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Objective

The Low Carbon 100 Europe Index®, makes use of an innovative approach ahead of COP21, supported by an expert

committee. The index serves as an underlying for structured products, funds and exchange traded funds.

Investability

Stocks are screened to ensure liquidity.

Transparency

The index rules, that are available on our website, are overseen by the independent Expert committee that acts as Supervisor.
All our rulebooks can be found on the following webpage: www.euronext.com/en/indices/index-rules.

Statistics March-2019
Market Capitalization EURBil  Performance (%) Fundamentals
Full not mkt cap Q12019 13,71%  P/EIncl. Neg LTM 20,96
Free float weighted — yTp 13,71%  P/EIncl. Neg FY1 15,73
2018 -10,00%  P/E excl. Neg LTM 21,97
2017 9,47% P/E excl. Neg FY1 16,19
Components (full) EURBil 2016 -2,49%  Price/Book 4,56
Average 34,20 Price/Sales 2,75
Median 21,72  Annualized (%)  Price/Cash Flow 13,09
Largest 172,37 2 Year 2,54% Dividend Yield (%) 3,54%
Smallest 1,41 3 Years 5,81%
5 Years 3,67% Risk
Component Weights (%)  Since Base Date 29-déc-2006 1,63%  Sharpe Ratio 1 Year not calc.
Largest 3,57 Volatility 30 Day 8,76
Smallest 0,07 Performance vs. (YTD) (%)
Top ten 28,14 FTSE Eurofirst 100 1,69%
Performance others
II.\|on Carbon 100 Europe Index (%) I(-;;w Carbon 100 Europe Index (%) FTSE Eurofirst 100 (%)
Q12019 14,24% Q1 2019 14,37% Q1 2019 12,01%
YTD 14,24% YTD 14,37% YTD 12,01%
2018 -7,53% 2018 -6,93% 2018 -13,76%
2017 12,19% 2017 12,86% 2017 5,55%
2016 0,27% 2016 1,02% 2016 1,53%
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Index Facts

Categories

Facts

Weighting

Modified weighting based on Carbon score, sector allocation and free float market
capitalization

Component Number

100

Review Frequency

Annual review each December. Effective after the third Friday

Calculation and Distribution

Price, Net Return and Gross Return in EUR; Every 15 seconds during Euronext regulated
trading hours

Isin code / Base Value / Base Date

Low Carbon 100 Europe Index (QS0011131735) 100 as of 29 December 2006
Low Carbon 100 Europe Index NR (QS0011131743) 100 as of 29 December 2006
Low Carbon 100 Europe Index GR (QS0011131750) 100 as of 29 December 2006

Date Introduced

The Low Carbon 100 Europe Index was introduced on 13 October 2008
The Low Carbon 100 Europe Index NR was introduced on 13 October 2008
The Low Carbon 100 Europe Index GR was introduced on 13 October 2008

Settlement Procedure

N.A.

Sector Allocation

Travel & Leisure

Oil & Gas

Media

Real Estate

Financial Services
Automobiles & Parts
Telecommunications

Retail

Basic Resources

Utilities

Chemicals

Technology

Construction & Materials
Insurance

Food & Beverage

Personal & Household Goods
Banks

Health Care

Industrial Goods & Services

2 4 6 8 10 12 14 16

Percentage
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Components

Company MNEMO Cnty Sector (ICB) Weight (%) Index Cap
ROCHE HOLDING AG ROG CH Health Care 3,58 77,07
VEOLIA ENVIRON. VIE FR Utilities 3,49 75,24
AIRBUS AIR FR Industrial Goods & Services 3,33 71,71
SAP SAPG DE Technology 3,10 66,92
UNILEVER DR UNA NL Personal & Household Goods 3,08 66,32
RECKITT BENCKISER GR RB GB Personal & Household Goods 2,49 53,62
DIAGEO DGE GB Food & Beverage 2,44 52,50
L'OREAL OR FR Personal & Household Goods 2,33 50,23
AB INBEV ABI BE Food & Beverage 2,16 46,57
UPM-KYMMENE OYJ UPM Fl Basic Resources 2,16 46,52
GLAXOSMITHKLINE GSK GB Health Care 2,00 43,08
SAFRAN SAF FR Industrial Goods & Services 1,96 42,19
ASTRAZENECA AZN GB Health Care 1,94 41,75
BNP PARIBAS ACT.A BNP FR Banks 1,93 41,50
SANOFI SAN FR Health Care 1,85 39,96
LLOYDS BANKING GROUP LLOY GB Banks 1,82 39,14
ALLIANZ SE ALVG DE Insurance 1,75 37,81
SCHNEIDER ELECTRIC SuU FR Industrial Goods & Services 1,73 37,24
NOVO NORDISK A/S NOVOB DK Health Care 1,62 35,01
RELX REL NL Media 1,61 34,71
LINDE PLC LINI DE Chemicals 1,58 34,08
DEUTSCHE BOERSE AG DB1GN DE Financial Services 1,46 31,48
DEUTSCHE POST AG DPW DE Industrial Goods & Services 1,45 31,20
ING GROEP N.V. INGA NL Banks 1,45 31,16
UNIBAIL-RODAMCO-WE URW NL Real Estate 1,44 31,06
DANONE BN FR Food & Beverage 1,30 28,01
KERING KER FR Retail 1,25 26,99
LONDON STOCK EXCHANG LSE GB Financial Services 1,17 25,29
INTESA SANPAOLO SPA ISP IT Banks 1,16 25,08
BMW BMWG DE Automobiles & Parts 1,14 24,59
STORA ENSO 0Vl STERV FI Basic Resources 1,10 23,71
EXPERIAN EXPN GB Industrial Goods & Services 1,10 23,62
DEUTSCHE TELEKOM AG DTEG DE Telecommunications 1,09 23,59
AXA cs FR Insurance 1,08 23,38
PRUDENTIAL PLC PRU GB Insurance 1,08 23,23
AMADEUS IT GROUP AMS ES Industrial Goods & Services 0,96 20,71
INDITEX ITX ES Retail 0,95 20,49
SAINT GOBAIN SGO FR Construction & Materials 0,89 19,28
ZURICH INSURANCE AG ZURN CH Insurance 0,88 18,90
PERNOD RICARD RI FR Food & Beverage 0,87 18,75
ASSA ABLOY AB-B ASSAB SE Construction & Materials 0,86 18,60
COMPASS GROUP PLC CPG GB  Travel & Leisure 0,86 18,51
PHILIPS KON PHIA NL Health Care 0,85 18,26
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SOCIETE GENERALE GLE Banks 0,82 17,60
TELEFONICA TEF ES Telecommunications 0,80 17,15
RENAULT RNO FR Automobiles & Parts 0,79 17,09
AKZO NOBEL AKZA NL Chemicals 0,78 16,89
FERGUSON FERG GB Industrial Goods & Services 0,75 16,15
UBS GROUP UBSG CH Banks 0,75 16,14
PEUGEQOT UG FR Automobiles & Parts 0,72 15,43
GIVAUDAN SA GIVN CH Chemicals 0,71 15,30
SIEMENS GAMESA SGREN ES Oil & Gas 0,71 15,26
DSV A/S DSV DK Industrial Goods & Services 0,70 15,07
KINGSPAN GROUP PLC KRX IE Construction & Materials 0,70 15,03
GETLINK SE GET FR Industrial Goods & Services 0,68 14,57
VESTAS WIND SYSTEMS VWS DK Oil & Gas 0,67 14,35
NIBE INDUSTRIER AB NIBEB SE Construction & Materials 0,65 14,07
WPP WPP GB Media 0,64 13,82
GEBERIT AG REG. GEBN CH Construction & Materials 0,64 13,79
NOKIA OYJ NOKIA FI Technology 0,62 13,44
NORDEX SE NDXG DE Oil & Gas 0,62 13,39
ALSTOM ALO FR Industrial Goods & Services 0,62 13,31
SGS SGSN CH Industrial Goods & Services 0,58 12,50
KBC KBC BE Banks 0,56 12,07
DNB ASA DNB NO Banks 0,56 11,99
ROCKWOOL B ROCKB DK Construction & Materials 0,55 11,80
CAPGEMINI CAP FR Technology 0,53 11,47
BT GROUP PLC BT GB Telecommunications 0,53 11,42
CREDIT AGRICOLE ACA FR Banks 0,53 11,34
GECINA NOM. GFC FR Real Estate 0,51 11,04
MTU AERO ENGINES AG MTXGN DE Industrial Goods & Services 0,51 11,01
SWISS RE AG SRENH CH Insurance 0,51 10,96
ROY. BNK OF SCOTLAND RBS GB Banks 0,48 10,42
CREDIT SUISSE GROUP CSGN CH Banks 0,48 10,40
AVIVA AV GB Insurance 0,46 10,01
HENNES & MAURITZ AB HMB SE Retail 0,46 9,91
PERSIMMON PSN GB Personal & Household Goods 0,45 9,80
EIFFAGE FGR FR Construction & Materials 0,44 9,39
UMICORE UMl BE Chemicals 0,43 9,24
ASSICURAZ. GENERALI GASI IT Insurance 0,42 9,13
BRITISH LAND BLND GB Real Estate 0,42 9,05
FERROVIAL SA FER ES Construction & Materials 0,41 8,91
CARNIVAL PLC CCL GB  Travel & Leisure 0,41 8,79
SOLVAY SOLB BE Chemicals 0,36 7,78
CAIXABANK CABK ES Banks 0,36 7,72
CHR HANSEN HOLDING CHRH DK Health Care 0,35 7,49
DCCPLC DCC GB Industrial Goods & Services 0,34 7,38
AP MOELLER - MAERSK MAERA DK Industrial Goods & Services 0,33 7,11
RENTOKIL INITIAL PLC RTO GB Industrial Goods & Services 0,31 6,76
SMITHS GROUP PLC SMIN GB Industrial Goods & Services 0,30 6,39
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ATOS ATO FR Technology 0,27 5,88
SWISSCOM AG SCMN CH Telecommunications 0,25 5,34
LUFTHANSA LHAG DE Travel & Leisure 0,23 5,06
ACCOR AC FR Travel & Leisure 0,23 4,89
SIEMENS HEALTHINEERS SHLG DE Health Care 0,22 4,77
LINDT & SPRUENGLI AG LISP CH Food & Beverage 0,19 4,11
J SAINSBURY PLC SBRY GB Retail 0,17 3,75
CAF CAF ES Industrial Goods & Services 0,10 2,16
EDP RENOVAVEIS EDPR PT Utilities 0,07 1,50
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