STOXX

METHODOLOGY OVERVIEW

EURO STOXX® SIZE INDICES

Index Universe

The EURO STOXX Index is a subindex of the STOXX Europe 600 Index with a variable number of components (approximately
300). The EURO STOXX Size Indices are subsets of the STOXX Europe 600 Size Indices. They cover the twelve Eurozone countries
Austria, Belgium, Finland, France, Germany, Greece, Ireland, Italy, Luxembourg, the Netherlands, Portugal and Spain.

Selection List
All components of the STOXX Europe 600 Index.

Stock Selection
STOXX Europe Large 200 Index
The index covers the components from the Eurozone within the STOXX Europe Large 200 Index - approximately 100 components.

STOXX Europe Mid 200 Index
The index covers the components from the Eurozone within the STOXX Europe Mid 200 Index - approximately 100 components.

STOXX Europe Small 200 Index
The index covers the components from the Eurozone within the STOXX Europe Small 200 Index - approximately 100 components.
The EURO STOXX Large, EURO STOXX Mid and EURO STOXX Small indices are combined to produce the EURO STOXX Index.

Review Frequency
The index composition is reviewed quarterly in March, June, September and December.

Weighting

The indices are weighted by free float market capitalisation. The free float weights are reviewed quarterly.
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