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Giving You Thé Leadership Edge:
Investing in The Best Led Companies

Leadership has long been recognized as a decisive driver of corporate success, shaping strategy, execution, and long-term value
creation. Companies with strong leadership tend to navigate uncertainty more effectively, allocate capital more efficiently, and
execute consistently through market cycles. The Solactive Indiggo ReturnOnLeadership® U.S. Large Cap Index translates

these qualities into an objective, rules-based index offering investors systematic exposure to leadership excellence.

Why Leadership Matters Quantifying Leadership Performance

In an environment defined by heightened volatility, rapid
technological change, and growing strategic complexity,
leadership quality has become increasingly critical.
Traditional financial metrics and market-cap-weighted
benchmarks capture outcomes but often fail to explain
why some companies demonstrate resilience, adaptability,
and sustained performance over time.

As investors look beyond conventional measures,
qualitative drivers such as strategic clarity, decision-
making discipline, and execution capability are emerging as
important indicators of long-term success. Leadership is
not a transient theme; it is an enduring force that shapes
how organizations respond to disruption, manage risk, and
convert opportunity into results. ReturnOnLeadership®
addresses this gap by formalizing leadership strength as an

investable factor.

ReturnOnLeadership®

Leadership Alignment

Connection to Purpose

The degree to which the
organization demonstratesa
powerful and integrated purpose

The degree of visible alignment
amang senior leaders, fostering
trust and accountability

Returnon
Leadership®
Composite Score

Strategic Clarity

The presence of a clear strategy
that inspires confidence among
key stakeholders

Focused Action

Evidence of effective execution
and decision-making consistent
with purpose and strategy

The Solactive Indiggo ReturnOnLeadership® U.S.
Large Cap Index utilizes the proprietary Indiggo
ReturnOnLeadership® (ROL®) score, a data-driven
framework that measures leadership performance
systematically. Leadership is often seen as qualitative, but
ROL® translates it into observable outcomes. By
analyzing a broad set of structured and unstructured
public data with advanced Al, the methodology captures
the real-world impact of leadership across multiple
dimensions.

Unlike approaches relying on self-reported values or
isolated signals, the ROL® score reflects an ongoing,
holistic evaluation of leadership expressed through
concrete leadership action. This perspective allows
assessment across companies, turning an abstract
concept into a measurable, comparable, and actionable
signal.

When integrated into an objective, rules-based index, the
ROL® score translates leadership quality into a practical
investment lens. The approach shifts emphasis from
traditional size-based exposure toward companies
demonstrating specific leadership signals including
strategic clarity and focused action. For investors, it
provides differentiated access to businesses better
equipped to navigate uncertainty, respond to change, and
support resilient, long-term value creation, making

leadership a tangible driver of performance.
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Solactive Indiggo ReturnOnLeadership® U.S. Large Cap Index

Historical Performance
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ReturnOnLeadership® Composite Score
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Disclaimer

Solactive AG does not offer any explicit or implicit guarantee or assurance either with regard to the results of using an Index and/or
the concepts presented in this paper or in any other respect. There is no obligation for Solactive AG - irrespective of possible
obligations to issuers - to advise third parties, including investors and/or financial intermediaries, of any errors in an Index. This
publication by Solactive AG is no recommendation for capital investment and does not contain any assurance or opinion of
Solactive AG regarding a possible investment in a financial instrument based on any Index or the Index concept contained herein.
The information in this document does not constitute tax, legal or investment advice and is not intended as a recommendation for
buying or selling securities. The information and opinions contained in this document have been obtained from public sources
believed to be reliable, but no representation or warranty, express or implied, is made that such information is accurate or
complete and it should not be relied upon as such. Solactive AG and all other companies mentioned in this document will not be

responsible for the consequences of reliance upon any opinion or statement contained herein or for any omission.

© Solactive AG, 2023. All rights reserved.

CONTACT

Solactive AG

Platz der Einheit 1

60327 Frankfurt am Main
Germany

Tel.: +49(0)69 719160 00
Fax: +49(0)69 719160 25
Email: info@solactive.com
Website: www.solactive.com
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Steffen Scheuble

Chief Executive Officer

Tel.: +49(0)69 719160 20

Email: steffen.scheuble@solactive.com

Timo Pfeiffer
Chief Markets Officer

Tel.: +49(0)69 719160 320
Email:  timo.pfeiffer@solactive.com

Christoph Hiemer
Head of Equity Index Structuring

Tel.: +49(0)69 719160 447
Email: christoph.hiemer@solactive.com
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