CAC40 ESG®
Index Future

Enabling investors to combine economic,
performance with Environmental, Social -
and Governance objectives.
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CAC 40 ESG® Index
Building blocks

Designed to direct capital flows of the top 40 companies within the CAC
Large 60 index demonstrating the best ESG practices, the CAC 40 ESG
index methodology includes activity exclusions, as well as a filters based
on the United Nations Global Compact assessment, while aligned with
the successful French SRI label’.

STARTING BASELINE
UNIVERSE EXCLUSIONS SELECTION LIQUIDITY

*Created in 2016, the French SRl label is a powerful tool for choosing sustainable and responsible investments. Designed and supported by the French Ministry of Finance, the goal of the label is to
increase visibility of SRI products among retail investors in France and Europe.



Index methodology ESG performance

@ 1. UN Global Compact based on Moody’s ESG CAC 40 ESG vs. CAC Large 60
. . Weighted ESG rati
Solutions inputs eighted average ratings
Companies with any involvement in production of key parts or full Avg Min Max
weapon systems for controversial weapons, production of tobacco
and companies facing a critical controversy with regards to the UN Global CAC 40 ESG 65 55 74
CAC LG 60 61 34 74
Global Compact are excluded.
i 69 52 86
_ - Environmental ¢5 25 86
— 2. Negative screening based
. Social 67 49 78
0 on Moody’s ESG Solutions assessment 62 35 78
Companies with involvement in coal mining, coal-fueled power Governance gg %g ;2
generation (>10% turnover), tar sand & oil shale extraction and
civilian firearms (>10% turnover) and controversial weapons. *numbers correspond to the June 2021 evaluation (Moody's ESG

Distribution of tobacco is also excluded. Solutions data report)

_Ch 3. ESG score
el

| s | Moody’s ESG Solutions assesses and rates the performance of Total 18 82
companies according to Equitics methodology based on 38 ESG 11 26 63
criteria. Each company is assigned an overall score out of 100 (the

higher, the better) which is the weighted and consolidated score of Environmental
all ESG criteria under review.

Perform ance distribution by weighting

_
N

88
1 12 20 67

2 13 85

Social 14 22 64
Governance 12 45 52

11 50 38

Index Benchmark m Weak ® Limited ™ Robust m Advanced
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Contract specifications

Contract name

Exchange contract code
Euronext derivative market

Underlying indices
Contract size
Unit of trading

Pricing unit/quotation

Minimum price movement (tick size and value)

Expiry months

Introduction of new delivery months
Wholesale services

Euronext market
Last trading day
Settlement
Settlement day

Exchange Delivery Settlement Price (EDSP)

Clearing organisation
Trading hours

Trading platform
Algorithm

Minimum size LIS trade (pre-trade threshold)

Vendor codes

CAC 40 ESG® Index Future

FCG

Paris

CAC 40 ESG® Index

Contract valued at € 10 per index point (e.g. value € 21,000 at 2,100)
10

Index points (e.g. 2100)

Central Order Book: 1 index point (€ 10 per contract)
Large-in-Scale Facility: 0.0001 index point (€ 0.001 per contract)

1, 2, 3 monthly; 6, 9, 12 months quarterly (of the March, June, September, December cycle) and 18, 24, 30, 36, 42, 48, 54, 60 months half yearly
(of the June, December cycle)

New delivery months are available for trading on the first business day after the expiry of a maturity
Large-in-Scale
Paris

Trading ceases at 16:00 CET on the third Friday of the delivery month. In the event that the third Friday is not a business day, the Last Trading
Day shall normally be the last business day preceding the third Friday.

Cash Settlement based on the EDSP
First business day after the Last Trading Day

Price determined on the Last Trading Day. Euronext calculates the settlement index as the arithmetic mean of all index values calculated and
disseminated between 15:40 and 16:00 CET, rounded to two decimal places. Such settlement index is taken, and rounded to one decimal place,
to produce the closing settlement price.

LCHS.A.

Central Order Book: 08:00 - 18:00 CET
Large-in-Scale Facility: 07:15 - 18:30 CET

Optiq
Central order book applies a price-time trading algorithm with priority given to the first order at the best price

250 lots

Bloomberg: CFSA Index
Reuters: 0#FCG:



Pricing and market making requirements

Fee per
contractin €

by trade &
account type

Trading

Clearing

Total

Central Order Book Trade

Client House/MM
0.22 0.19
0.16 0.15
0.38 0.34

Wholesale trade

Client

0.30

0.18

0.48

House/MM

0.26

0.17

0.43

CONTRACT CODE

REQUIRED
MATURITY

QUOTATION
PERIOD

QUOTE SIZE

SPREAD CLASS

PRESENCE TIME

FCG

1 month

09:01-17:25

10 lots

1% of bid price
(Index future Group 1)

80%




O More information

Contact the Euronext Institutional Derivatives team
institutionalderivatives(deuronext.com

Visit our website
euronext.com
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This publication is for information purposes only and is not a recommendation to engage in investment activities. This publication is provided “as is” without representation or warranty of any kind. Whilst all reasonable care has been taken

to ensure the accuracy of the content, Euronext does not guarantee its accuracy or completeness. Euronext will not be held liable for any loss or damages of any nature ensuing from using, trusting or acting on information provided. No
information set out or referred to in this publication shall form the basis of any contract. The creation of rights and obligations in respect of financial products that are traded on the exchanges operated by Euronext's subsidiaries shall
depend solely on the applicable rules of the market operator. All proprietary rights and interest in or connected with this publication shall vest in Euronext. No part of it may be redistributed or reproduced in any form without the prior written
permission of Euronext. Euronext refers to Euronext N.V. and its affiliates. Information regarding trademarks and intellectual property rights of Euronext is located at www.euronext.com/terms-use

© 2023, Euronext N.V. - All rights reserved.
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