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Introduction to US Equity Index

Eurex Launches four STOXX US Index Futures Contracts from September 9, 2024

Provide Exposure The US equity market continues to attract significant global attention. It remains a dominant force
.p in the global financial landscape, with a substantial portion of global investment and trading
to Attractive US . . : -
activity focused on US stocks. This is largely due to the size, liquidity, and performance of the

Equity Market . .
quity market, as well as attractiveness of the region for IPOs.

In response to EUREX members seeking greater capital efficiency, reduction in costs and greater
@ Maximize Cross execution flexibility, Eurex has developed a suite of US Equity Index Futures to provide members
@ Margin Efficiencies and end user clients with a solution to hedge or gain US exposure, whilst maximising cross
and Cost Reduction margin efficiencies as well as further cost savings.

In collaboration with STOXX , Eurex will launch four futures contracts:
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STOXX US Index Overview

STOXX USA 500

STOXX US 2000

STOXX US Nexus 100

STOXX USA Titans 30

EUREX

Market cap weighted index designed to represent
the performance of the largest 500 companies in
the United States, which covers approximately
80% of the investable market

Market cap weighted index designed to represent
the performance of the smallest 2,000 companies
within the STOXX US All Cap universe

Market cap weighted index designed to represent
the performance of the largest 100 non-financial
companies in the United States that trade on the
NASDAQ exchange

Price weighted index designed to represent some
of the largest and most relevant US companies,
which over time have proven their significance to
the US Market

The STOXX USA 500 Index has a 99.9% correlation to incumbent indices dating back
to 2000.

The parent universe is derived from STOXX World Equity Index series, and its countries
follow the STOXX World Country Classification Framework.

The number of securities fluctuates throughout the year depending on corporate activity.
The STOXX US 2000 Index has close to 99% correlation to incumbent indices for the
period dated back to 2003.

Individual securities are capped at 20%.
The STOXX US Nexus 100 has over a 99% correlation to incumbent indices for the
period dated back to 2009.

The USA Tradition 30 Index uses an iterative process to select those securities that
were part of the STOXX USA 50 Index in each March and September dating back 5 — 8
years from the review date.

The USA Tradition 30 Index has close to a 95% correlation to incumbent indices dating
back to 2016.
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Key Facts and Benefits
Benefits of trading STOXX US Index Futures at Eurex

$y) Cost Efficiency % Platform Synergy

Availability of US Index Futures on the same
platform as Pan-European and single country
index Futures offers advantages in hedging,
margining, strategy trading.

Trading and holding US derivatives exposure on
EUREX can generate cost-savings through
portfolio margining and reduced fees.

3\ Market Correlation

Flexibility in entering trades, with Eurex offering
High correlation to existing US Equity Index multiple functionalities to enter pre-negotiated
products available in the market. trades. Minimum block trade size is 5 contracts

and blocking of calendar spreads is permissible.

EUREX 4
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Ml PRISMA Margining

Eurex’s portfolio-based margining methodology
(PRISMA) offers high levels of cross-margin
offsets across equity and Index derivatives.

@ AcCross time zones

Eurex's trading hours coverage creates flexibility
for market participants to access global
benchmark products and respond to market
conditions in all time zones.

2 September 2024



STOXX USA 500 Index

Time series Tracking/Performance versus incumbent Indexes

Methodology Index Performance?

[ ——STOXX USA 500 =——S&P 500
= The STOXX USA 500 Index is a market cap weighted index designed to
represent the performance of the largest 500 companies in the United States, 600
which covers approximately 80% of the investable market.
* The index does not include secondary share lines, which results in the index 500
always containing a fixed number of 500 constituents.
= There are no quality, profitability or discretionary criteria involved in the selection 400
process.
300
200
Risk / Return Characteristics -2
~ somxusasoo  seesoo O
Performance 1 Year 22.39% 22.15%
Performance 3 Year 8.66% 9.60% 0
Performance 5 Year 14.86% 15.00% 01' 02' 03 04' 05 06 07 08' 09' 10' 11' 12' 13 14' 15' 16 17' 18 19' 20' 21' 22' 23' 24
Performance 10 Year 13.06% 13.15%
CHER ) Lo Lo Index Bloomberg Reuters ISIN
STD 3 Year 18.04% 17.84%
STD 5 Year 18.31% 18.08% STOXX USA 500 (USD Price)  SX50UL INDEX .SX50UL CH0375047146
STD 10 Year 15.44% 15.29%
Correlation 99.9%
1Source: STOXX, Bloomberg USD Gross data through 31 July 2024.
2Annualized returns and volatility (standard deviation) calculated for periods greater than 1 year. 3Holdings represented by iShares Core S&P 500 ETF (IVV)..
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Contract Specifications

Contract Specifications for
Futures on

Eurex Code
Futures ISIN

Vendor Ticker

Underlying Index Ticker

Index ISIN Code

Contract Size (USD per index
point)

Minimum Price Change (index
points)

Tick Size for TES

Tick Size for Calendar book
Settlement

Final Settlement Day and
Expiration

Final Settlement Price (FSP)

Contract Months

Minimum Block Trade Size
(TES / EnLight)

Trading Hours Orderbook
Trading Hours TES
Capacity Group

EUREX

STOXX USA 5001

FSU5
DEOOOA4AH1C6
Bloomberg: OXAA Index,
Reuters: O#FSU5:
Bloomberg: SX50UL Index
Reuters: .SX50UL
CHO0375047146

250

0.025

0.005
0.005

STOXX US Nexus 100

FSU1
DEOOOA4AH1B8
Bloomberg: OXBA Index,
Reuters: O#FSU1.:
Bloomberg: SXUSX1L Index
Reuters: .SXUSX1L
CH1362042512

100

0.05

0.010
0.010

STOXX USA Titans 30

FSU3
DEOOOA4AH098
Bloomberg: OXEA Index,
Reuters: 0#FSU3:
Bloomberg: SXUSTIL Index
Reuters: .SXUSTIL
CH1362042579

100

0.05

0.010
0.010

STOXX US 20001

FSU2
DEOOOA4AH1AO
Bloomberg: OXCA Index,
Reuters: O#FSU2:
Bloomberg: SXUSC2L Index
Reuters: .SXUSC2L
CH1362042470

100

0.05

0.010
0.010

Cash settlement, payable on the first exchange day following the Final Settlement Day
Last Trading Day and Expiration Day is the 3rd Friday of each expiration month if this is a trading day at Eurex, otherwise the immediately
preceding exchange day
The Final Settlement Price shall be determined in accordance with the Final Settlement value of the underlying index on the last trading day.
The Final Settlement Price is calculated based on the opening prices of the component shares on the opening of the US markets on the last
trading day. This is usually 09:30 Eastern Time
The three nearest quarterly months of the March, June, September and December cycle

Cash USD

5

01:10 CE(S)T — 22:00 CE(S)T/ 15:30 on the last trading day
01:15 CE(S)T — 22:00 CE(S)T/ 15:30 on the last trading day

Cash Section 871m USD

Confidential

Cash Section 871m USD

Cash USD
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Fee Schedule

Post Trade Fees (USD)

Fees for new US futures (USD)

Order Book A 0.20 N . A 0.40
Order Book M 0.12 FeElilen Slosing M 0.24
adjustment
Trading and C|earing Order Book P 0.12 P 0.24
fees TES A 0.68 A 0.20
TES M 0.59 Cash Settlement M 0.12
TES P 0.59 P 0.12

STOXX USA Titans 30

Index Spot! 436.25 1,096.82 1,218.30 1,163.61

Multiplier 250 100 100 100

Notional (USD) 109,062.50 109,682.00 121,830.00 116,361.00

STOXX USA 500 STOXX US 2000 STOXX US Nexus 100

1 Index spot prices obtained on 30 August 2024.

EUREX 7 2 September 2024
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STOXX USA 500 Index

Bloomberg codes: SX50UL Index (Index), OXAA Index (Futures)

500 Large-cap segments of
the market

Sector Allocation

In accordance with the Industry Classification Benchmark (ICB)

= Technology 22% - 2.0% 1.5%

3.9 2-9%
4.6%

= Consumer Discretionary
Industrials

= Health Care

= Financials
Consumer Staples

= Energy

= Utilities

= Real Estate

= Telecommunications

= Basic Materials

EUREX

46 721 Billion USD market

capitalization

Index Constituents

Top 5 companies by market capitalization and relative index weights

Top 5 Constituents

SQ

Apple Inc. (AAPL:US) Technology 6.9%
Microsoft Corp. (MSFT:US) Technology 6.7%
NVIDIA (NVDA:US) Technology 6.2%
Amazon.com Inc. (AMZN:US) Retail 3.8%
META PLATFORM CLASS A (META:US) Technology 2.2%
Top 5 Relative Index Weight 25.7%

Confidential

Data updated on 31 July 2024.
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STOXX US 2000 Index
Bloomberg codes: SXUSC2L Index (Index), OXCA Index (Futures)

Small-cap segments of the H Billion USD market %
2’000 market HHE 8’014 capitalization

Sector Allocation Index Constituents
In accordance with the Industry Classification Benchmark (ICB) Top 5 companies by market capitalization and relative index weights
= Industrials 3.6% _1.19% ;
Top 5 Constituents
= Consumer Discretionary

= Financials ALNYLAM PHARMACEUTICALS (ALNY:US) Health Care 0.38%
= Technology MICROSTRATEGY (MSTR:US) Technology 0.32%
Health Care
TYLER TECHNOLOGIES (TYL:US) Technology 0.30%
Real Estate
= Energy SMURFIT WESTROCK(SW:US) Industrial Goods and Services 0.29%
= Consumer Staples Ventas Inc. (VTR:US) Real estate 0.28%
= Basic Materials
Top 5 Relative Index Weight 1.57%

u Utilities

= Telecommunications

Data updated on 31 July 2024.
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STOXX US Nexus 100 Index
Bloomberg codes: SXUSX1L Index (Index), OXBA Index (Futures)

100 Liquid non-financial
components on Nasdaq

Sector Allocation

In accordance with the Industry Classification Benchmark (ICB)
2.0%_1.2%

0.8%

= Technology 2.1%

= Consumer Discretionary 2.8% —0.2%
4.0%

Health care

= |ndustrials

= Telecommunications
Consumer Staples

= Basic Materials

= Utilities

= Energy

EUREX

Billion USD market
221474 capitalization

Index Constituents

Top 5 companies by market capitalization and relative index weights

Top 5 Constituents

SQ

Apple Inc. (AAPL:US) Technology 14.4%
Microsoft Corp. (MSFT:US) Technology 13.8%
NVIDIA (NVDA:US) Technology 12.8%
Amazon.com Inc. (AMZN:US) Retail 7.9%
META PLATFORM CLASS A (META:US) Technology 4.6%
Top 5 Relative Index Weight 53.5%

10
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Data updated on 31 July 2024.
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STOXX USA Titans 30 Index
Bloomberg codes: SXUSTIL Index (Index), OXEA Index (Futures)

30 Large-cap segments of H E 11 8 Billion USD market %
the market ex. Utility HE : capitalization

Sector Allocation Index Constituents
In accordance with the Industry Classification Benchmark (ICB) Top 5 companies by market capitalization and relative index weights
" Financials 0.2% Top 5 Constituents

2.3% _2.1%,

= Health Care

Berkshire Hathaway Inc. Cl B (BRK/A:US) Financial services 12.7%
Consumer Discretionary 8.9%
UnitedHealth Group Inc. (UNH:US) Healthcare 9.3%
= Technology
Microsoft Corp. (MSFT:US) Technology 7.2%
= [ndustrials
Home Depot Inc. (HD:US) Retail 6.4%
Consumer Staples
o JPMorgan Chase & Co. (JPM:US) Banks 6.1%
= Telecommunications
17.8% Top 5 Relative Index Weight 41.7%
= Energy
= Others
Data updated on 31 July 2024.
EUREX 11 2 September 2024
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Contacts

Kris Hopkins
Equity & Index Sales Asia

Eurex Frankfurt AG
Tel: +65 6597 3061
kris.hopkins@eurex.com

Patrik Herrmann
STOXX Customer Support

ISS-STOXX

Tel: +41 434307272
patrik.hnerrmann@iss-stoxx.com

EUREX

Rafael Zanatta
Equity & Index Sales EMEA

Eurex Frankfurt AG

Tel: +44 207 862 7226
rafael.zanatta@eurex.com

STOXX Factsheets

STOXX USA 500
STOXX US 2000
STOXX US Nexus 100
STOXX USA Titans 30

Floris Florgquin
Product Design & Index

Eurex Frankfurt AG
Tel: +44 207 862 7662
floris.florquin@eurex.com

12
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https://stoxx.com/index/sx50ugv/?factsheet=true
https://stoxx.com/index/SXUSC2L/?factsheet=true
https://stoxx.com/index/SXUSX1L/?factsheet=true
https://stoxx.com/index/SXUSTIL/?factsheet=true

Appendix
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STOXX US 2000 Index

Time series Tracking/Performance versus incumbent Indexes

Methodology Index Performance?
800

= The STOXX US 2000 Index is a market cap weighted index designed to
represent the performance of the smallest 2,000 companies within the STOXX
US All Cap universe. The parent universe is derived from STOXX World Equity
Index series and its countries follow the STOXX World Country Classification
Framework.

= The STOXX US 2000 Index reviewed annually in June and has quarterly updates
to shares and free float.

= The number of securities will fluctuate throughout the year depending on
corporate activity.

Risk / Return Characteristics -2

Performance 1 Year 13.22% 14.25%
Performance 3 Year 2.98% 1.85%
Performance 5 Year 10.35% 8.91%
Performance 10 Year 9.83% 8.72%
STD 1 Year 21.17% 24.59%
STD 3 Year 20.74% 22.59%
STD 5 Year 22.61% 24.09%
STD 10 Year 18.88% 20.50%
Correlation 98.7%

EUREX

===JTOXX US 2000 ===Russell 2000
700

600
500
400
300
200
100

0

04" 05 06' 0O7° 08 09 10" 11" 12" 13 14" 15 16 17 18 19" 200 21" 22° 23 24

Index Bloomberg Reuters ISIN

STOXX US 2000 Price USD SXUSC2L SXUSC2L CH1362042470

1Source: STOXX, Bloomberg USD Gross data through 31 July 2024. STOXX US 2000 Index is back-tested data.

2Annualized returns and volatility (standard deviation) calculated for periods greater than 1 year.
14 2 September 2024
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STOXX US Nexus 100 Index

Time series Tracking/Performance versus incumbent Indexes

Methodology Index Performance?

1200

= The STOXX US Nexus 100 Index is a market cap weighted index designed to

represent the performance of the largest 100 non-financial companies in the

United States that trade on the NASDAQ exchange.
*= The index is reviewed on an annual basis in December. 800
= Buffer rules are applied to existing members to help limit turnover. The 80 largest

names are first selected with the remaining 20 names selected from the largest

remaining current components. 600
= Individual securities are capped at 20%.

===§TOXX US Nexus 100

—=NASDAQ 100

1000

Risk / Return Characteristics -2 200

23.93%

400

Performance 1 Year 29.36% 0
Performance 3 Year 11.93% 9.88% 11 12 13 14 15 16 17 18 19" 20 21 22 23 24
Performance 5 Year 22.49% 20.81%
Performance 10 Year 19.79% 18.59%
I L vees 18.16% 17.57% Index Bloomberg Reuters ISIN
STD 3 Year 23.55% 22.43%
STD 5 Year 22.06% 22.07% STOXX US Nexus 100 Price USD SXUSX1L SXUSX1L CH1362042512
STD 10 Year 18.65% 18.46%
Correlation 99.7%
1Source: STOXX, Bloomberg USD Gross data through 31 July 2024. STOXX US Nexus 100 Index is back-tested data.
2Annualized returns and volatility (standard deviation) calculated for periods greater than 1 year.
EUREX 15 2 September 2024
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STOXX USA Titans 30 Index

Time series Tracking/Performance versus incumbent Indexes

Methodology Index Performance?

300

= The STOXX USA Titans 30 Index is a price weighted index designed to
represent some of the largest and most relevant US companies, which over time 250
have proven their significance to the US Market.
* The index excludes the Utilities industry and has a fixed number of 30
constituents. 200
= The index is rules-based and reviewed annually in September.
= The USA Titans 30 Index uses an iterative process to select those securities that

e STOXX USA TitaNs 30 === DJIA

were part of the STOXX USA 50 Index in each March and September dating back 150
5 — 8 years from the review date.
100
Risk / Return Characteristics -2 -
Performance 1 Year 19.26% 16.18% 0
Performance 3 Year 9.78% 9.38% Sep-16' Sep-18' Sep-19' Sep-20 Sep-21' Sep-22' Sep-23
Performance 5 Year 13.25% 12.47%
Performance 10 Year 11.79% 14.13%
CHER ) oo 16:90% Index Bloomberg Reuters ISIN
STD 3 Year 18.34% 18.42%
Correlation 95.1% STOXX USA Titans 30 Price USD SXUSTIL .SXUSTIL CH1362042579

1Source: STOXX, Bloomberg USD Gross data through 31 July 2024. STOXX USA Titans 30 Index is back-tested data.

EUREX 16
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2Annualized returns and volatility (standard deviation) calculated for periods greater than 1 year.
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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 (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://lwww.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.

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).

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 have 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 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 ISS STOXX and its licensors and neither
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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