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SEC No-
Markets Index Name Action
Relief
DM & EM OMAC MSCIACWI N
DM & EM OMAS MSCI AC Asia Pacific ex Japan N
DM& EM OMAW MSCIACWI N
EM OMCH MSCI China N
EM OMHC MSCI China Hong Kong Listed Large Cap Y
DM OMFP  MSCI EAFE Y
DM OMFA MSCI EAFE Y
EM OMEF MSCI Emerging Markets N
EM OMEM MSCI Emerging Markets N
EM OMEN MSCI Emerging Markets N
EM OMEA MSCI Emerging Markets Asia N
EM OMSS MSCI EM Asia ESG Screened N
EM OMSM MSCI EM ESG Screened N
EM OMEE MSCI Emerging Markets EMEA Y
EM OMEL MSCI Emerging Markets Latin Am. N
DM OMEP MSCI Europe Y
DM OMEU MSCI Europe Y
DM OMEG MSCI Europe Growth Y
DM OMEV MSCI Europe Value Y
DM & EM OMHS MSCIHong Kong Listed Large Cap Y
DM OMJP  MSCI Japan Y
EM OMSA MSCI Saudi Arabia Y
DM OMSU MSCI USA ESG Screened N
DM OMWO MSCI World N
DM OMWP MSCI World N
DM OMWN MSCI World N
DM OMWB MSCI World N
DM OMSW MSCI World ESG Screened N
DM EEWD igst?;iss MSCI World ESG Enhanced UCITS N
DM EMNU igSt?(r)isS MSCI Europe ESG Enhanced UCITS N
ow eeow ShesMClEnasns e Ess
DM EEDS iIShares MSCI USA ESG Enhanced UCITS N

Options

* DM = Developed Markets / EM = Emerging Markets / FM = Frontier Markets

** NTR = Net Total Return / GTR = Gross Total Return / Price = Price Return

*** Price for Order Book and Trade Entry Services (TES) is in the respective currency (EUR or USD)
Options eligible under SEC no-action relief as of February 29, 2023

Currency

uSD
uUSD
uSD
uSD
uUSD
uUSD
uSD
uSD
uUSD
EUR
uSD
uUSD
uSD
uSD
uUSD
EUR
EUR
EUR
EUR
uUSD
USD
USD
uSD
USD
USD
EUR
GBP
uUSD
uSD
EUR
USD

uSD

NTR

NTR

Price

NTR

Price

Price

NTR

Price

NTR

NTR

NTR

NTR

NTR

NTR

NTR

Price

NTR

NTR

NTR

Price

NTR

NTR

NTR

NTR

Price

NTR

NTR

NTR

Options Bloomberg

NDUEACWEF <Index>
OMON
M1APJ <Index>
OMON
MSEUACWEF <Index>
OMON
NDEUCHF <Index>
OMON
MXCKLU <Index>
OMON
DMSCIEAL <Index>
OMON
NDDUEAFE <Index>
OMON
DMSCIEF1 <Index>
OMON

M1EF <Index> OMON

MBEF <Index> OMON

M1MS <Index> OMON

NU733353 <Index>
OMON
NU728007 <Index>
OMON

M1EE <Index> OMON

M1LA <Index> OMON

MXEU <Index> OMON

M7EU <Index> OMON

M7EUO000G <Index>
OMON
M7EUOOOQV <Index>
OMON
MXHKLU <Index>
OMON
NDDUJN <Index>
OMON
M1SAP <Index>
OMON
NU721417 <Index>
OMON
M1IWO <Index>
OMON
MXWO <Index>
OMON
MBWO <Index>
OMON
MDWO <Index>
OMON
NU721415 <Index>
OMON

EEWD LN

EMNU GY

EEDM LN

EEDS LN

Multiplier

100

100

50

50

50

50

10

50

100

100

100

10

10

100

100

100

100

100

100

50

10

10

10

10

10

100

10

1000

1000

1000

1000

Tick

0.05

0.10

0.10

0.10

0.10

0.10

1.00

0.10

0.10

0.10

0.10

0.50

0.50

0.10

0.10

0.05

0.05

0.05

0.05

0.10

1.00

0.50

0.50

1.00

0.50

0.05

1.00

0.50

0.01

0.01

0.01

0.01

_Internal

Min.
Block
Size

50

50

10

50

10

10

20

50

20

50

10

50

20

100

250

10

10

50

10

100

25

100

10

500

500

500

500

% Off-Book
(February)

0.0%

0.0%

0.0%

0.0%

0.0%

100.0%

0.0%

100.0%

0.0%

0.0%

0.0%

0.0%

0.0%

0.0%

0.0%

0.0%

0.0%

0.0%

0.0%

0.0%

0.0%

0.0%

0.0%

100.0%

100.0%

100.0%

0.0%

0.0%

0.0%

0.0%

0.0%

0.0%

% Agency Cleared
Volume
(February)

0.0%

0.0%

0.0%

0.0%

0.0%

34.3%

0.0%

43.2%

0.0%

0.0%

0.0%

0.0%

0.0%

0.0%

0.0%

0.0%

0.0%

0.0%

0.0%

0.0%

0.0%

0.0%

0.0%

50.0%

12.5%

0.0%

0.0%

0.0%

0.0%

0.0%

0.0%

0.0%

ADV
2024

556

497

5,636

139
679

465

Volume in EUR
(February)

278,723,913

0
4,693,682,360
0

0

0
240,528,949
107,111,667

48,000,000

0

0

Open Interest as
of February 29,
2024

119

4,885

23,927

72,061
0
341,029
6,415

0

0

16,396

9,190

0
17,680
150,991
60,900
0

0

Open Interest in EUR
as of February 29, 2024

4,122,021
237,576,205

0

473,345,834

0
6,959,447,441
0
15,070,423,056
292,889,340

0

0

0
244,734,000
279,005,000

0

0

0
1,315,656,752
3,888,626,455
2,461,200,000

0

0



