBCDET Point Subtracted 50 N/A 806 12/16/2011 1,000 03/06/2023 996 08/07/2023 0.0502
Capped 50 Point
Group) Capped from Return
Decrement Index 1nd
(EUR) TR naex
S&P Euro 75 Equal Fixed Index
. . S&P Euro 75 TR SPEEDPET . 922 959
Weight 50 Point Equal Weight NTR SPEEDPEN Point Subtracted 50 N/A 1,005 12/31/1998 1,000 6/28/2019 959 08/05/2019 0.0521
Decrement Index from Return
S&P 500 Smallest S&P 500 Fixed Index
200 Equal Weight 40 Smallest 200 TR SPSEDPUT ) 379 12/15/1989 1,007
Point Decrement Equal Weight NTR SPSEDPUN f':r’g'rﬂt :;T:ﬁcred 40 NiA 477 121311008 | OO | 62872019 1,007 0712912019 0.0397
Index Index
S&P Eurozone 30 S&P Eurozone 30
Net Zero 2050 Net Zero 2050 .
Climate T it Climat Fixed Index
imate fransition imate R SPECPDET | Point Subtracted 50 N/A 771 12/31/2016 1,000 1/17/2022 944 1/24/2022 0.0529
Pathway Select 50 Transition i Ret
Point Decrement Pathway Select rom Return
Index (EUR) TR Index
S&P Eurozone 30 S&P Eurozone 30
Net Zero 2050 Paris- Net Zero 2050 Fixed Index
Aligned Transition Paris-Aligned TR SPEPPDET | Point Subtracted 50 N/A 7 121312016 | 1,000 1/17/2022 945 1/24/2022 0.0529
Pathway Select 50 Transition from Return
Point Decrement Pathway Select
Index (EUR) TR Index

S&P Transatlantic -
50 Net Zero 2050 ?g‘i e-: r;gfgl Izaonég: Fixed Index
Paris-Aligned Select - TR SPTPPDET Point Subtracted 50 N/A 595 12/31/2010 1,000 1/4/2022 947 1/31/2022 0.0527
50 Point Decrement galrls-tAlll%ned from Return
Index (EUR) TR elect Index
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Variable

Decrement

in Addition First First Value
to Fixed Value Date

Return Fee
Types Fee Reduction (Index
Available Index Code Type Points)

Decrement
Ratio at
Launch

Launch Launch
Value Date

Underlying
Index Name Index

Base Date

S&P Transatlantic S&P Transatlantic
50 Net Zero 2050 .
Climate Transition 50. Net Zero 2050 TR F'X.Ed Index
Select 50 Point Climate SPTCPDET Point Subtracted 50 N/A 629 12/31/2010 1,000 1/4/2022 944 1/31/2022 0.0529
elec on Transition Select from Return
Decrement Index 1nd
(EUR) TR naex
f:;P Iélu_rdoéoneN t S&P Eurozone
Zer%ezolso ggris»e LargeMidCap Net Fixed Index
. Zero 2050 Paris- TR SPEPADET Point Subtracted 50 N/A 831 12/31/2016 1,000 1/3/2022 944 1/31/2022 0.0529
Aligned ESG 50 -
N Aligned ESG from Return
Point Decrement Index
Index (EUR) TR
S&P EuroUSA 30 S&P EuroUSA 30
Natural Resources Natural .
Efficient ESG Select | R Fixed Index
iclent £55 Selec esources TR SPUESDET | Point Subtracted 50 N/A 628 04/30/2010 1,000 1/20/2022 1009 2/9/2022 0.04%
Equal Weight 50 Efficient ESG f Ret
Point Decrement Select Equal rom Return
Index (EUR) TR Weight Index
S&P EuroUSAJapan sep
E%Ouallz ?,\Clie%erllte(go EuroUSAJapan Fixed Index
Point D t 100 ESG Select TR SPEJPFET Point Subtracted 50 N/A 768 04/30/2010 1,000 1/20/2022 990 2/9/2022 0.0505
oint Decremen Equal Weight from Return
Index (Series 2) Ind
(EUR) TR naex
S&P Transatlantic
Eaua Weight 30| 100 £56 Seleet Fixed ndex
Point Decrement Equal Weight TR SPTED2ET Point Subtracted 50 N/A 610 6/18/2010 1,000 2/7/2022 992 2/14/2022 0.0504
. from Return
Index (Series 2) Index
(EUR) TR
S&P EuroUSA 50
Low Carbon ESG S&P EuroUSA 50 Fixed Index
Select Equal Weight | Low Carbon ESG TR SPEUF3ET | Point Subtracted 50 N/A 683 4/30/2010 1,000 2/9/2022 965 2/17/2022 0.0518
50 Point Decrement Select Equal fi Ret
Index (Series 3) Weight Index rom Return
(EUR) TR
S&P EuroUSAJapan s&P
100 Net Zero 2050 .
Paris-Aligned Select EuroUSAJapan F|>§ed Index
; 100 Net Zero TR SPEPD2ET Point Subtracted 50 N/A 563 12/31/2010 1,000 01/31/2022 946 2/28/2022 0.0528
50 Point Decrement :
- 2050 Paris- from Return
Index (Series 2) Aligned Ind
(EUR) TR igned Index
S&P Eurozone 50
Low Carbon & Water S&P Eurozone 50
Intensity ESG Select Low Carbon & Fixed Index
Equal Weight 50 Water Intensity TR SPE5SD2ET Point Subtracted 50 N/A 859 4/30/2010 1,000 02/24/2022 961 03/03/2022 0.0520
Point Decrement ESG Select Equal from Return
Index (Series 2) Weight Index
(EUR) TR
S&P France 20 Low
Carbon & Water S&P France 20
Intensity ESG Select Low Carbon & Fixed Index
Equal Weight 50 Water Intensity TR SPF2D2ET Point Subtracted 50 N/A 760 4/30/2010 1,000 02/24/2022 965 03/03/2022 0.0518
Point Decrement ESG Select Equal from Return
Index (Series 2) Weight Index
(EUR) TR
S&P Eurozone 30 S&P Eurozone 30 .
Equal Sector ESG Equal Sect Fixed Index
qua Sector: =G qual_Sector TR SPE3SDET Point Subtracted 50 N/A 628 30/2010 960 01/03/2022 871 03/21/2022 0.0574
Select Equal Weight ESG Select Equal f Ret
50 Point Decrement Weight Index rom Return
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Underlying

Return
Types

Fee Reduction

Fee
(Index

Variable
Decrement
in Addition

First

First Value

Launch

Decrement
Ratio at

Index Name
Index (960 Base
Level) (EUR) TR

Index

Available

Index Code

Type

Points)

to Fixed

Value

Date

Base Date

Value

Launch

S&P Eurozone 30
Equal Sector ESG

S&P Eurozone 30

y Fixed Index
Select Equal Weight | Equal Sector TR SPEZS2ET Point Subtracted 50 N/A 664 4/30/2010 1,080 | 010312022 981 03/21/2022 0.0510
50 Point Decrement ESG Select Equal from Return
Index (1080 Base Weight Index
Level) (EUR) TR
S&P Eurozone 25 S&P eurozone 25
inensity ESG Select | Water mensity Fixed Index
Plus Equal Weight ESG Select Plus TR SPELWDET Eglnr;t s:t?jtrrr?med 50 N/A 699 4/30/2010 1,000 03/28/2022 916 04/04/2022 0.0545
50 Point Decrement Equal Weight
Index (EUR) TR Index
gg‘ i Transatlantic S&P transatlantic
ow Carbon & )
Water Intensity ESG 80 Low Carbpn & F|>$ed Index
. Water Intensity TR SPTLWDUT Point Subtracted 50 N/A 735 4/30/2010 1,000 03/28/2022 937 04/04/2022 0.0533
Select Equal Weight ESG Select Equal from Return
50 Point Decrement Weight Index a
Index (USD) TR 9
S&P Eurozone 50
Net Zero 2050 Paris- S&P Eurozone 50 Fixed Index
Aligned BSG Select | Net Zero 2050 TR SPZXD2ET Point Subtracted 50 N/A 758 12/31/2010 | 1,000 | 06/06/2022 927 06/13/2022 0.054
50 Point Decrement Paris-Aligned from Return
Index (Series 2) ESG Select Index
(EUR) TR
S&P EuroUSA 50
Low Carbon ESG S&P EuroUSA 50 Fixed Index
Select Equal Weight Low Carbon ESG )
50 Point Decrement Select Equal TR SPEUF4ET fl?glrgt sgttl)lt:r?(:md 50 N/A 714 04/30/2010 1,000 05/30/2010 918 06/20/2022 0.054
Index (Series 4) Weight Index
(EUR) TR
S&P EuroUSAJapan S&P
60 ESG Select EuroUSAJapan Fixed Index
Equal Weight 50 60 ESG Select TR SPEUJDET Point Subtracted 50 N/A 680 06/18/2010 1,000 06/13/2022 981 06/20/2022 0.050
Point Decrement Equal Weight from Return
Index (EUR) TR Index
S&P EuroUSAJapan S&P
55/40/5 ESG Select EuroUSAJapan Fixed Index
Equal Weight 50 55/40/5 ESG TR SPEUEPET Point Subtracted 50 N/A 664 04/30/2010 1,000 05/30/2010 909 06/20/2022 0.055
Point Decrement Select Equal from Return
Index (EUR) TR Weight Index
S&P
EuropeUSAJapan S&P
Ex-UK 50 Net Zero EuropeUSAJapan Fixed Index
2050 Paris-Aligned Ex-UK 50 Net TR SPGPDDET Point Subtracted 50 N/A 581 12/31/2010 1,000 6/2/2022 958 07/11/2022 0.052
Select 50 Point Zero 2050 Paris- from Return
Decrement Index Aligned Index
(EUR) TR
S&P
S&P
EuropeUSAJapan
Ex-UK 50 ESG- e aban Fixed Index
Momentum Tilted M - TR SPGEDDET Point Subtracted 50 N/A 621 04/29/2011 1,000 6/2/2022 970 07/11/2022 0.051
; omentum Tilted
Equal Weight 50 Equal Weigh from Return
Point Decrement | %u eight
Index (EUR) TR naex
S&P EuroUSAJapan S&P Fixed Index
60 ESG Select EuroUSAJapan TR SPEUD2ET Point Subtracted 50 N/A 698 6/18/2010 1,040 10/5/2022 1023 10/17/2022 0.048
Equal Weight 50 60 ESG Select from Return
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Variable

Return Fee Decrement Decrement
Underlying Types Fee Reduction (Index in Addition First First Value Base Launch Ratio at
Index Name Index Available Index Code Type Points) to Fixed Value Date Value Base Date Value Launch
Point Decrement Equal Weight
Index (Series 2) Index
(EUR) TR
S&P EuroUSA 60
Social Screened S&P EuroUSA 60 Fixed Index
Select 50 Point Social Screened TR SPEASPET Point Subtracted 50 N/A 791 04/30/2015 920 01/06/2023 944 01/16/2023 0.053
Decrement Index Select Index from Return
(EUR) TR
S&P EuroUSA 50
Net Zero 2050 Paris- iirzi;?;)ssg 50 Fi>$ed Index
Aligned Select 50 Paris-Aligned TR SPESD5ET Point Subtracted 50 N/A 607 12/31/2010 1,000 02/03/2022 919 01/16/2023 0.054
Point Decrement Select Index from Return
Index (EUR) TR
ggr'ije; uf Lérnggf: et S&P Luxury Fi)ged Index
Decrement Index Basket Series 1 TR SPSLFDET Point Subtracted 50 N/A 542 01/29/2016 940 11/30/2022 1002 01/23/2023 0.050
(EUR) TR Index (EUR) from Return
S&P EuroUSA 50
ESG Screened 2P EuroUSA S0 Fixed Index
Selectl Equal Weight Select Equal TR SPEUSDET Point Subtracted 50 N/A 667 04/30/2010 1,000 02/16/2022 917 01/23/2023 0.055
50 Point Decrement Weight Index from Return
Index (EUR) TR
S&P Europe 50 ESG S&P Europe 50
Screened Select ESG Screened Fixed Index

Equal Weight (BEL, Select Equal
DEU, FRA, NLD) 50 Weight (BEL,
Point Decrement DEU, FRA, NLD)
Index (EUR) TR Index

S&P EuroUSAJapan

60 ESG Select S&P

TR SPEESDET Point Subtracted 50 N/A 776 04/30/2010 1,000 02/23/2022 927 01/23/2023 0.054
from Return

Equal Weiaht 50 EuroUSAJapan Fixed Index
PgiL:]t Deg:_%ment 60 ESG Select TR SPEUD3ET Point Subtracted 50 N/A 641 06/18/2010 960 02/15/2023 951 02/20/2023 0.053
Index (Series 3) Equal Weight from Return
(EUR) TR Index
s ot S&P
&P Transatiantic Transatlantic

100 ESG Select .
Equal Weight Risk 100 ESG Select Fixed Index
P B Equal Weight TR SPTERDET | Point Subtracted 50 NA 584 8/17/2010 900 2/16/2023 882 02127/2023 0.057
Point Decrement Risk Control from Return
Index (EUR) 17% Index

(EUR)
S&P EuroUSA 100 S&P EuroUSA
Net Zero 2050 Paris- 100 Net Zero Fixed Index
Aligned Select 50 2050 Paris- TR SPUEPDET Point Subtracted 50 N/A 538 12/31/2010 906 02/21/2023 907 02/27/2023 0.055
Points Decrement Aligned Select from Return
Index (EUR) TR Index

S&P
S&P EuroUSAJapan
Low Volatility Islamic EurcUSAJapan Fixed Index

60 Equal Weight 50 Low Volatility NTR SPEUVDUN Point Subtracted 50 N/A 600 06/18/2010 1000 03/31/2022 919 02/27/2023 0.054
. Islamic 60 Equal
Point Decrement from Return

Index (USD) NTR m‘;g’;tN'?dsx
S&P
fcf‘vs ﬁ;ﬁ;ﬂmc EuroUSAJapan Fixed Index
60 Equal Weight 50 :'(TW \./Olgghg al NTR SPEUVDEN Point Subtracted 50 N/A 572 06/18/2010 1000 03/31/2022 968 02/27/2023 0.052
Point Decrement stgfmrft n dexqu from Return
Index (EUR) NTR (Eug) TR
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Variable

Return Fee Decrement Decrement
Underlying Types Fee Reduction (Index in Addition First Value Launch Ratio at
Index Name Index Available Index Code Type Points) to Fixed Date Base Date Value Launch
S&P EuroUSAJapan S&P
55/40/5 ESG EuroUSAJapan .
Screened Select 55/40/5 Egg F'X.Ed Index
; TR SPEJSDET Point Subtracted 50 N/A 649 04/30/2010 1000 02/10/2022 917 03/27/2023 0.054
Equal Weight 50 Screened Select from Return
Point Decrement Equal Weight
Index (EUR) TR Index
S&P Eurozone 50
Net Zero 2050 Paris- | wo Eurozone 50 ,
Aligned Select FMC Net Zero 2050 Fixed Index
Weighted 50 point Paris-Aligned TR SPEPEDET Point Subtracted 50 N/A 1016 03/11/2010 909.78 06/26/2023 901 06/05/2023 0.055
[¢] poin
Decrement Index Sel(_act FMC from Return
(EUR) TR Weighted Index
S&P Transatlantic S&P Transatlantic
100 Net Zero 2050 100 Net Zero .
Paris Aligned Select 2050 Paris F|>§ed Index
? p TR SPTPEDET Point Subtracted 50 N/A 1015 03/11/2010 924.59 05/25/2023 945 06/05/2023 0.052
FMC Weighted 50pt Aligned Select from Return
Decrement Index FMC Weighted
(EUR) TR Index
S&P Eurozone
Automotive & iﬁtzmliliir\?goze Fixed Index
Electric Vehicles 50 Electric Vehicles TR SPEAEDET Point Subtracted 50 N/A 828 03/31/2015 997 06/14/2023 828 07/05/2023 0.060
Points Decrement Index (EUR) TR from Return
Index (EUR) TR
S&P
S&P
E:rapzl’igomsgg] EuropeUSAJapan
Momentum Tilted Ex-UK 100 ESG- Fixed Index
Social Score Equal Momentum Tilted TR SPGSDDET Point Subtracted 50 N/A 551 05/02/2011 1000 06/13/2023 996 08/07/2023 0.050
Weight 50 Point Social Score from Return
Equal Weight
Decrement Index
(EUR) TR Index
S&P Kensho i&'? K;nsho
Artificial Intelligence Inrtgl:im ence Fixed Index
Enablers & Adopters Enabl%rs 2 TR KAIEADET Point Subtracted 50 N/A 631.91 06/15/2018 1000 09/18/2023 974 09/25/2023 0.051
50 Point Decrement Adopters Index from Return
Index (EUR) TR (EUR) TR
S&P Eurozone
LargeMidCap 30 S&P Eu_rozone
LargeMidCap 30 .
Temperature Temperature F|)§ed Index
Alignment Equal X TR SPEXTDET Point Subtracted 50 N/A 856.02 03/15/2019 1000 07/28/2023 870 10/30/2023 0.057
Weight 50 Point A||g_nment Equal from Return
Weight Index
Decrement Index (EUR) TR
(EUR) TR
S&P
S&P
E:raps%(s)g“]sspgn EuropeUSAJapan )
Momentum Tilted Ex-UK 100 ESG- Fixed Index
Social Score Equal Momentum Tilted TR SPGSD2ET Point Subtracted 50 N/A 551 05/02/2011 1000 10/10/2023 980 11/13/2023 0.051
. . Social Score from Return
Weight 50 Point E .
qual Weight
Decrement Index
(Series 2) (EUR) TR | 'ndex (EUR) TR
S&P Europe & North S&P Europe &
America 80 Net Zero North America 80
2050 Paris-Aligned Net Zero 2050 Fixed Index
ESG Select FMC Paris-Aligned TR SPENPDET Point Subtracted 50 N/A 574.20 12/17/2010 900 01/09/2024 897 01/15/2024 0.056
Weighted 50 point ESG Select FMC from Return
Decrement Index Weighted Index
(EUR) TR (EUR) TR
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Return

Variable
Fee Decrement

Decrement

Underlying Types Fee Reduction (Index in Addition First Value Base Launch Ratio at
Index Name Index Available Index Code Type Points) to Fixed Date Value Base Date Value Launch
S&P
S&P EuroUSAJapan EuroUSAJapan
100 Net Zero 2050
. ; 100 Net Zero .
Paris-Aligned Select 2050 Pari Fixed Index
Daily Risk Control Aligne dagz'l-ect TR SPEJRDET Point Subtracted 50 N/A 506.34 03/01/2011 900 02/02/2024 923 02/12/2024 0.054
17% 50-Point Daily Risk Control from Return
Decrement Index 17% Ind EUR
(EUR) TR 6 Index (EUR)
TR

S&P Transatlantic S&p )
100 ESG Select Transatlantic
Equal Weight Risk 100 ESG Select Fixed Index
Control 17% 50- Equal Weight TR SPTER2ET Point Subtracted 50 N/A 555 08/17/2010 900 02/02/2024 911 02/16/2024 0.055
Point Decrement Risk Control from Return
Index (Series 2) 17% Index
(EUR) TR (EUR)
S&P EuroUSA 60
Social Screened gg‘g ang'glé;@ d60 Fixed Index
Select 50 Point Select Index TR SPEUS2ET Point Subtracted 50 N/A 698.57 04/30/2015 1000 02/12/2024 996 02/19/2024 0.050
Decrement Index EUR) TR from Return
(Series 2) (EUR) TR | (EYUR)
o |
Equal Weie ﬁtc 50 EuroUSAJapan Fixed Index

a 9 60 ESG Select TR SPEUDA4ET Point Subtracted 50 N/A 616.85 06/18/2010 1000 02/12/2024 1003 02/19/2024 0.050
Point Decrement 8

. Equal Weight from Return
Index (Series 4) Index (EUR) TR
(EUR) TR
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S&P Net of Repo Rate Decrement Indices

Fee Decrement
Underlying Return Reduction First Value Ratio at
Index Name Index Index Code Description? Date Launch
\?\f‘eﬁ’g EtuEEUZO Equal S&P Euro 50 Net of Apply Standard Fee
Decrement - Net of Equal Weight TR SPESFRET Repo Rate Subtracted from Return 5% 594 12/16/2011 1000 01/10/2022 1017 01/17/2022 0.533
NTR SPE5FREN Decrement (5%), followed by Net of 593 12/16/2011 1000 01/10/2022 955 01/24/2022 0.533
Repo Rate) Index ™R Indices Repo Rate Calculati
(EUR) TR po e Calculation
S&P Euro 50 Equal Net of Apply Standard Fee
Weight (50 Point S&P Euro 50 Repo Rate Subtracted from Return 50
Decrement - Net of Equal Weight TR SPESDRET Decrement (50 points), followed by Points 648 12/16/2011 1000 01/10/2022 1017 01/17/2022 0.0492
Repo Rate) Index TR Indices Net of Repo Rate
(EUR) TR Calculation
S&P Eurozone 50 sepP
ESG Select Equal Eurozone 50 Net of Apply Standard Fee
Weight (5% ESG Select NTR spesenen | Repo Rate | Subtracted from Return 5% 737 12117/2010 | 1000 | ov17/2022 938 01/24/2022 0533
Decrement - Net of Equal Weight Decrement (5%), followed by Net of
Repo Rate) Index In?iex 9 Indices Repo Rate Calculation
(EUR) NTR
Weight (50 Paint Eurozone 50 Repo Rate Subtracted from Return 50
ESG Select TR SPESENDT (50 points), followed by - 779 12/17/2010 1000 01/17/2022 938 01/24/2022 0.0533
Decrement - Net of E : Decrement Points
qual Weight h Net of Repo Rate
Repo Rate) Index Index Indices Calculation
(EUR) TR

% The variable Net of Repo Rate Decrement is based on the quoted ask value of the Eurex EURO STOXX 50 Total Return Index Future contract corresponding to the expiry of the
subsequent year, reviewed annually, and applied on a daily basis, representing the implied equity repo rate.
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S&P Decrement Indices' Other Return Types

1W Forward Contracts?® Date

| Fixing of Front-month and Launch

Index Name | Underlying Index Return Type | Index Code Description

Calculate the Excess Return
S&P 500 KRW Hedged S&P 500 2% Currency Hedged ) 2:00 PM Korea Standard
206 Decrement Index ER | Decrement Index Excess Return SPXKH2DE | index, then apply currency hedge fund 05/24/2019

. Time
on the excess return index. rate

® Prior to July 24, 2019, the Fixing of Front-month Forward Contracts was captured at 4:00 PM London Time.
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S&P Percentage Increment Indices

| Return Types

Index Name Underlying Index Available Index Code Fee Addition Type
S&P 500 2% Increment Index (GBP) S&P 500 TR SPXI2AGT ggi]péﬁﬁgja' Fixed 2% | 02/06/2023
S&P 500 2% Increment Index (USD) S&P 500 TR SPXI2AUT gg:‘pﬁﬁf‘ga' Fixed 2% | 02/06/2023
S&P 500 3% Increment Index (GBP) S&P 500 TR SPXI3AGT gﬁﬂpﬁﬁﬁya' Fixed 3% | 02/06/2023
S&P 500 3% Increment Index (USD) S&P 500 TR SPXI3AUT gg?péﬁﬁg’a' Fixed 3% | 02/06/2023
S&P 500 PR (SOFR) 2% Increment Index (USD) ER | S&P 500 ER SPXSF2UE gg;‘:‘pﬁﬁf‘ga' Fixed 2% | 04/10/2023
S&P/ASX 200 4% Increment (AUD) TR S&P/ASX 200 TR SPAXICAT gﬁﬂpﬁﬁﬁga' Fixed 4% | 04/04/2022
S&PIASX 200 Plus 2% Index (AUD) TR S&P/IASX 200 TR SPAXP2AT gg:‘pﬁﬁﬁré’a' Fixed 2% | 04/20/2023
S&P/ASX 200 Plus 5% Index (AUD) TR S&P/ASX 200 TR SPAXPSAT gg;‘:‘pﬁﬁﬁga' Fixed 5% | 04/20/2023
S&P/ASX Small Ordinaries Plus 5% Index (AUD) TR | S&P/ASX Small Ordinaries TR SPASPSAT gg?pﬁﬁﬁg*a' Fixed 5% | 04/20/2023
S&P/ASX Small Ordinaries Plus 3% Index (AUD) TR | S&P/ASX Small Ordinaries TR SPASP3AT ggz‘pﬁﬁﬁrg’a' Fixed 3% | 04/20/2023
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Appendix |

Methodology Changes

Effective Date | Methodology

(After Close) | Previous Updated
Name Change: 06/03/2022 Theindex nameis S&P 500 Sector Rotator5% Daily | Theindex nameis S&P 500 Sector Rotator 5% Daily

0, 0,
S&P 500 Sector Rotator 5% Daily RC2 RC2 0.5% Decrement Index (USD) TR. RC2 (SOFR) 0.5% Decrement Index (USD) TR.

0.5% Decrement Index (USD) TR
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Disclaimer

Performance Disclosure/Back-Tested Data

Where applicable, S&P Dow Jones Indices and its index-related affiliates (“S&P DJI") defines various dates to assist our clients by providing
transparency. The First Value Date is the first day for which there is a calculated value (either live or back -tested) for a given index. The Base Date
is the date at which the index is set to a fixed value for calculation purposes. The Launch Date designates the date when the values of an index
are first considered live: index values provided for any date or time period prior to the index’s Launch Date are considered back-tested. S&P DJI
defines the Launch Date as the date by which the values of an index are known to have been released to the public, for example via the

company’s public website or its data feed to external parties. For Dow Jones-branded indices introduced prior to May 31, 2013, the Launch Date
(which prior to May 31, 2013, was termed “Date of introduction”) is set at a date upon which no further changes were permitted to be made to the
index methodology, but that may have been prior to the Index’s public release date.

Please refer to the methodology for the Index for more details about the index, including the manner in which it is rebalanced, the timing of such
rebalancing, criteria for additions and deletions, as well as all index calculations.

Information presented prior to an index’s launch date is hypothetical back-tested performance, not actual perfformance, and is based on the index
methodology in effect on the launch date. However, when creating back-tested history for periods of market anomalies or other periods that do not
reflect the general current market environment, index methodology rules may be relaxed to capture a large enough universe of securities to
simulate the target market the index is designed to measure or strategy the index is designed to capture. For example, market capitalization and
liguidity thresholds may be reduced. In addition, forks have notbeen factored into the back-test data with respect to the S&P Cryptocurrency
Indices. For the S&P Cryptocurrency Top 5 & 10 Equal Weight Indices, the custody element of the methodology was not considered; the back-test
history is based on the index constituents that meet the custody element as of the Launch Date. Also, the treatment of corporate actions in back-
tested performance may differ from treatment for live indices due to limitations in replicating index management decisions. B ack-tested
performance reflects application of an index methodology and selection of index constituents with the benefit of hindsight and knowledge of factors
that may have positively affected its peformance, cannot account for all financial risk that may affect results and may be considered to reflect
survivor/look ahead bias. Actual returns may differ significantly from, and be lower than, back-tested returns. Past performance is not an indication
or guarantee of future results.

Typically, when S&P DJI creates back-tested index data, S&P DJI uses actual historical constituent-level data (e.g., historical price, market
capitalization, and corporate action data) in its calculations. As ESG investing is stillin early stages of development, certain datapoints used to
calculate certain ESG indices may not be available for the entire desired period of back-tested history. The same data availability issue could be
true for other indices as well. In cases when actual data is not available for all relevant historical periods, S&P DJI may e mploy a process of using
“Backward Data Assumption” (or pulling back) of ESG data for the calculation of back-tested historical performance. “Backward Data Assumption”
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is a process that applies the earliest actual live data point available for an index constituent company to all prior historical instances in the index
performance. For example, Backward Data Assumption inherently assumes that companies currently not involved in a specific business activity
(also known as “product involvement”) were never involved historically and similarly also assumes that companies currently involved in a specific
business activity were involved historically too. The Backward Data Assumption allows the hypothetical back -test to be extended over more
historical years than would be feasible using only actual data. For more information on “Backward Data Assumption” please refer to the FAQ. The
methodology and factsheets of any index that employs backward assumption in the back-tested history will explicitly state so. The methodology
will include an Appendix with a table setting forth the specific data points and relevant time period for which backward projected data was used.
Index returns shown do not represent the results of actual trading of investable assets/securities. S&P DJI maintains the index and calculates the
index levels and performance shown or discussed but does not manage any assets.

Index returns do not reflect payment of any sales charges or fees an investor may pay to purchase the securities underlying the Index or
investment funds that are intended to track the performance of the Index. The imposition of these fees and charges would cause actual and back-
tested performance of the securities/fund to be lower than the Index performance shown. As a simple example, if an index returned 10% on a US
$100,000 investment for a 12-month period (or US $10,000) and an actual asset-based fee of 1.5% was imposed at the end of the period on the
investment plus accrued interest (or US $1,650), the net return would be 8.35% (or US $8,350) for the year. Over a three-year period, an annual
1.5% fee taken at year end with an assumed 10% return per year would result in a cumulative gross return of 33.10%, a total fee of US $5,375,
and a cumulative net return of 27.2% (or US $27,200).

Intellectual Property Notices/Disclaimer

© 2024 S&P Dow Jones Indices. All rights reserved. S&P, S&P 500, SPX, SPY, The 500, US500, US 30, S&P 100, S&P COMPOSITE 1500, S&P
400, S&P MIDCAP 400, S&P 600, S&P SMALLCAP 600, S&P GIVI, GLOBAL TITANS, DIVIDEND ARISTOCRATS, Select Sector, S&P
MAESTRO, S&P PRISM, S&P STRIDE, GICS, SPIVA, SPDR, INDEXOLOGY, iTraxx, iBoxx, ABX, ADBI, CDX, CMBX, MBX, MCDX, PRIMEX,
HHPI, and SOVX are registered trademarks of S&P Global, Inc. (“S&P Global”) or its affiliates. DOW JONES, DJIA, THE DOW and D OW JONES
INDUSTRIAL AVERAGE are trademarks of Dow Jones Trademark Holdings LLC (“Dow Jones”). These trademarks together with others have
been licensed to S&P Dow Jones Indices LLC. Redistribution or reproduction in whole or in part are prohibited without written permission of S&P
Dow Jones Indices LLC. This document does not constitute an offer of services in jurisdictions where S&P DJI does not have the neces sary
licenses. Except for certain customindex calculation services, all information provided by S&P DJl is impersonal and not tailored to the needs of
any person, entity, or group of persons. S&P DJI receives compensation in connection with licensing its indices to third parties and providing
custom calculation services. Past performance of an index is not an indication or guarantee of future results.

It is not possible to invest directly in an index. Exposure to an asset class represented by an index may be available throug h investable

instruments based on that index. S&P DJI does not sponsor, endorse, sell, promote or manage any investment fund or other investment vehicle
that is offered by third parties and that seeks to provide an investment return based on the performance of any index. S&P DJI makes no
assurance that investment products based on the index will accurately track index performance or provide positive investment returns. S&P DJI is
not an investment advisor, commodity trading advisor, fiduciary, “promoter” (as defined in the Investment Company Act of 1940, as amended) or
“expert” as enumerated within 15 U.S.C. § 77k(a), and S&P DJI makes no representation regarding the advisability of investing in any such
investment fund or other investment vehicle. A decision to invest in any such investment fund or other investment vehicle sho uld not be made in
reliance on any of the statements set forth in this document. S&P DJlis not a tax advisor. Inclusion of a security, commodity, crypto currency, or
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other asset within an index is not a recommendation by S&P DJI to buy, sell, or hold such security, commaodity, crypto currency, or other asset, nor
is it considered to be investment or trading advice.

These materials have been prepared solely for informational purposes based upon information generally available to the public and from sources
believed to be reliable. No content contained in these materials (including index data, ratings, credit-related analyses and data, research,
valuations, model, software or other application or output therefrom) or any part thereof (“Content”) may be modified, revers e engineered,
reproduced, or distributed in any form or by any means, or stored in a database or retrieval system, without the prior written permission of S&P
DJI. The Content shall not be used for any unlawful or unauthorized purposes. S&P DJIl and its third -party data providers and licensors
(collectively “S&P Dow Jones Indices Parties”) do not guarantee the accuracy, completeness, timeliness, or availability of the Content. S&P Dow
Jones Indices Parties are not responsible for any errors or omissions, regardless of the cause, for the results obtained from the use of the Content.
THE CONTENT IS PROVIDED ON AN “AS IS” “WHERE IS” BASIS. S&P DOW JONES INDICES PARTIES DISCLAIMS ANY AND ALL
EXPRESS OR IMPLIED WARRANTIES, INCLUDING, BUT NOT LIMITED TO, ANY WARRANTIES OF MERCHANTABILITY OR FITNESS FOR
A PARTICULAR PURPOSE OR USE, FREEDOM FROM BUGS, SOFTWARE ERRORS OR DEFECTS, THAT THE CONTENTS FUNCTIONING
WILL BE UNINTERRUPTED OR THAT THE CONTENT WILL OPERATE WITH ANY SOFTWARE OR HARDWARE CONFIGURATION. In no
event shall S&P Dow Jones Indices Parties be liable to any party for any direct, indirect, incidental, exemplary, compensatory, punitive, special, or
consequential damages, costs, expenses, legal fees, or losses (including, without limitation, lost income or lost profits and opportunity costs) in
connection with any use of the Content even if advised of the possibility of such damages.

Credit-related information and other analyses, including ratings, research and valuations are generally provided by licensors and/or affiliates of
S&P Dow Jones Indices, including but not limited to S&P Global’s other divisions such as S&P Global Market Intelligence. Any credit-related
information and other related analyses and statements in the Content are statements of opinion as of the date they are expressed and not
statements of fact. Any opinion, analyses and rating acknowledgement decisions are not recommendations to purchase, hold, or sell any
securities or to make any investment decisions, and do not address the suitability of any security. S&P Dow Jones Indices does not assume any
obligation to update the Content following publication in any form or format. The Content should not be relied on and is not a substitute for the skill,
judgment and experience of the user, its management, employees, advisors and/or clients when making investment and other business decisions.
S&P DJl does not act as a fiduciary or an investment advisor. While S&P DJI has obtained information from sources it believes to be reliable, S&P
DJI does not perform an audit or undertake independent verification of any information it receives. S&P DJI reserves the right to vary or
discontinue any index at any time for regulatory or other reasons. Various factors, including external factors beyond S&P DJI's control might
necessitate material changes to indices.

To the extent that regulatory authorities allow a rating agency to acknowledge in one jurisdiction a rating issued in another jurisdiction for certain
regulatory purposes, S&P Global Ratings reserves the right to assign, withdraw or suspend such acknowledgement at any time and in its sole
discretion. S&P Dow Jones Indices, including S&P Global Ratings, disclaim any duty whatsoever arising out of the assignment, withdrawal, or
suspension of an acknowledgement as well as any liability for any damage alleged to have been suffered on account thereof. Affiliates of S&P
Dow Jones Indices LLC, including S&P Global Ratings, may receive compensation for its ratings and certain credit-related analyses, normally from
issuers or underwriters of securities or from obligors. Such affiliates of S&P Dow Jones Indices LLC, including S&P Global Ratings, reserve the
right to disseminate its opinions and analyses. Public ratings and analyses from S&P Global Ratings are made available on its Web sites,
www.standardandpoors.com (free of charge), and www.ratingsdirect.com and www.globalcreditportal.com (subscription), and may be distributed
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through other means, including via S&P Global Ratings publications and third-party redistributors. Additional information about our ratings fees is
available at www.standardandpoors.com/usratingsfees.

S&P Global keeps certain activities of its various divisions and business units separate from each other to preserve the independence and
objectivity of their respective activities. As a result, certain divisions and business units of S&P Global may have information that is not available to
other business units. S&P Global has established policies and procedures to maintain the confidentiality of certain nonpublic information received
in connection with each analytical process.

In addition, S&P Dow Jones Indices provides a wide range of services to, or relating to, many organizations, including issuers of securities,
investment advisers, broker-dealers, investment banks, other financial institutions, and financial intermediaries, and accordingly may receive fees
or other economic benefits from those organizations, including organizations whose securities or services they may recommend, rate, include in
model portfolios, evaluate, or otherwise address.

Some indices use the Global Industry Classification Standard (GICS®), which was developed by, and is the exclusive property and a trademark of,
S&P Global and MSCI. Neither MSCI, S&P DJI nor any other party involved in making or compiling any GICS classifications makes any express or
implied warranties or representations with respect to such standard or classification (or the results to be obtained by the use thereof), and all such
parties hereby expressly disclaim all warranties of originality, accuracy, completeness, merchantability, or fitness for a particular purpose with
respect to any of such standard or classification. Without limiting any of the foregoing, in no event shall MSCI, S&P DJI, any of their affiliates or
any third party involved in making or compiling any GICS classifications have any liability for any direct, indirect, special, punitive, consequential or
any other damages (including lost profits) even if notified of the possibility of such damages.

S&P Dow Jones Indices products are governed by the terms and conditions of the agreements under which they may b e provided. A license is
required from S&P Dow Jones Indices to display, create derivative works of and/or distribute any product or service that uses, is based upon
and/or refers to any S&P Dow Jones Indices and/or index data.

ESG Indices Disclaimer

S&P DJI provides indices that seek to select, exclude, and/or weight index constituents based on, but not limited to, certain environmental, social
or governance (ESG) indicators, or a combination of those indicators, including the following: environmental indicators (including the efficient use
of natural resources, the production of waste, greenhouse gas emissions, or impact on biodiversity); social indicators (such as, inequality and
investment in human capital); governance indictors (such as sound management structures, employee relations, remuneration of staff, tax
compliance, respect for human rights, anti-corruption and anti-bribery matters), specific sustainability or values-related company involvement
indicators (for example, production/distribution of controversial weapons, tobacco products, or thermal coal), or controversies monitoring (including
research of media outlets to identify companies involved in ESG-related incidents).

S&P DJI ESG indices use ESG metrics and scores in the selection and/or weighting of index constituents. ESG scores or ratings seek to measure
or evaluate a company’s, or an asset’s, performance with respect to environmental, social and corporate governance issues.
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The ESG scores, ratings, and other data used in S&P DJI ESG indices is supplied directly or indirectly by third parties (note these parties can be
independent affiliates of S&P Global or unaffiliated entities) so an S&P DJI ESG index’s ability to reflect ESG factors depends on these third
parties’ data accuracy and availability.

ESG scores, ratings, and other data may be reported (meaning that the data is provided as disclosed by companies, or an asset, or as made
publicly available), modelled (meaning that the data is derived using a proprietary modelling process with only proxies used in the creation of the
data), or reported and modelled (meaning that the data is either a mix of reported and modelled data or is derived from the vendor using reported
data /information in a proprietary scoring or determination process).

ESG scores, ratings, and other data, whether from an external and/or internal source, is based on a qualitative and judgmental assessment,
especially in the absence of well-defined market standards, and due to the existence of multiple approaches and methodologies to assess ESG
factors and considerations. An element of subjectivity and discretion is therefore inherent in any ESG score, rating, or other data and different ESG
scoring, rating, and/or data sources may use different ESG assessment or estimation methodologies. Different persons (including ESG data
ratings, or scoring providers, index administrators or users) may arrive at different conclusions regarding the sustainability or impact of a particular
company, asset, or index.

Where an index uses ESG scores, ratings or other data supplied directly or indirectly by third parties, S&P DJI does not accept responsibility for
the accuracy of completeness of such ESG scores, ratings, or data. No single clear, definitive test or framework (legal, regulatory, or otherwise)
exists to determine ‘ESG/, ‘sustainable’, ‘good governance’, ‘no adverse environmental, social and/or other impacts’, or other equivalently labelled
objectives. In the absence of well-defined market standards and due to the existence of multitude approaches, the exercise of judgment is
necessary. Accordingly, different persons may classify the same investment, product and/or strategy differently regarding ‘ES G’, ‘sustainable’,
‘good governance’, ‘no adverse environmental, social and/or other impacts’, or other equivalently labelled objectives. Furthermore, the legal and/or
market position on what constitutes an ‘ESG, ‘sustainable’, ‘good governance’, ‘no adverse environmental, social and/or other impacts’, or other
equivalently labelled objectives may change over time, especially as further regulatory or industry rules and guidance are issued and the ESG
sustainable finance framework becomes more sophisticated.

Prospective users of an S&P DJI ESG Index are encouraged to read the relevant index methodology and related disclosures carefully to
determine whether the index is suitable for their potential use case or investment objective.
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