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Cornerstones of Eurex Clearing‘s ESG Portfolio Assessment
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Collateral as well as cash and/ or derivatives positions (step 2) at Eurex Clearing

Analysis by the ISS ESG Climate Impact Assessment/ Sovereign Climate Report:

Emission exposure in tCO.,e for Scope 1&2 as well as Scope 3 emissions
Carbon intensity based on revenues in EUR

Carbon risk rating

GHG reduction targets

Production Emissions

Emission intensity based on GDP in EUR

E rating on aggregated level

Reports available in the standard Common Report Engine and via website download

Margin Calculator Enhancement by ESG components (phase 2)
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Examples of Climate-Specific Metrics

Disclosure
Number/Weight

Relative Carbon
Share of Disclosing Holdings Scope 1&2 Incl. Scope 3 Carbon Intensity

Footprint

Carbon Risk Rating’

Intensity

63

34.63

60 60.26 6.42

74.2% / 75.7% 334

Source: ISS ESG Climate Impact Assessment for Eurex Clearing (for corporates)
" Note: Carbon Risk Rating data is current as of the date of report generation.

« Data from ISS ESG covers
— 37,000+ corporate issuers
— more than 800 sovereigns

» Key carbon metrics can be used for a range of reporting:
— Emission exposure — Scope 1&2 as well as Scope 3 emissions based on position ownership ratio
— Product Emissions and/ or Government Emissions
— Relative emission exposure, such as Weighted Average Carbon Intensity (relevant for TCFD reporting)
— Carbon risk rating (0 (poor performance) to 100 (excellent performance)) for the portfolio
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Use cases for Clearing Members

From 2024 onwards the Corporate Sustainability Reporting Directive (CSRD) will impose further non-financial reporting
obligations in the EU. Approx. 50,000 companies are covered by the regulation. They have to report the impact climate
change has on their business and how their business impacts the environment.

v

EUREX

The portfolio assessment will create transparency with regards to collateral and transactions of cleared portfolios to
simplify monitoring and reporting. Data can be easily used to feed ESG dashboards and reconcile investment policies.

The portfolio assessment can be used for climate due diligence, e.g. does the portfolio comply with climate targets? By helping
Clearing Members better address the impacts in their value chains, the analysis will improve companies' preparedness and long-
term resilience.

The portfolio assessment delivers data to assess whether further decarbonization or increased climate risk resilience of
your portfolio is needed, i.e. a good basis to sell ESG products based on individual analysis of your clients.

Smaller clients might not be capable of establishing separate connections to ESG data and rating providers. Clearing Members
can offer to be the single source for required information and related consulting services.

CMs can offer ,,green” collateral pools to omnibus and individual clients that seek to decarbonize their business. The
assessment tool serves as proof.

Clearing brokers are perfectly suited to act as agents for carbon markets if clients seek to offset their carbon footprint. The
portfolio assessment serves as common basis for this new agent service.
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Cornerstone of ESG Visibility Hub IEUREX T ca ey

TEST Deutsche Borse AG ESG Profile

Choosing a Clearing Member
» Market participants increasingly assess counterparties that they

Under "Further information" you can find a complete list of existing clearing members to choose

do bUS|neSS Wlth based on thell’ Sustalnablllty and ESG Strategy from; It is also possible to have multiple clearing relationships.
* Knowledge of Clearing Members’ sustainability and ESG ESG Profile
activities allows existing and potential clients to identify new o , o .
The organization of capital markets that provide integrity, transparency and security is not only the
Opportu ] ities public mandate and the core business, but also the greatest contribution to society by Deutsche
o . . . Borse Group. We assume responsibility for the markets we organize, our shareholders, our
® An ESG VlSlbllIty HUb prOVIdeS Clearlng MemberS Wlth an employees, the environment and society across our entire value chain: with our ESG reporting, with
. . . . . . . our new Executive Board remuneration system with ESG goals and with our climate strategy. This is
add|t|0na| avenue tO h|ghl|ght the|r ESG |n|t|at|VeS W|th how we ensure the long-term competitiveness of our company.

information already available in a transparent and bundled
manner on Eurex Clearing’s website

~ Reporting

: : : . We want to lead by example and therefore orientate our reporting on the framework of the IIRC
° Clearlng Members may Choose tO InC|Ude the fOHOWIng' for integrated reporting and the Global Reporting Initiative. With our statement on value
_ Summaw of thelr Sustalnablllty Strategy creation in our annual report, we show how we create value and which variables we use to

measure the impact of our activities.

— ESG and climate reporting data
— ESG rating information

Sustainability report integrated to annual report

Sustainability reporting: Global Reporting Initiative

~ Rating
MSCI Score: AAA
(Rating Scale: CCC-AAA)
S&P Score: 73
(Rating Scale: 1-100), industry average: 30
Sustainalytics Score: 76

(Rating Scale: 1-100), Relative Position: Leader (15 of 240)
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Contacts

Gerard Denham
Funding & Financing Product &
Business Development

Eurex Frankfurt AG

11 Westferry Circus, Westferry House
London E14 4HE

Tel: +44 (0) 2078 6276 34
esgcompass@eurex.com

EUREX

Annabelle Siggers
Prime Sales

Eurex Frankfurt AG

11 Westferry Circus, Westferry House
London E14 4HE

Tel: +44 (0) 2078627349
esgcompass@eurex.com

Elizabeth Regan
Clearing Design & Delivery

Eurex Frankfurt AG
Mergenthalerallee 61

65760 Eschborn

Tel: +49 (0) 69 211 - 19422
esgcompass@eurex.com
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Disclaimer

© Eurex 2023

Deutsche Bérse AG (‘DBAG”), Clearstream Banking AG (“Clearstream”), Eurex Frankfurt AG (“Eurex”), Eurex
Clearing AG (“Eurex Clearing”), Eurex Securities Transactions Services GmbH (“Eurex STS”) and 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://www.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
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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).

Trademarks and Service Marks

Buxi®, DAX®, DivDAX®, eb.rexx®, Eurex®, Eurex Repo®, Eurex Strategy WizardSM, Euro GC Pooling®, 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. All MSCI indexes are
service marks and the exclusive property of MSCI Barra. 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 STOXX and its
licensors and neither 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.



