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Expanding the successful FTSE product suite

FTSE Russellhas become akey global
index providerfor Exchange Traded
Funds and has gained market share with
large fund managers who have
requested that Eurex launches Index
Futures on the key global benchmark
index — FTSE All-World (part of the FTSE
Global Equity Index Series).

The aim is to launch the related Total
Return Futures and the productsuite is
likely to be expanded to also cover FTSE
Developedand FTSE Emerging market
segments.

EUREX

» Fund Managers use futures for cash
equitization i.e. gaining equity returns
equivalent to target index on cash
holdings.

Currently using regional indices as
basket replication. Therefore, one
future covering all time zones would
be preferable.

2

Confidential

= Current Authorised Participants and
Market Makers would also use the
future to hedge ETF shares positions
held whilst providing liquidity

The participants are also mostlikely to
provide liquidity generally in the future
if requested by the large Buy-Side
participants

Electronic approval



FTSE® All-World Index Overview

General features of the index:

The FTSE® All-World Index is a market capitalization weighted index

representing the performance of the large and mid cap stocks from the FTSE®

Global Equity Index Series and covers ~ 90% of the global investable market

The index covers both Developed and Emerging markets — (both of which are

sub indices to the All-World)

Number of constituents ~ 4300

Stocks are selected and weighted to ensure that the index is investable

(actual free float applied) current market capitalization of the index is ~ $73 tn

Stocks are liquidity screened to ensure that the index is tradable.

The index is calculated both in real time (intra-second) and on an end-of-day

basis

Index Launch 30 June 2000 (Base Date 31 December 1986 Base Value 100)

Semi-annually index review in March and September. with number of

constituents ~ 4300

Index version proposed will be the USD Net Total Return — current level ~

5,000 index points

EUREX

3
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Market capitalization:

China 2.63
India 2.07
Taiwan 181
Total 9.42

Developed W eighting %

USA 62.13
Japan 6.36
UK 3.56
France 2.75
Canada 2.4
Switzerland 2.16
Total 90.57

14 May 2024



FTSE® All-World Index Breakdown-

Index Characteristics

Attribuies FTSE All-‘Worid FTSE Developed FTSE Emenging
Numier of constituents 4262 2073 #2213
Met MCap (USDm) T2 976 465 GE,098,000 6,877 465
Dividend Yield % 182 1.81 ans
Constituvent Sizes (Mat MCap USDm)
FAvBraga 17,003 31,784 3,108
Largest 3,127,258 3,127,258 584,159
Smallest 2 136 2
Madian 2 555 8,189 T
Weight of Largast Constituant (%) 4.9 473 848
Top 10 Holdings (% Indax MCag) 19.11 2107 2187

= FTSE All-World Covers 49 Country Markets covering both Developed
(25 countries) and Emerging Markets (24 countries) —i.e. sum of the
two constituent indices

= South Korea representing 1.31% of the index is classified as
Developed by FTSE

= US Stocks represent 62.13% of index by Market Cap

= Technology stocks represent 26.2% of index by market Cap

EUREX

Country Breakdown

o | wevon] e wes
USA 578

45,336,634 62.13

Totals 4202 T2 076,485 100.00

ICB Supersector Breakdown
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4 * Source: FTSE All-World Factsheet, as of 29 March 2024 29 May 2024
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FTSE® All-World Futures— Contract Specifications

* FTSE® All-World [Net Total Return] in USD (TAWNTO1U Index)
Underlying ISIN GBOOBRJSFX14

EOD Ticker: TAWNTO1U ; EOD RIC: .TFTAWNTO1U

Real time Ticker: AWNTO1 ; Realtime RIC: .TRIAWNTO1

Underlying Index

Contract Currency &
Multiplier

Approx Contract Notional
(Index x Multiplier)

Tick size in Order Book « 0.5 index points

(RGN OVAI A (tick size value of USD 5.00)

LS SSIPA A =SNG ('@l -  0.01 index points

points) / Tick Value * (tick size value of USD 0.10)

Contract Months * Next 3 succeeding quarterly expiries in the Mar / Jun / Sep / Dec cycle
Settlement method * Cash Settlement

Last Trading Day &
Expiry Day

Daily Settlement * Reference time 17:30 C(EST)

Final Settlement Da * Exchange day immediately following the Expiry Day

ENEIRSTEEnENINMIIN(ENIY]e Determined by Eurex on Final Settlement Day based the Official Index Close as of 3rd Friday of the contract month (if this is an
(index points) exchange day, otherwise the Official Index Close , the Eurex trading day immediately preceding this day)

Minimum Block Trade Size REVAdeqlir-168

« USD 10 per index point

« USD 50,000

» 3rd Friday of the contract month (if this is an exchange day, otherwise, the Eurex trading day immediately preceding this day)

Order-Book: Trade Entry Services:

* Pre-trading: 01:00 — 01:10 CET (02:00 — 02:10 CEST) » Trading period: 01:15 — 22:00 CET (02:15 — 22:00 CEST)
« Continuous: 01:10 — 22:00 CET (02:10 — 22:00 CEST) « Last Trading Day: 22:00 CET

» Last Trading Day: 22:00 CET

Trading Hours

Confidential



Our products - FTSE Derivatives at Eurex

Product Product ID Product ISIN Bloomberg ticker Refinitivcode
{new} FTSE All-World Index Futures [USD] FTAW DEOOOA4AGIN1 TAWA Index OH#FTAW
FTSE 100 Index Futures FTUK DEOOOA2QNKH7 IUAA Index O#FTUK

FTSE 100 Index Options OTUK DEOOOA2QNKIJ3 UKXEUX (use OMON) O#OTUK

FTSE 100 Index Total Return Futures TTUK DEOOOA2QNKL9 IUEA Index OHTTUK

FTSE 100 Index Declared Dividend Futures FTDD DEOOOA2QNKK1 IUBA Index O#FTDD

FTSE Bitcoin Index Futures [EUR] FBTE DEOOOA3D7XB3 PYCA Curncy O#FBTE

FTSE Bitcoin Index Futures [USD] FBTU DEOOOA3D7XAS5 PYAA Curncy O#FBTU

FTSE EPRA Nareit Developed Europe Index Futures FEDE DEOOOA3EVDY4 EPRA Index OHFEDE

FTSE EPRA Nareit Eurozone Index Futures FEEU DEOOOA3EVDZ1 EPEU Index OHFEEU

ETSE EPRA Narelt Uk Index Putures FEUK DEOOOA3EV226 ELUK Index O#FEUK

EUREX 6 29 May 2024
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https://www.eurex.com/ex-en/find/circulars/circular-3932234
https://www.eurex.com/ex-en/markets/idx/ftse/ftse-100/FTSE-100-Index-Futures-2593796
https://www.eurex.com/ex-en/markets/idx/ftse/ftse-100/FTSE-100-Index-Options-2593798
https://www.eurex.com/ex-en/markets/idx/trf/trf-products/FTSE-100-Index-Total-Return-Futures-2593706
https://www.eurex.com/ex-en/markets/did/exd/FTSE-100-Declared-Dividend-Index-Futures-2593778
https://www.eurex.com/ex-en/markets/crypto/bitcoin/FTSE-Bitcoin-Index-Futures-EUR--3499694
https://www.eurex.com/ex-en/markets/crypto/bitcoin/FTSE-Bitcoin-Index-Futures-USD--3499776
https://www.eurex.com/ex-en/markets/idx/ftse/ftse-epra/ftse-epra/FTSE-EPRA-Nareit-Developed-Europe-Index-Futures-3893014
https://www.eurex.com/ex-en/markets/idx/ftse/ftse-epra/ftse-epra/FTSE-EPRA-Nareit-Eurozone-Index-Futures-3894138
https://www.eurex.com/ex-en/markets/idx/ftse/ftse-epra/ftse-epra/FTSE-EPRA-Nareit-UK-Index-Futures-3894144

Contacts

Floris Florquin
Equity & Index Product Design

Eurex Frankfurt AG (London)
11 Westferry Circus,

London E14 4HD

Tel: +44 207 862 76 62
Floris.florquin@eurex.com

EUREX

Stuart Heath
Equity & Index Product Design

Eurex Frankfurt AG (London)
11 Westferry Circus,

London E14 4HD

Tel: +44 7733 225677
Stuart.heath@eurex.com
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Matthew Riley
Equity & Index Sales EMEA

Eurex Frankfurt AG (London)
11 Westferry Circus,

London E14 4HD

Tel: +44 7769 235229
Matthew.riley@eurex.com

14 May 2024



Disclaimer

© Eurex 2024

Deutsche Borse AG (“DBAG”), Clearstream Banking AG (“Clearstream”), Eurex Frankfurt AG (“Eurex”), Eurex Clearing AG (“Eurex
Clearing”), 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 (othe than
certain trademarks and service marks listed below) are owned by DBAG or its affiliates and subsidiaries or used under authorzation
by their respective owners, including, without limitation, all patent, registered design, copy right, trademark and service mak rights.
While reasonable care has been taken in the preparation of this publication to provide details that are accurate and not miseading
at the time of publication DBAG, Clearstream, Eurex, Eurex Clearing, Eurex Repo as well as the Eurex Exchange and their
respectiv e subsidiaries, servants and agents (a) do not make any representations or warranties regarding the information contined
herein, whether express or implied, including without limitation any implied warranty of merchantability or fitness for a paticular
purpose or any warranty with respect to the accuracy, correctness, quality, completeness or timeliness of such information, ad (b)
shall not be responsible or liable forany third party’s use of any information contained herein under any circumstances, induding,
without limitation, in connection with actual trading or otherwise or for any errors or omissions contained in this publicaton.

This publication is published for information purposes only and shall not constitute investment advice respectiv ely does not
constitute an of fer, solicitation or recommendation to acquire or dispose of any investment or to engage in any other transacion.
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 illustrativ e 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 av ailable on theEurex 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 deriv ativ es 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 deriv ativ es that are CFTC-approv ed is av ailable at: https://www.eurex.com/ex-en/rules-
regs/eurex-deriv ativ es-us/direct-market-access-from-the-us .

In addition, Eurex representatives and participants may familiarize U.S. Qualified Institutional Buy ers (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 av ailable at:
https://www.eurex.com/ex-en/rules-regs/eurex-deriv ativ es-us/eurex-options-in-the-us-f or-eligible-customers. Lastly, U.S. QIBs and
broker-dealers trading on behalf of QIBs may trade certain.

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 Ov ersight
Advisory Concerning the Offer and Sale of Foreign Security Futures Products to Customers Located in the United States (June 8
2010).

EUREX

Trademarks and Service Marks

BuxI®, DAX®, DivDAX®, eb.rexx®, Eurex®, Eurex Repo®, Strategy Wizard®, Euro GC®, 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. MSCI®, EAFE®, ACWI® and all MSCI indexes (the “Indexes”), the data
included therein, and service marks included therein are the intellectual property of MSCI Inc., its affiliates and/or their licensors
(together, the “MSCI Parties”). The Indexes are provided “as is” and the user assumes the entire risk of any use it may make or
permit to be made of the Indexes. No MSCI Party warrants or guarantees the originality , accuracy and/or completeness of the
Indexes and each expressly disclaims all express or implied warranties. No MSCI Party shall hav e any liability for any errors or
omissions in connection with any of the Indexes, or any liability for any direct, indirect, special, punitive, consequential or any other
damages (including lost profits) even if notified of the possibility of such damages. For full disclaimer see msci.com/disclaimer.

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 hav e been licensed for the use by Eurex for deriv atives.
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 deriv atives
based on the STOXX® indexes are in no way sponsored, endorsed, sold or promoted by ISS STOXX and its licensors and neither
ISS STOXX nor its licensors shall hav e any liability with respect thereto. PCS® and Property Claim Services® are registered
trademarks of 1SO 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 respectiv e 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”) vestin 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 deriv ativ e 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 onthe 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 deriv ativ e 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) cov ering 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.
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https://www.eurex.com/ex-en/rules-regs/priips-kids
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