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Sustainable investment
changes fast.

How do you stay ahead with index solutions
for evolving investment objectives?
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Your index partner for a
Changlng World Real experts’

real support

Our technical experts, climate researchers,
and data scientists are dedicated to data
and index product development.

Cross asset class
Our benchmarks and

indices cover equities, POWG red by

fixed income and
LS EG Built on transparent
standards

alternatives.
Markets evolve, but our commitment to clarity
remains constant.

We continuously evolve to
meet new market needs.

The only index provider to:

Client focused . We deliver rules-based indices with published
~$328B" passive AUM Leverage proprietary LSEG data methodologies and maintain direct

tracking sustainable models, established partnerships, and engagement with companies and investors —
benchmarks and indices. leading third-party data to design and ensuring consistency, and objectivity.

build climate, sustainable and
thematic indices on FTSE and Reporting you can rely on

Russell universes As policies and guidelines change, we deliver
comprehensive metrics that align with
regulatory requirements — helping you stay
prepared for what’s next.

1. Data as of December 31, 2024 as reported on May 15, 2025 by eVestment for active institutional funds, Morningstar for active retail mutual funds, insurance products, and ETFs, and passive assets directly collected by FTSE
Russell. AUM includes blended benchmarks andexcludes futures and options. AUM data does not include active and passive assets not reported to a 3rd party source or FTSE Russell. For funds where the AUM was not reported
FTSE Russell as of December 31, 2024, the previous period AUM was used as an estimate. No assurancesare given by FTSE Russell as to the accuracy of the data.




Proven performance, trusted by clients worldwide
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1. Data as of December 31, 2024 as reported on May 15, 2025 by eVestment for active institutional funds, Morningstar for active retail mutual funds, insurance products, and ETFs, and passive assets directly collected by FTSE
Russell. AUM includes blended benchmarks ande xcludes futures and options. AUM data does not include active and passive assets not reported to a 3rd party source or FTSE Russell. For funds where the AUM was not reported
FTSE Russell as of December 31, 2024, the previous period AUM was used as an estimate. No assurances are given by FTSE Russell as to the accuracy of the data. 4




Tailored index solutions that align with your objectives

What investment and sustainability

outcomes matter most to you?

Style options

Our sustainable indices can be designed your
way, individually or in combination to:

— Screen universes using select criteria such as
product involvement, controversial conduct, or
sustainability performance

— Integrate broad climate or sustainability factors
and assessments

— Target specific outcomes, such as reducing
carbon exposure, or green revenue uplifts

FTSE Russell

Construction

Multiple index construction techniques to
design and build indices that fit your strategy:

— Market capitalisation with sustainable overlays

— Tilting methodologies for a transparent, flexible,
and targeted alternative to traditional market-cap
indices

— Optimisation approaches to align with
investment goals while managing key objectives,
such as tracking error

Data inputs

Our open architecture ensures access to the
best data — irrespective of its source:

— LSEG proprietary datasets covering corporate
and sovereign climate and sustainability data

— Third-party data partners and vendors via our
‘open architecture’ enabling access to a wider
variety of external data sets

— Integration through our wider data
infrastructure, including Workspace, supporting
a broader sustainable finance ecosystem
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FTSE4Good Index Series

The FTSE4Good Index Series is designed to measure the performance of
companies demonstrating strong Environmental, Social and Governance
(ESG) practices relative to their peers

If you need... Our solution...

»  Transparent index construction that supports
investor stewardship and corporate

Ratings, the FTSE4Good Index
> A broad-based universe of companies that Series is a robust tool for TPl Management Quality
are demonstrating strong ESG practices investors that wish to encourage
relative to their peers positive change in corporate Controversial activities and

behaviours while also
incorporating ESG risk
management considerations into
index design.

>  Toalign holistic ESG values/objectives conduct

regarding controversial business activities by
excluding or applying strict criteria on
companies involved with such activities

»  Toincorporate ESG risk management
considerations into index design




Index objectives

FTSE4Good indices provide a total portfolio
benchmark solution for:

FTSE Russell Equity
(Global, Developed, Emerging, Regional)

Partnership indices
(FTS4Good Bursa Malaysia, FTSE4Good TIP
Taiwan, FTSE4Good ASEAN

FTSE Russell

Ideal for core passive
allocations

— Capture a broad and
diverse universe of
companies that are
demonstrating strong
ESG practices across
the global public
equity universe.

ESG Risk
Management

— FTSE Russell's ESG
Ratings are a
comprehensive
measure of how well a
company manages
relevant ESG risks
and impacts.

Investor
engagement
(e]o]

— Potential for signaling
progress on transition
alignment, providing
insights into constituent
company performance
and corporate
governance.




Examples include:

ndex construction

Constituent

Selection

AN

Inclusion criteria:

@ — ESG Score thresholds*

— Climate score threshold

Starting
universe

— High Exposure theme

rule
FTSE All World Deletion criteria:
FTSE Developed — Falls below ESG Score
FTSE Emerging thresholds*
FTSE Bursa — Fails Climate score
Malaysia threshold

— Fails High Exposure
theme rule**

FTSE Russell

Apply

Exclusions

4

Companies
manufacturing or
producing the below
products are excluded
from FTSE4Good
indices:

— Tobacco
— Civilian Weapons
— Military Weapons

— Controversial
weapons

— Controversial conduct

— Coal

Publish and Review Index
Ij The FTSE4Good Index Series is reviewed semi-

annually in June and December.

— Remaining companies are weighted by their free float
market capitalisation.

— Any company which has failed the deletion criteria is
allowed a 12-month grace period to improve its Score
before the company is removed from the index. This
incentivises improvements in corporate practices and
reduces the index turnover should the company
improve, therefore meeting the standards needed

For more information on the FTSE4Good Index Series
visit FTSE4Good

*Different thresholds for Developed and Emerging markets companies
** Developed markets constituents only



https://www.lseg.com/en/ftse-russell/indices/ftse4good

© [2026] London Stock Exchange Group plc and its applicable group undertakings (‘LSEG”). LSEG includes (1) FTSE International Limited
(“FTSE”), (2) Frank Russell Company (“Russell”’), (3) FTSE Global Debt Capital Markets Inc. “FTSE Canada”, (4) FTSE Fixed Income LLC (“FTSE
FI”), (5) FTSE (Beijing) Consulting Limited (“‘WOFE”), FTSE EU SAS ("FTSE EU"). All rights reserved.

FTSE Russell® is a trading name of FTSE, Russell, FTSE Canada, FTSE FI, WOFE, FTSE EU and other LSEG entities providing LSEG Benchmark
and Index services. “FTSE®”, “Russell®”, “FTSE Russell®”, “FTSE4Good®”, “ICB®”, “Refinitiv’, “WMR™” “FR™” and all other trademarks and
service marks used herein (whether registered or unregistered) are trademarks and/or service marks owned or licensed by the applicable member of
LSEG or their respective licensors.

FTSE International Limited is authorised as a Benchmark Administrator and regulated in the United Kingdom (UK) by the Financial Conduct Authority
("FCA") according to the UK Benchmark Regulation, FCA Reference Number 796803. FTSE EU SAS is authorised as Benchmark Administrator and
regulated in the European Union (EU) by the Autorité des Marches Financiers (“AMF”) according to the EU Benchmark Regulation.

All information is provided for information purposes only. All information and data contained in this publication is obtained by LSEG, from sources
believed by it to be accurate and reliable. Because of the possibility of human and mechanical inaccuracy as well as other factors, however, such
information and data is provided "as is" without warranty of any kind. No member of LSEG nor their respective directors, officers, employees,
partners or licensors make any claim, prediction, warranty or representation whatsoever, expressly or impliedly, either as to the accuracy, timeliness,
completeness, merchantability of any information or LSEG Products, or of results to be obtained from the use of LSEG products, including but not
limited to indices, rates, data and anathics, or the fitness or suitability of the LSEG products for any particular purpose to which they might be put.
The user of the information assumes the entire risk of any use it may make or permit to be made of the information.

No responsibility or liability can be accepted by any member of LSEG nor their respective directors, officers, employees, partners or licensors for (a)
any loss or damage in whole or in part caused by, resulting from, or relating to any inaccuracy (negligent or otherwise) or other circumstance
involved in procuring, collecting, compiling, interpreting, analysing, editing, transcribing, transmitting, communicating or delivering any such
information or data or from use of this document or links to this document or (b) any direct, indirect, special, consequential or incidental damages
w?atsoever, even if any member of LSEG is advised in advance of the possibility of such damages, resulting from the use of, or inability to use, such
information.

No member of LSEG nor their respective directors, officers, employees, partners or licensors provide investment advice and nothing in this document
should be taken as constituting financial or investment advice. No member of LSEG nor their respective directors, officers, employees, partners or
licensors make any representation regarding the advisability of investing in any asset or whether such investment creates any legal or compliance
risks for the investor. A decision to invest in any such asset should not be made in reliance on any information herein. Indices and rates cannot be
invested in directly. Inclusion of an asset in an index or rate is not a recommendation to buy, sell or hold that asset nor confirmation that any
particular investor may lawfully buy, sell or hold the asset or an index or rate containing the asset. The general information contained in this
publication should not be acted upon without obtaining specific legal, tax, and investment advice from a licensed professional.

Past performance is no guarantee of future results. Charts and graphs are provided for illustrative purposes only. Index and/or rate returns shown
may not represent the results of the actual trading of investable assets. Certain returns shown may reflect back-tested performance. All performance
presented prior to the index or rate inception date is back-tested performance. Back-tested performance is not actual performance, but is
hypothetical. The back-test calculations are based on the same methodology that was in effect when the index or rate was officially launched.
However, back-tested data may reflect the application of the index or rate methodology with the benefit of hindsight, and the historic calculations of
an index or rate may change from month to month based on revisions to the underlying economic data used in the calculation of the index or rate.

This document may contain forward-looking assessments. These are based upon a number of assumptions concerning future conditions that
ultimately may prove to be inaccurate. Such forward-looking assessments are subject to risks and uncertainties and may be affected by various
factors that may cause actual results to differ materially. No member of LSEG nor their licensors assume any duty to and do not undertake to update
forward-looking assessments. [

No part of this information may be reproduced, stored in a retrieval system or transmitted in any form or by any means, electronic, mechanical,
photocopying, recording or otherwise, without prior written permission of the applicable member of LSEG. Use and distribution of LSEG data requires
a licence from LSEG and/or its licensors.

About FTSE Russell (LSEG)

FTSE Russell is a leading global provider of index and benchmark solutions,
spanning diverse asset classes and investment objectives. As a trusted
investment partner we help investors make better-informed investment
decisions, manage risk, and seize opportunities.

Market participants look to us for our expertise in developing and managing
global index solutions across asset classes. Asset owners, asset managers,
ETF providers and investment banks choose FTSE Russell solutions to
benchmark their investment performance and create investment funds, ETFs,
structured products, and index-based derivatives. Our clients use our solutions
for asset allocation, investment strategy analysis and risk management, and
value us for our robust governance process and operational integrity.

For over 35 years we have been at the forefront of driving change for the
investor, always innovating to shape the next generation of benchmarks and
investment solutions that open up new opportunities for the global investment
community.

To learn more, visit Iseg.com/ftse-russell; email info@ftserussell.com;
or call your regional Client Service team office:

EMEA
+44 (0) 20 7866 1810

North America
+1 877 503 6437

Asia-Pacific

Hong Kong: +852 2164 3333
Tokyo: +81 3 6441 1430
Sydney: +61 (0) 2 7228 5659
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http://lseg.com/en/ftse-russell
mailto:info@ftserussell.com
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