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2 Year Tenor

2Y [BS] - Gross/Net Development
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5 Year Tenor

5Y [BS] - Gross/Net Development
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10Y [BS] - Gross/Net Development
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15Y [BS] - Gross/Net Development
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20 Year Tenor

20Y [BS] - Gross/Net Development
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30 Year Tenor

30Y [BS] - Gross/Net Development
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40 Year Tenor

40Y [BS] - Gross/Net Development
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50Y [BS] - Gross/Net Development
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DVO1 Calculation Methodology
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Tenor sensitivity is aggregated on a trade level. Each trade is allocated to
the respective tenor bucket based on the remaining maturity per clearing
account to calculate the Net DVO1

Gross DVO0L is the aggregation of the absolute Net DVOL1 per clearing
account and bucket

Positive DVOL1 is the aggregation of all the Net positive DVO1 clearing
accounts for each bucket

Portfolio balance indicator [PBI]: Measures the balance of the Positive
DVO01 to Gross DV01, a value near to 50% indicates a balanced portfolio,
whilst a value near to 0% or 100% indicates a directional fixed receiver or
payer portfolio respectively

Products: IRS and OIS

Currency: Euro
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ISS 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.
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