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Euronext launches CAC SBT 1.5° Index

¢ New climate-focused version of the CAC 40, in line with the 1.5°C
goal of the Paris Agreement
e Index launched with the support of Amundi, CDP and SBTi

Amsterdam, Brussels, Dublin, Lisbon, Milan, Oslo and Paris — 12 January 2023 - Euronext
today announced the launch of the CAC SBT 1.5° (gross return Bloomberg code: CASBT15P), an
index investing solely in companies within the SBF 120 Index that have emissions reduction targets
approved to be in line with the 1.5°C goal of the Paris Agreement.

After the successful launch of the Euronext CAC 40 ESG Index in March 2021, the CAC SBT 1.5°
will provide a climate-focused version of the CAC 40 and respond to the growing demand for
sustainable investment tools from investors and from the market.

The CAC SBT 1.5° Index is designed to facilitate the adoption of mainstream ESG investment
approaches by institutional and private investors while providing a strong focus on climate change
considerations:

e It first incorporates negative screening and norm-based exclusion filters applied in
accordance with the UN Global Compact Principles as well as exclusion screening for
companies involved in unconventional oil & gas, coal, controversial weapons and tobacco
activities.

e The index is composed of companies having defined clear targets to reduce greenhouse
gas (GHG) emissions in line with 1.5°C, which have been validated by the Science Based
Targets initiative (SBTi).

e Its methodology will evolve to integrate new EU regulations and standards as they emerge.
e Components of the index are free-float market capitalisation weighted.
e Composition of the index is revised on a quarterly basis.

Through the 2015 Paris Agreement, world governments committed to limiting the global
temperature rise to well-below 2°C above pre-industrial levels and pursuing efforts to limit
warming to 1.5°C. Emissions reduction targets approved by the Science Based Targets initiative
(SBTi) represent the gold standard for corporate climate goals. Science-based targets provide a
clearly defined pathway for companies to reduce their full value chain emissions in line with 1.5°C
and are a necessary first step for companies to achieve net-zero in the longer term. The typical
SBTi-approved company has cut its annual emissions (Scope 1 and 2) at a linear rate of 8.8%
since setting targets.

Stéphane Boujnah, CEO and Chairman of the Managing Board of Euronext N.V.: "The Euronext
CAC SBT 1.5 index follows the stock performance of companies who have set clear and measurable
targets to reduce greenhouse gas emissions, validated by the Science Based Target initiative. The
launch of this index is a strong signal of the transition towards responsible investment. As part of
the 'Fit for 1.5" commitment in our Growth for Impact 2024 strategy, Euronext is playing a crucial
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role in empowering sustainable finance across all its markets and in supporting the allocation of
capital to sustainable initiatives through the launch and publication of ESG indices.”

Fannie Wurtz, Head of Distribution & Wealth Division, Passive & Alternative business lines at
Amundi: “Responsible investment is among Amundi’s key founding pillars. We strongly believe
that asset managers have a role to play in helping channel investment flows towards the climate
transition and that ETFs in particular, through their accessible and transparent nature, can
democratise access to responsible investments. We welcome Euronext’s initiative and plan to
launch an ETF replicating this new climate index.”

Luiz Amaral, Chief Executive Officer at the Science Based Targets initiative: “Science-based targets
enable companies to send a clear signal that they are serious about tackling the climate crisis and
investors to see which businesses are taking ambitious corporate climate action. This trailblazing
index makes it easy for institutions and individuals to invest in the growing number of businesses
which are committed to reducing emissions by the amount needed to keep global heating below
1.5°C. I hope it is the first of many similar indices in different markets and I look forward to
following its success.”

Laurent Babikian, Global Director Capital Markets at CDP: "“If we are serious with the 1.5°C goal,
we need all companies to decarbonize their full value chain emissions in line with the Paris
agreement’s 1.5°C goal and have a credible transition plan. I therefore more than welcome the
CAC 40 1.5°C index - it will enable the creation of more sustainable financial products in the market
that can counter greenwash and allow investors to have exposure only to companies with approved
1.5°C emissions reduction targets. Science-based targets are the best assessment of a company’s
total emissions impact in the market - without them, companies simply cannot convincingly show
that they are taking credible climate action. We need to accelerate.”
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Andrea Monzani (Europe/Milan/Rome) +39 02724262 13 Italypressoffice@euronext.com
Cathrine Lorvik Segerlund (Oslo) +47 41 69 59 10 clsegerlund@euronext.com
Sarah Mound (Paris, Corporate) +33 17048 24 45 smound@euronext.com
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About Euronext

Euronext is the leading pan-European market infrastructure, connecting European economies to global capital
markets, to accelerate innovation and sustainable growth. It operates regulated exchanges in Belgium, France,
Ireland, Italy, the Netherlands, Norway and Portugal. With close to 1,930 listed equity issuers and around €6.3 trillion
in market capitalisation as of end December 2022, it has an unmatched blue chip franchise and a strong diverse
domestic and international client base. Euronext operates regulated and transparent equity and derivatives markets,
one of Europe’s leading electronic fixed income trading markets and is the largest centre for debt and funds listings
in the world. Its total product offering includes Equities, FX, Exchange Traded Funds, Warrants & Certificates, Bonds,
Derivatives, Commodities and Indices. The Group provides a multi-asset clearing house through Euronext Clearing,
and custody and settlement services through Euronext Securities central securities depositories in Denmark, Italy,
Norway and Portugal. Euronext also leverages its expertise in running markets by providing technology and managed
services to third parties. In addition to its main regulated market, it also operates a number of junior markets,
simplifying access to listing for SMEs.

For the latest news, go to euronext.com or follow us on Twitter (twitter.com/euronext) and LinkedIn
(linkedin.com/euronext).
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Disclaimer

This press release is for information purposes only: it is not a recommendation to engage in investment activities and is provided
“as is”, without representation or warranty of any kind. While 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 may
be regarded as creating any right or obligation. 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. This press release speaks only as of this
date. Euronext refers to Euronext N.V. and its affiliates. Information regarding trademarks and intellectual property rights of Euronext
is available at www.euronext.com/terms-use.

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

The Euronext Group processes your personal data in order to provide you with information about Euronext (the "Purpose"). With
regard to the processing of this personal data, Euronext will comply with its obligations under Regulation (EU) 2016/679 of the
European Parliament and Council of 27 April 2016 (General Data Protection Regulation, "GDPR"), and any applicable national laws,
rules and regulations implementing the GDPR, as provided in its privacy statement available at: www.euronext.com/privacy-policy.
In accordance with the applicable legislation you have rights with regard to the processing of your personal data: for more information
on your rights, please refer to: www.euronext.com/data_subjects_rights_request_information. To make a request regarding the
processing of your data or to unsubscribe from this press release service, please use our data subject request form at
connect2.euronext.com/form/data-subjects-rights-request or email our Data Protection Officer at dpo@euronext.com.
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