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Thisdocumentprovidesanexplanationofhowthekeyelementsof thebenchmarkmethodology reflectESGfactors. It is compiled
in accordance with the requirements of point (d) of Article 13 (1) of Regulation (EU) 2016/1011 of the European Parliament and of
the Council of 8 June 2016 (the “Benchmarks Regulation”) and of the Commission Delegated Regulation (EU) 2020/1817.

General Information

Name of the benchmark administrator Solactive AG

Type of benchmark or family of
benchmarks

Equity

Name of the benchmark or family of
benchmarks

Altum Catholic Values European Index TR

Does the benchmark methodology for
the benchmark or family of benchmarks
take into account ESG factors?

Yes

ESG Factors Applied in the Benchmark Methodology

List of environmental factors considered > INDEX COMPONENTS are selected based on compliance with the Altum
InvestmentGuidelines. Theseguidelinesare focusedonpromotingmorally
responsible investing following the Catholic teaching based, among oth-
ers, on the Compendium of the Social Doctrine of the Church, Pastoral
Letters, DoctrinalDocumentsandSociallyResponsible InvestmentGuide-
lines published by Conferences of Catholic Bishops or by Catholic Reli-
gious Institutions. Altum Investment Guidelines are based on the follow-
ing principles:

> Care and Protection of the Creation: a. Shall seek to promote through
its investments positive initiatives performed by governments/companies
that implement the highest standards in environmental behavior. b. Shall
seek to promote through its investments the implementation of environ-
mental stewardship aimed at preserving the Creation for future genera-
tions, valuing practices and actions that promote the reduction of abusive
environmental impact.

List of social factors considered > INDEX COMPONENTS are selected based on compliance with the Altum
InvestmentGuidelines. Theseguidelinesare focusedonpromotingmorally
responsible investing following the Catholic teaching based, among oth-
ers, on the Compendium of the Social Doctrine of the Church, Pastoral
Letters, DoctrinalDocumentsandSociallyResponsible InvestmentGuide-
lines published by Conferences of Catholic Bishops or by Catholic Reli-
gious Institutions. Altum Investment Guidelines are based on the follow-
ing principles:

> Promotion ofHumanLife: a. Selecting companies/securities that support
policies and initiatives pursuing to protect human life at every stage of
its existence, from the moment of conception until natural death. b. Re-
specting the life of the unborn: shall avoid investing in companies/ securi-
ties involved directly or indirectly in the practice of abortion or manufac-
turing of abortifacients and/or contraceptives. c. Protecting from instru-
mentalizationofprocreation: shall avoid investing incompanies/securities
involved inembryonicstemcell research, fetal tissue/embryo-derivedstem

2



cell researchor humancloning. d. Promoting “culture of life” vs theestab-
lishmentof the “cultureofdeath”: shall avoid investing incompanies/securities
involved directly or indirectly in the practice of euthanasia, death penalty
or involved in theproductionandsaleof indiscriminateweaponsorweapons
of mass destruction.

> Promotion of Family: a. Shall seek to invest in companies/securities that
promoteand recognize thesocial virtuesand thesocial valueof the family.
b. Shall avoid investing in companies/securities whose actions and prac-
tices actively attack the Catholic conception of marriage and family.

> PromotionofHumanDignity: a. Shall seek to invest incompanies/securities
thatmanifest responsiblemanagement practices, behave responsibly to-
wards preserving humandignity and operatewith integrity (respect for la-
bor law, no corrupt practices or unfair business practices) in the interac-
tion with its stake- holders (employees, competitors, customers and sup-
pliers). b. CurbingPornography: shall avoid investing incompanies/securities
withasignificant involvement inproducing, directing, publishing, distribut-
ing and/or retailing of adult entertainment materials of pornographic na-
ture. c. Promoting freedom from addictions: shall positively weigh com-
panies/ securities that promote freedom from addictive behaviors, espe-
cially those caused by alcohol, tobacco, and gambling. d. Practicing Reli-
gious Liberty: shall avoid investing in assets fromgovernments or compa-
nies who promote or carry out religious persecution against any faith, or
deprive people from the right of religious freedom.

List of governance factors considered > INDEX COMPONENTS are selected based on compliance with the Altum
InvestmentGuidelines. Theseguidelinesare focusedonpromotingmorally
responsible investing following the Catholic teaching based, among oth-
ers, on the Compendium of the Social Doctrine of the Church, Pastoral
Letters, DoctrinalDocumentsandSociallyResponsible InvestmentGuide-
lines published by Conferences of Catholic Bishops or by Catholic Reli-
gious Institutions. Altum Investment Guidelines are based on the follow-
ing principles:

> PromotionofHumanDignity: a. Shall seek to invest incompanies/securities
thatmanifest responsiblemanagement practices, behave responsibly to-
wards preserving humandignity and operatewith integrity (respect for la-
bor law, no corrupt practices or unfair business practices) in the interac-
tion with its stake- holders (employees, competitors, customers and sup-
pliers).

Data and Standards used

Data Input The data used to construct the index is sourced externally from Altum
Faithful Investing

Verification and quality of data The provider of ESG-related data input is selected by the Administrator based
on an assessment of its existing processes in order to ensure the reliability
and representativeness of the ESG-related data. The data provider has
established processes in accordance with accepted and establishedmarket
standards that ensure the permanent quality and reliability of the ESG-data
provided.
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Reference standards International standards referenced by the index methodology are listed in the
respective section above.

Information updated on 22/02/2024

Reason for update: Initial report due to launch of the index
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CONTACT
Solactive AG
German Index Engineering
Platz der Einheit 1
60327 Frankfurt amMain
Germany

Tel.: +49 (0) 69 719 160 00
Fax: +49 (0) 69 719 160 25
Email: info@solactive.com
Website: www.solactive.com

©Solactive AG
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