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Market Index Name

Contract (USD) QEUIETRY)

EM FMEA  MSCI Emerging Markets Asia Y uUSD NTR NDUEEGFA M1IMS ZTWA 100 0.1 50 80.1% 17.3% 58,717 1,616 35,545 1,925,898,665 406,068 22,117,740,712
DM FMWN MSCI World Y EUR NTR MSDEWIN MBWO RSWA 100 0.05 100 27.8% 26.3% 50,674 2,444 53,761 2,513,869,510 174,110 8,305,047,000
DM FMWO MSCI World Y uUSD NTR NDDUWI M1WO Z\WPA 10 1 100 26.3% 35.1% 99,180 4,645 102,194 9,352,815,691 136,978 12,812,823,586
DM FMED MSCI Europe Y uSD NTR NDDUE15 M1EU FILA 10 1 50 99.5% 8.2% 87,678 819 18,025 1,458,329,788 101,832 8,457,966,522
DM FMJP  MSCI Japan Y uUSD NTR NDDUJN M1JP FMIA 10 1 50 87.0% 24.9% 82,443 372 8,190 623,058,139 96,966 7,516,619,563
EM FMIN  MSCI India Y USD NTR NDEUSIA M1IN ZVLA 100 0.1 10 66.6% 23.9% 113,792 469 10,317 1,083,316,115 74,966 8,058,590,514
EM FMCH MSCI China Y uSD NTR NDEUCHF M1CN MURA 50 0.1 50 65.1% 30.0% 19,571 4,566 100,453 1,814,158,636 73,321 1,304,446,692
EM FMEE MSCI Emerging Markets EMEA Y uSD NTR NDDUEMEA M1EE ZTYA 100 0.1 50 66.6% 12.3% 29,081 583 12,825 344,161,689 72,263 1,961,436,071
EM FMTW  MSCI Taiwan N USD NTR NDEUSTW M1TW FPOA 100 0.1 20 88.1% 1.3% 60,148 226 4,973 276,012,917 70,116 4,033,902,925
DM FMMU MSCI EMU Y EUR NTR MSDEEMUN M7EM FJIA 100 0.05 25 14.4% 23.1% 29,410 209 4,588 124,511,925 62,961 1,776,357,125
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56 DM FMUM  MSCI USA Momentum Y USD NTR M1USMMT M1US000$ FITA 10 1 10 0.0% 0.0% : : : : : :
57 DM FMUQ  MSCI USA Quality Y UsD NTR MINAUSQL M1USQU FIWA 10 1 10 0.0% 0.0% : : : : 150 6,953,954
58 DM FMAV ~ MSCI USA Value Y USD GTR M2US000V SITA 5 1 1 0.0% 0.0% : : : : : :
59 DM FMUV  MSCI USA Value Weighted Y USD NTR M1USVWG M1USVWGT FIYA 10 1 10 100.0% 100.0% 44,918 7 150 6,217,331 1,400 59,335,609
60 DM FMWB  MSCI World Y GBP NTR MDWO N/A HMIA 5 1 5 100.0% 50.0% 120,180 0 10 1,108,980 480 53,674,489
61 DM FMWO  MSCI World Y UsD NTR NDDUWI M1WO ZWPA 10 1 100 26.3% 35.1% 99,180 4,645 102,194 9,352,815,601 136,978 12,812,823,586
62 DM FMWN  MSCI World Y EUR NTR MSDEWIN MBWO RSWA 100 0.05 100 27.8% 26.3% 50,674 2,444 53,761 2,513,869,510 174,110 8,305,047,000
63 DM FMWP  MSCI World Y UsD Price MSDUWI MXWO RVPA 10 0.5 25 77.1% 4.4% 32,793 910 20,012 605,559,830 50,300 1,561,588,548
64 DM FMWC  MSCI World Communic. Serv. N USD NTR NDWUTEL M1WOOTC HQLA 100 0.1 5 0.0% 0.0% : : : : 81 1,479,930
65 DM FMWD  MSCI World Cons. Discret. Y USD NTR NDWUCDIS M1WOOCD HKTA 100 0.1 1 0.0% 0.0% : : : : : :
66 DM FMWS  MSCI World Cons. Staples Y USD NTR NDWUCSTA M1WOO0CS HKWA 100 0.1 1 0.0% 0.0% : : : : 691 28,903,783
67 DM FMWR  MSCI World Energy Y UsD NTR NDWUENR MIWOOEN HKYA 100 0.1 5 0.0% 0.0% : : : : 107 4,557,645
68 DM FMGV  MSCI World Enhanced Value Y USD NTR M1WOEV MIWOEVR OAOA 10 1 5 0.0% 0.0% : : : : 23,794 355,471,865
69 DM FMGE MSCI World Equal Weighted Y USD NTR M1WOEW M1WOEW OESA 10 1 1 0.0% 0.0% : : : : : :
70 DM FMXA  MSCI World ex Australia Y USD NTR M1WOO SIRA 5 1 1 0.0% 0.0% : : : : : :
71 DM FMXX  MSCI World ex USA Y USD NTR NDDUWXUS M1WOU OZAA 10 1 1 0.0% 0.0% : : : : : :
72 DM FMWF  MSCI World Financials Y USD NTR NDWUFNCL M1WOOFN HLIA 100 0.1 5 0.0% 0.0% : : : : 1,076 27,403,894
73 DM FMOG  MSCI World Growth Y UsD NTR NDUGWI M1WO000G FGRA 10 1 1 88.5% 12.8% 96,986 27 600 53,697,140 5,015 450,549,414
74 DM FMGT  MSCI World Growth Target Y USD NTR MXWDGTNU OBAA 10 1 1 0.0% 0.0% : : : : : :
75 DM FMWH  MSCI World Health Care Y USD NTR NDWUHC M1WOOHC HLSA 100 0.1 1 0.0% 0.0% : : : : 251 12,226,899
76 DM FMGD  MSCI World High Dividend Yield Y USD NTR M1WDHDVD M1WDHDVD OFWA 10 1 5 0.0% 0.0% : : : : : :
77 DM FMWI  MSCI World Industrials Y UsD NTR NDWUIND MIWOOIN HLTA 100 0.1 1 0.0% 0.0% : : : : : :
78 DM FMWL  MSCI World IT Y USD NTR NDWUIT M1WOOIT HLWA 100 0.1 1 0.0% 0.0% : : : : 56 3,935,554
79 DM FMWT  MSCI World Materials Y USD NTR NDWUMAT M1WOOMT HLYA 100 0.1 1 0.0% 0.0% : : : : : :
80 DM FMWM  MSCI World Midcap Y UsD NTR MMDUWORN M1WOMC ZQYA 50 0.5 1 0.0% 0.0% : : : : : :
81 DM FMGO  MSCI World Minimum Volatility Y USD NTR M1WOMVOL M3WOMINV OFYA 10 1 1 100.0% 8.6% 46,514 87 1,907 81,851,750 12,839 561,447,089
82 DM FMGM  MSCI World Momentum Y USD NTR M1WOMOM M1WOMOMR OERA 10 1 1 100.0% 50.0% 37,127 342 7,523 257,736,087 14,168 501,116,028
83 DM FMGQ  MSCI World Quality Y USD NTR M1WOQUE M1WOQU OEYA 10 1 1 100.0% 50.0% 43,252 45 982 39,192,724 21,173 855,751,038
84 DM FMWZ  MSCI World Real Estate Y USD NTR NDWURLCL MIWOORL MREA 50 0.1 1 100.0% 0.0% 60,954 111 2,431 136,733,648 13 717,957
85 DM FMSC  MSCI World Small Cap Y UsD NTR NCUDWI M1WOSC OHTA 100 0.1 5 85.1% 46.4% 64,033 63 1,395 82,426,926 6,862 409,934,373
86 DM FMWQ MSCI World Utilities Y USD NTR NDWUUTI M1WOOUT HMBA 100 0.1 5 0.0% 0.0% : : : : : :
87 DM FMOV ~ MSCI World Value Y UsD NTR NDUVWI M1WO000V FMOA 10 1 1 100.0% 26.5% 124,940 28 622 71,710,518 963 111,504,328
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8,069
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4,700,009
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FMMV

FMCG
FMHU
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FMID
FMKW
FMMY
FMMX
FMPE
FMPH
FMPL
FMQA
FMSA
FMZA
FMTW
FMTH
FMUA
FMVN
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FMAA
FMXJ
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FFPD
FEFD
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Code

FMSF
FMSS
FMSM
FMFE
FMSO
FMFO
FMSR
FMFJ
FMSJ
FMFU
FMSU
FMFW
FMSW

Index Name

MSCI Emerging Markets Value

MSCI GCC Countries
MSCI Hungary
MSCI India

MSCI Indonesia
MSCI Kuwait
MSCI Malaysia
MSCI Mexico
MSCI Peru

MSCI Philippines
MSCI Poland

MSCI Qatar

MSCI Saudi Arabia
MSCI South Africa
MSCI Taiwan
MSCI Thailand
MSCI UAE

MSCI Vietnam

Index Name

MSCI AC ASEAN

MSCI AC Asia

MSCI AC Asia ex Japan
MSCI AC Asia Pacific

MSCI AC Asia Pacific ex Japan

MSCI ACWI

MSCI ACWI

MSCI ACWI

MSCI ACWI ex USA

MSCI Hong Kong Listed Large
Cap

Index Name

MSCI EAFE Index Dividend
MSCI EM Index Dividend
MSCI World Index Dividend

Index Name

MSCI EAFE ESG Screened
MSCI EM Asia ESG Screened

MSCI EM ESG Screened

MSCI Emerging Markets ESG
Enhanced Focus CTB

MSCI EMU ESG Screened

MSCI Europe ESG Enhanced
Focus CTB

MSCI Europe ESG Screened

MSCI Japan ESG Enhanced Focus
CTB

MSCI Japan ESG Screened

MSCI USA ESG Enhanced Focus
CTB

MSCI USA ESG Screened

MSCI World ESG Enhanced Focus
CTB

MSCI World ESG Screened

CFTC
Approval
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CFTC

Approval
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CFTC
Approval

Y
Y
Y

CFTC
Approval
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Y

** 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)
CFTC Approval as of Jan 2024

Currency

UsSD

usD
uSD
uSD
USD
uUSD
uSD
UsSD
uSD
uSD
USD
USD
uSD
USD
uUSD
uUSD
USD
USD

Currency

UuSD
USD
uUSD
uSD

USD

USD
EUR
uSD
USD

uSD

Currency

uSD
USD
UsSD

Currency

uSD
USD
USD
uUsSD
EUR
EUR
EUR
uSD
uSD
uSD
USD
USD
USsSD

Index Type

NTR

NTR
NTR
NTR
NTR
NTR
NTR
NTR
NTR
NTR
NTR
NTR
NTR
NTR
NTR
NTR
NTR
NTR

Index Type

NTR
NTR
NTR
NTR

NTR

NTR
NTR
Price
NTR

Price

Index Type

GTR
GTR
GTR

Index Type

NTR
NTR
NTR
NTR
NTR
NTR
NTR
NTR
NTR
NTR
NTR
NTR
NTR

Index Code (Close)

NUVEEMVN

M1GCGCC
NDEUSHG
NDEUSIA
NDEUINF
MGCUKWN
NDDUMAF
NDEUMXF
NDEUSPR
NDEUPHF
NDEUSPO
MGCUQAN
M1SAP
NDEUSSA
NDEUSTW
NDEUTHF
MGCUAEN
MSEIVTUN

Index Code (Close)

NDUESEA

NDAUACA
NDUECAXJ
NDUEACAP

NDUECAPF

NDUEACWF
NDEEWNR
MSEUACWF
NDUEACWZ

MXHKLU

Index Code (Close)

MXEFDVG
MXEMDVG
MXWDDVG

Index Code (Close)

NU728974
NU733353
NU728007
NU723916
NE721421
NE723914
NE721416
NU723913
NU721420
NU723912
NU721417
NU723911
NU721415

Index (Realtime)

M1EFOOOV

M1GCGCC
M1HU
M1IN
MOID
MGCUKWN
M1IMY
M1MX
M1PE
M1PH
M1PL
M1QAR
NU705405
M1ZA
M1TW
M1TH
M1AER
MSRIVTUN

Index (Realtime)

M1SO
M1AS
M1ASJ
M1AP

M1APJ

M1WD

M7WD

MXWD
M1WDU

MXHKLU

Index (Realtime)

Index (Realtime)

NU728974
NU733353
NU728007
NU723916
NE721421
NE723914
NE721416
NU723913
NU721420
NU723912
NU721417
NU723911
NU721415

FMPA

OHDA
ZVEA
ZVLA
ZSRA
OHEA
ZVOA
ZNPA
ZNTA
ZNVWA
ZNYA
ZRDA
HSYA
ZWLA
FPOA
ZWOA
ZRTA
MVTA

Future

UJCA
UJBA
UJEA
FJCA

ZAPA

ZTLA
ZTEA
OGWA
FIDA

SHLA

Future

UZEA
UZDA
UZIA

HRWA
MUYA
HRRA
SHRA
UMEA
SHSA
AUEA
SHWA
HRYA
SICA
HRIA
SJIYA
HRLA

Multiplier

100

50
100
100

10

10
100

50

10

50
100

10

10
100
100

10

50

50

Multiplier

10
100
100
100

100

100
100
50
100

50

Multiplier

100
500
100

Multiplier

10
10
10
10
10
10
10
10
10
10
10
10
10

Tick

0.1

0.5
0.1
0.1
0.5
0.5
0.1
0.1
0.5
0.1
0.1
0.5
0.5
0.1
0.1
0.5
0.1
0.1

0.1
0.1
0.1

0.1

0.05
0.05
0.1
0.05
0.1

Tick

0.1
0.01
0.1

Tick

0.5
0.5
0.5
0.5
0.5
0.5
0.5
0.5
0.5
0.5
0.5
0.5
0.5

Min. Block
Size

1

5
1
10
10
10
1
10
10
10
10
10
5
S
20
10
10
10

Min. Block
Size

10

10
50

50
10
10
10

Min. Block
Size

10
10
50

Min. Block
Size

10

3

_Internal

% Off-Book
(January)

0.0%

0.0%
0.0%
66.6%
90.3%
100.0%
74.2%
96.4%
0.0%
81.8%
100.0%
100.0%
41.4%
80.5%
88.1%
80.5%
100.0%
0.0%

% Off-Book
(January)

0.0%
0.0%
69.0%
100.0%

31.1%

0.0%
58.5%
0.0%
100.0%

0.0%

% Off-Book
(January)

0.0%
0.0%
0.0%

% Off-Book
(January)

100.0%
0.0%
10.4%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
1.0%
0.0%
0.0%

% Agency Cleared
Volume (January)

0.0%

0.0%
0.0%
23.9%
31.2%
50.0%
48.3%
37.5%
0.0%
48.7%
50.0%
50.0%
42.0%
21.6%
1.3%
53.1%
50.0%
0.0%

Developed Markets and Emerging Markets

% Agency Cleared
Volume (January)

0.0%
0.0%
37.1%
50.0%

38.1%

47.8%
48.9%
0.0%
50.0%

0.0%

% Agency Cleared
Volume (January)

0.0%
0.0%
0.0%

% Agency Cleared
Volume (January)

50.0%
0.0%
49.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
48.8%
0.0%
50.0%

Notional Value per

Contract (USD)

113,792
17,978
15,259
32,767
38,292
21,510
19,388
15,721
17,963
48,279
60,148
10,936
37,015

Notional Value per

Contract (USD)

48,841
30,603

53,362

39,464
36,148

28,683

Notional Value per

Contract (USD)

Notional Value per

Contract (USD)

22,601

14,650
13,390

24,373
29,699

44,553

35,269

ADV 2024

469
320

e
148

35

220

29
226
193

ADV 2024

11
11

72

171

45

ADV 2024

ADV 2024

14

99

26

42

Volume
(January)

10,317
7,040
67
1,699
3,264
771
a7

76
4,848
647
4,973
4,239
38

Volume
(January)

232
240

1,593

92
3,759

1,000

Volume
(January)

Volume
(January)

297

2,181
80

21
80

580

929

Volume in EUR
(January)

1,083,316,115

116,788,002
943,379
51,370,883
115,333,071
15,303,029
840,875
1,102,518
80,356,704
28,824,180
276,012,917
42,777,224
1,297,917

Volume in EUR
(January)

10,455,851
6,777,401

78,440,451
3,350,290
125,385,710

26,467,260

Volume in EUR
(January)

Volume in EUR
(January)

6,193,986

29,484,372
988,433

472,300
2,192,400

23,845,168

30,234,094

Open Interest as of

Open Interest in EUR

January 31, 2024 as of January 31, 2024

1,319

74,966
23,127
6,650
9,295
17,485
1,330
2,936
283
9,326
44,266
13,959
70,116
40,362
2,520

Open Interest as of
January 31, 2024

780
508

5,026

2,778
20,889
40

500

Open Interest as of
January 31, 2024

Open Interest as of
January 31, 2024

297
13,314
12,990

119
11,160

5,942

9,765

69,899,576

8,058,590,514

386,374,767
95,574,190
283,371,422
636,486,159
33,381,932
59,183,280
5,489,213
131,107,880
724,219,046
635,441,524

4,033,902,925

400,379,718
84,561,964

Open Interest in EUR
as of January 31, 2024

35,642,336
14,452,007

248,262,231

101,294,334
713,150,460
1,362,739
13,359,325

Open Interest in EUR
as of January 31, 2024

Open Interest in EUR
as of January 31, 2024

6,386,994
218,808,102
175,485,466

2,122,125
306,788,400

251,782,449

319,973,378



