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A platform to share and access key information regarding sustainability strategy,
ESG reporting and ESG ratings making sustainability related efforts more visible
to potential counterparties and the clearing community.
https://www.eurex.com/ec-en/join/clearing-contacts/ESG-Visibility-Hub

Powered by data from ISS ESG the reports enhance collateral data held at the CCP with
climate metrics and E ratings on a portfolio level. Available on the CRE and introduced in
the Member Section in December 2023 - https://membersection.deutsche-boerse.com/

Collateral Category Issuer Issuer LEI 15IN Position_Currency  Market Value_Amount_Total ESG_Measure ESG Evaluation  Ranking
Corporates Achmea Bank NV T24500AHA2VEXBBCPE4S  XS2189864773  EUR 46,183,000
~ i - . i i i Corporates Compagnie de Financement Foncier SA -~ DKGYVHSFKILGBRTICO1S - FRODTAB0DXHO — EUR 20,860:300
EUREX Gewr Jon Todo Suport Services Rules&Regs Find EUREX war Jon Trads Support Services Rules&Rogs Find o e emtaaeranss troorssoenns o e
Corporates KW 549300GDPGTOEIMBEUSE DEQOOAIMPTHO EUR
ESG Visibility Hub Deutsche Bérse Group (GDBRS) B secomcnEsans oesoucesn e
Corporates KW 549300GDPGTOEIMBEUSE DEQOOASH2ZFE EUR Fmmmm e ;
300GDPGTI 14
Clearing Members of Eurex Clearing AG can voluntarily provide information on their sustainability The Clearing Member has, on a voluntarily basis, provided information an its sustainability as well as referred ta Comporates KW S49200GDPCTOEIMEBUSE 63,143,500 1 Total Anaiysis Value in EUR 172124300 i
strategy, provide links to sustainability reports and display availsble ratings from various agenciss. research, réports and available Fatings from various agéncies. The information provided by the Clearing Member - H
Tha Clearing Mamber ramains fully raspansibla for the information provided to the public via the ESG 7€ ot Verilied by Eurex Cléaring AG and the inks provided by the Clearing Member lead to external sites. | Emission exposure (1COZe) Scope 182 wme
Visibility Hub. The information provided by the Clearing Members is not verified by Eurex Clearing ) 7091 1
AG and the links providad by the Clearing Members lead to external sites. Pleass also refer to the ESG Profile | Emission exposure (1C02¢) Scope 3 15200
ESG Visibility Hub Terms incorporated into the Clearing Conditions of Eurex Clearing AG. = ! \eighted Average Carbon Intensiy (n EUR 132 171200 :
Want to Join? Want to make updates to your ESG Information? In af economic goals, D Group takes social, ethical, and ecalogical aspects into. | Weighted Average Carbon Risk Rating fred 257200 1
account, in addition t ESG productinltatives. Effarts in serms of our HR palicy 1 c i
For updates to your ESG information, please contact Eurex Marketing. <ommitmens to environmental prosection and the  We forthe E Rafing Corporates e
markets we organize, our , aur emplayees, the envir and soti our entire value on Target ho Tar o
e chain; with bur ESG reporting, our Executive Board remuneration system with ESG goals and with our dimate | Bedicion Tarme Ho Tagel o !
strategy. In this way, we aim 1o create long-term value while contributing to the achievement of sustainable | Reduction Target-Hon-Ambitious Target !
economic, environmental and social goals. o I
| Reduction Targel-Ambiious Target i
Q, searchrerm a7
| Reduction Target-Approved S8T 1
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Ot rom = Dot & Rosat | e T o _____ i
Annual report 2022 Soveriegns European Union 529900F ZRKSFGMPEOMOE EUGOOASKADMS EUR 45,061,050
GRlIndex 2022 Sovereigns ‘Government of Spain 9598007AS6S18711AHED ES0000012108 EUR
ooEE o a Sovereigns Goverment of Spain 598007ASES 171 1AHED ESO00D012K3E  EUR Fmmm e - '
Sovereigns Govermment of Spain 9590007ASES18711AHED TSE12659 | 1o1a Anatysss vaiue O '
~ ESG Ratings H i |
BN AMFO Clearing Bk NV, (PIEFR) Production Emissions (1C02e) 1682408 1
__ | e e e S e o e
| E Rating Soveregns [ 3331452 "
it SEP Score; 7% N TETT s ss s s s s s s s s s s s s s s s s s s e
NP Paribes (BNTFR) Data provided by IS8 ESG on: 2023-01-31"
Sustainalytics Score: 82 e d iti i
Data from 1SS ESG covers 37,000+ corporate issuers and more than 800 soversians Fictitious portfolio for which an actual assessment was not done
Commerzbank AG (CBKFR) wsct Scorer M Date of data delivered from ISS ESG Excerpts from report format

Deutsche Bérse Group (GDBRS)

Goldman Sachs (GSIEB)

Saciéts Générale (SOGCX)

Saciéts Gandralo International Limited (FIMFR)
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Potential Use Cases

v' Create transparency for monitoring and reporting
v Support climate due diligence
v Develop services around ,green‘ collateral pools for clients
v Analyse carbon offset implications/ opportunities



https://www.eurex.com/ec-en/join/clearing-contacts/ESG-Visibility-Hub
https://membersection.deutsche-boerse.com/
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New Devgm‘pment in 2024
b 7.
-
ESG Admissible Securities Assessment

= Powered by data from ISS ESG the publicly available report provides climate
metrics and E ratings on a portfolio of all securities accepted by Eurex
Clearing as margin collateral and/ or default fund contribution.

& G @ E’ https://www.eurex.com/ec-en/services/risk-parameters A g {3 ED

EUREX Clear Join Trade Support Services Rules & Regs Find

= |t represents a portfolio where the total market value equals the sum of the General Parameters

market values of all non-cash collateral (margin collateral and default fund
contributions) held at Eurex Clearing. 31 Jan 2024

Admissible securities

= Securities included in the portfolio are weighted based on the permissible

amount of the ISIN that Eurex Clearing will accept (“Free_for_Deposit”).

» Rankings for the metrics in the ESG Admissible Securities Assessment are
considered as part of the ranking of collateral and default fund pools

31 Jan 2024

ESG Admissible Securities Assessment

included in the ESG Portfolio Assessment.

4, Download

https://www.eurex.com/ec-en/services/risk-parameters

Sample Excerpt of Assessment

#rptProtEffDat Emission exposure (tCO2e) Scope 1 & 2 Emission exposure (tCO2e) Scope 3 Weighted Average Carbon Intensity (in EUR) Weighted Average Carbon Risk Rating E Rating Corporates Reduction Target-Mo Target Reduction Target-Non-Ambitious Target
3/9/2024 83,635 900,767 17,238 640,864 c+ 4.27% 44.94%
174/192 123/192 98,223 161/220 80/211
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https://www.eurex.com/ec-en/services/risk-parameters

Further Outlook for 2024 ‘ .. =
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Phase 2
-

O®® = |ncorporate cash positions at Eurex Clearing into the assessment

= Add additional ISS ESG data:

— Implied temperature
— Sand/or G ratings
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%ﬁ} = Margin Calculator Enhancement with ESG components (What-if scenarios)
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Find out more online at -
ontact

WWW.eurex.com/ec-en/services/esg-clearing-compass esgcompass@eurex.com
Annabelle Siggers

T +44-20 78 62-73 49

Stefan Ullrich
T +65-65 97-30 79

Gerard Denham
T +44-20 78 62-76 34

Elizabeth Regan
T +49-69-211-194 22
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Disclaimer

© Eurex 2024

Deutsche Bérse AG (‘DBAG”), Clearstream Banking AG (“Clearstream”), Eurex Frankfurt AG (“Eurex”), Eurex
Clearing AG (“Eurex Clearing”), Eurex Securities Transactions Services GmbH (“Eurex STS”) and Eurex Repo
GmbH (“Eurex Repo”) are corporate entities and are registered under German law. Eurex Global Derivatives AG is a
corporate entity and is registered under Swiss law. Clearstream Banking S.A. is a corporate entity and is registered
under Luxembourg law. Eurex Frankfurt AG is the administrating and operating institution of Eurex Deutschland.
Eurex Deutschland is in the following also referred to as the “Eurex Exchange”.

All intellectual property, proprietary and other rights and interests in this publication and the subject matter hereof
(other than certain trademarks and service marks listed below) are owned by DBAG or its affiliates and subsidiaries
or used under authorization by their respective owners, including, without limitation, all patent, registered design,
copyright, trademark and service mark rights. While reasonable care has been taken in the preparation of this
publication to provide details that are accurate and not misleading at the time of publication DBAG, Clearstream,
Eurex, Eurex Clearing, Eurex Repo as well as the Eurex Exchange and their respective subsidiaries, servants and
agents (a) do not make any representations or warranties regarding the information contained herein, whether
express or implied, including without limitation any implied warranty of merchantability or fitness for a particular
purpose or any warranty with respect to the accuracy, correctness, quality, completeness or timeliness of such
information, and (b) shall not be responsible or liable for any third party’s use of any information contained herein
under any circumstances, including, without limitation, in connection with actual trading or otherwise or for any errors
or omissions contained in this publication.

This publication is published for information purposes only and shall not constitute investment advice respectively

does not constitute an offer, solicitation or recommendation to acquire or dispose of any investment or to engage in
any other transaction. This publication is not intended for solicitation purposes but only for use as general

information. All descriptions, examples and calculations contained in this publication are for illustrative purposes only.

Eurex and Eurex Clearing offer services directly to members of the Eurex Exchange respectively to clearing
members of Eurex Clearing. Those who desire to trade any products available on the Eurex market or who desire to
offer and sell any such products to others or who desire to possess a clearing license of Eurex Clearing in order to
participate in the clearing process provided by Eurex Clearing, should consider legal and regulatory requirements of
those jurisdictions relevant to them, as well as the risks associated with such products, before doing so.

Only Eurex derivatives that are CFTC-approved may be traded via direct access in the United States or by United
States persons. A complete, up-to-date list of Eurex derivatives that are CFTC-approved is available at:
https://www.eurex.com/ex-en/rules-regs/eurex-derivatives-us/direct-market-access-from-the-us .

In addition, Eurex representatives and participants may familiarize U.S. Qualified Institutional Buyers (QIBs) and
broker-dealers with certain eligible Eurex equity options and equity index options pursuant to the terms of the SEC’s
July 1, 2013 Class No-Action Relief. A complete, up-to-date list of Eurex options that are eligible under the SEC
Class No-Action Relief is available at: https://www.eurex.com/ex-en/rules-regs/eurex-derivatives-us/eurex-options-in-
the-us-for-eligible-customers. Lastly, U.S. QIBs and broker-dealers trading on behalf of QIBs may trade certain
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single-security futures and narrow-based security index futures subject to terms and conditions of the SEC’s
Exchange Act Release No. 60,194 (June 30, 2009), 74 Fed. Reg. 32,200 (July 7, 2009) and the CFTC'’s Division of
Clearing and Intermediary Oversight Advisory Concerning the Offer and Sale of Foreign Security Futures Products to
Customers Located in the United States (June 8, 2010).

Trademarks and Service Marks

BuxI®, DAX®, DivDAX®, eb.rexx®, Eurex®, Eurex Repo®, Eurex Strategy WizardSM, Euro GC Pooling®, FDAX®,
FTSE 100, FWB®, GC Pooling®,,GCPI®, MDAX®, ODAX®, SDAX®, TecDAX®, USD GC Pooling®, VDAX®,
VDAX-NEW® and Xetra® are registered trademarks of DBAG or its affiliates and subsidiaries. All MSCI indexes are
service marks and the exclusive property of MSCI Barra. ATX®, ATX® five, CECE® and RDX® are registered
trademarks of Vienna Stock Exchange AG. IPD® UK Quarterly Indexes are registered trademarks of Investment
Property Databank Ltd. IPD and have been licensed for the use by Eurex for derivatives. SLI®, SMI® and SMIM®
are registered trademarks of SIX Swiss Exchange AG. The STOXX® indexes, the data included therein and the
trademarks used in the index names are the intellectual property of STOXX Limited and/or its licensors. Eurex
derivatives based on the STOXX® indexes are in no way sponsored, endorsed, sold or promoted by STOXX and its
licensors and neither STOXX nor its licensors shall have any liability with respect thereto. PCS® and Property Claim
Services® are registered trademarks of ISO Services, Inc. Korea Exchange, KRX, KOSPI and KOSPI 200 are
registered trademarks of Korea Exchange Inc. The names of other companies and third-party products may be
trademarks or service marks of their respective owners.

FTSE® is a trade mark of the London Stock Exchange Group companies and is used by FTSE International Limited
(“FTSE”) under license. All rights in the FTSE®100 Index (the “Index”) vest in FTSE or its licensors. Neither FTSE
nor any of their affiliates or licensors (a) assumes any liability, losses, damages, expenses or obligations in
connection with any derivative product based on the Index; or (b) accepts any liability for any errors or omissions,
fitness for a particular purpose or the results to be obtained from the use of the Index or related data. No party may
rely on the Index or related data contained in this communication which Index and data is owned by FTSE or their
affiliates. No use or distribution of the Index is permitted without FTSE’s express written consent. FTSE does not
promote, sponsor or endorse the content of this communication nor any financial or derivative product that it relates
to.

PRIIPs: Eurex Deutschland qualifies as manufacturer of packaged retail and insurance-based investment products
(PRIIPs) under Regulation (EU) No 1286/2014 on key information documents for packaged retail and insurance-
based investment products (PRIIPs Regulation), and provides key information documents (KIDs) covering PRIIPs
traded on Eurex Deutschland on its website under the following link: https://www.eurex.com/ex-en/rules-regs/priips-
kids.

In addition, according to Art. 14(1) PRIIPs Regulation the person advising on, or selling, a PRIIP shall provide the
KID to retail investors free of charge.



	Slide 1
	Slide 2
	Slide 3: New Development in 2024 
	Slide 4: Further Outlook for 2024  Phase 2
	Slide 5: Find out more online at ​ www.eurex.com/ec-en/services/esg-clearing-compass   
	Slide 6: Disclaimer

