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The STOXX index guides are separated into the following sub-sets:

»

»

»

»

»

»

»

»

»

»

»

»

»

The STOXX Calculation guide provides a general overview of the calculation of the
STOXX equity indices, the dissemination, the index formulas and adjustments due to
corporate actions

The STOXX Index Methodology guide contains the equity index specific rules regarding
the construction and derivation of the portfolio based indices, the individual component
selection process and weighting schemes

The STOXX World Equity Index Methodology guide contains the index specific rules
regarding the construction and derivation of the STOXX World portfolio based indices, the
individual component selection process and weighting schemes

The STOXX Strategy Index guide contains the formulas and description of all strategy
indices
The STOXX DVP Calculation guide describes the dividend points products

The STOXX Distribution Points Calculation guide describes the distribution points
products

The STOXX ESG Index Methodology guide contains the index specific rules regarding
the construction and derivation of the ESG indices, the individual component selection
process and weighting schemes

The iISTOXX Methodology guide contains the index specific rules regarding the
construction and derivation of the iISTOXX indices, the individual component selection
process and weighting schemes

The STOXX Reference Rates guide contains the rules and methodologies of the
reference rate indices

The STOXX Reference Calculations guide provides a detailed view of definitions and
formulas of the calculations as utilized in the reports, factsheets, indices and presentations
produced by STOXX

The STOXX Currency Rates Indices Methodology guide contains the index specific
rules regarding the construction and calculation of the derivation of the STOXX FX Rolling
Spot Mid Rate and STOXX FX Rolling Spot Tomorrow Next Open Rate indices

The Guide to Industry Classifications Used By STOXX contains general information
pertaining to industry classifications used in STOXX indices, together with any references
and links to third-parties that create the data.

The STOXX Eligible Market Segments guide contains the list of stock exchanges and
market segments.

All rule books are available for download on http://www.stoxx.com/indices/rulebooks.html

STOXX | aonTico): —

Part of

DEUTSCHE BORSE
GROUP


http://www.stoxx.com/indices/rulebooks.html

iISTOXX® METHODOLOGY GUIDE 25/869

2. CHANGES TO THE GUIDE BOOK

2.1. HISTORY OF CHANGES TO THIS METHODOLOGY GUIDE

» June 2011: Publication of a completely new rule book

» July 2011: Inclusion of ISTOXX World Select

» May 2012: Inclusion of EURO iSTOXX 50 Equal Risk index

» December 2012: Inclusion of iISTOXX Efficient Capital Managed Futures 20 index

» January 2013: Inclusion of the iISTOXX Dynamic VSTOXX

» February 2013: Inclusion of iISTOXX Low Risk weighted indices, modification of chapter 4
iISTOXX MINIMUM VARIANCE

» September 2013: Inclusion of STOXX SD-KPI indices

» November 2013: Addition of iISTOXX Turkey Strong Quality indices

» December 2013: Addition of iISTOXX Global ESG Select

» February 2014: Addition of iISTOXX Turkey Optimised Risk Control RV indices

» March 2014: Amendment of notation in chapter 4.1 EURO iSTOXX EQUAL RISK index

» July 2014: Addition of chapter 4.4 iISTOXX EUROPE NEXT DIVIDEND LOW

» July 2014: Addition of chapter 8 iISTOXX QUALITY and chapter 3 GENERAL PRINCIPLE

» August 2014: Amendment of chapter 4.3 iISTOXX EUROPE NEXT DIVIDEND LOW RISK 50

» November 2014: Addition of the iISTOXX Europe ESG Select 30

» December 2014: Addition of Decrement indices: EURO iSTOXX Equal Weight Constant and
Increment indices

» December 2014: Addition of iISTOXX Europe Select High Beta 50

» May 2015: Addition of iISTOXX Europe Maximum Dividend 8% Decrement

» July 2015: Addition of EURO iSTOXX 50 Style Weighted and EURO iSTOXX 50 Style Weighted
Decrement

» August 2015: Addition of chapter 10 iISTOXX MUTB INDICES

» August 2015: Addition of chapter 17 iISTOXX Centenary indices

» August 2015: Addition of chapter 12 iISTOXX DEMOGRAPHY

» August 2015: Addition of chapter 15.1 EURO ISTOXX EX FINANCIALS HIGH DIVIDEND 50

» September 2015: Addition of EURO iSTOXX High Dividend Low Volatility 50

» September 2015: Addition of iISTOXX Global ESG Select 50

» January 2016: Addition of iISTOXX Transatlantic 100 Equal Weight Decrement, modifications of
section 15.1.EURO iSTOXX ex Financials High Dividend 50

» January 2016: Addition of iISTOXX MUTB Global Quality indices to section 10 iSTOXX MUTB
INDICES

» February 2016: Deletion of iSTOXX Efficient Capital Managed Futures 20 index

» March 2016: Addition of chapter 4.2 iISTOXX EUROPE MINIMUM VARIANCE HIGH
DIVIDEND INDICES

» March 2016: Modification of chapter 4.1 iISTOXX EUROPE MINIMUM VARIANCE INDICES,
effective July 18, 2016

» March 2016: Addition of EURO iSTOXX 50, EURO iSTOXX 50 Equal Weight and EURO
iISTOXX 50 Low Carbon Decrement Indices

» April 2016: Addition of iISTOXX Europe Single & Multi Factor Indices

» April 2016 (2): Modification of section 10 iISTOXX MUTB INDICES

» April 2016 (3): Modification to STOXX SD-KPI indices

» April 2016 (4): Addition of EURO iSTOXX 60 Equal Weight and EURO iSTOXX 70 Equal Weight
indices
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2. CHANGES TO THE GUIDE BOOK

» April 2016 (5): Addition of EURO iSTOXX Smart Quality Momentum Value and EURO iSTOXX
Smart Quality Momentum Value Decrement 50 indices

» April 2016 (6): Addition of EURO iSTOXX 60 Equal Weight Decrement 4.5% and EURO iSTOXX
70 Equal Weight Decrement 5% indices

» May 2016: Addition of EURO iSTOXX 50 FX Neutral indices

» May 2016 (2): Addition of ISTOXX MUTB JAPAN PROACTIVE LEADERS 200

» May 2016 (3): Addition of iISTOXX Broad Demography Indices, iSTOXX Global Demography
Select 50 Index and iSTOXX North America ESG Select 30 Index

» June 2016: Addition of iISTOXX USA Weak Balance Sheet Ex Utilities and Financials Index

» June 2016 (2): Addition of iISTOXX FactSet Thematic Indices

» October 2016: Change of score name for SD-KPI indices

» November 2016: Addition of ISTOXX MUTB QUALITY DIVIDEND INDICES

» December 2016: Addition of iISTOXX FactSet Thematic Indices

» December 2016 (2): Addition of ISTOXX GLOBAL WOMEN LEADERSHIP SELECT 30 INDEX

» January 2017: Addition of iISTOXX Europe Single & Multi Factor Market Neutral Indices

» February 2017: Improvement of wording and addition of details to the iISTOXX Global ESG
Select 100 and iISTOXX Europe ESG Select 30, EURO iSTOXX High Dividend 50, EURO
iISTOXX High Dividend Low Volatility 50, iISTOXX Europe Low Variance Adjusted Beta, iSTOXX
Equal Risk, iSTOXX Quality Income indices. All modifications are intended to better describe
the existing processes and no changes have been made to the existing index methodologies.

» March 2017: Addition of section 21 EURO iSTOXX BANKS CAP 5% INDEX

» March 2017 (2): Addition of iISTOXX Nordic ESG DW Decrement 4.5% Index.

» March 2017 (3): Addition of 4.5/8/35 diversification rules during the calculation of the final index
weights in the iISTOXX EUROPE SINGLE & MULTI FACTOR Indices in order to have portfolios
in line with broadly accepted diversification criteria in terms of single weights concentration

» March 2017 (4): Addition of section 10.3 iSTOXX MUTB Japan Quality 150 Daily Hedged index

» March 2017 (5): Addition of iISTOXX Global Transitions Select 30 Index

» April 2017: Addition of iISTOXX Europe Economic Growth Select 50 Index

» July 2017: Addition of iISTOXX MUTB China A Quality AM 150 indices to section 10 iSTOXX
MUTB INDICES; addition of iSTOXX Borsen-Zeitung Global 600 and addition of iISTOXX
Infrastructure True Exposure USA 75% DW Index

» August 2017: addition of 10.7 ISTOXX MUTB VALUE INDICES

» August 2017 (2): addition of EURO iSTOXX 50 Futures Leveraged Index

» September 2017: correction of universe for iISTOXX Broad Demography Indices

» October 2017: addition of further index versions to 10.5 ISTOXX MUTB QUALITY DIVIDEND
INDICES

» October 2017 (2): addition of index-specific dissemination calendars in line with definition of
Dissemination Calendar in the STOXX Calculation Guide for the following indices: iISTOXX®
MUTB Japan Quality 150 Index, iISTOXX® MUTB Japan Proactive Leaders 200 Index,
ISTOXX® MUTB Global ex Australia Quality 150 Index, iSTOXX® MUTB Global ex Japan
Quality 150 Index, iISTOXX® MUTB Global Quality 150 Index, iISTOXX® MUTB Asia/Pacific
Quality Dividend 100 Index, ISTOXX® MUTB Japan Quality 150 Daily Hedged Index, iISTOXX®
MUTB China A Quality AM 150 Index, iSTOXX® Transatlantic US 30 Index, iSTOXX®
Transatlantic 100 Equal Weight Index, iSTOXX® Transatlantic 100 Equal Weight Decrement
Index, iISTOXX® MUTB Global Value 600, iSTOXX® MUTB Global ex Japan Value 600,
iISTOXX® MUTB Japan Value 300, iSTOXX® MUTB Japan Quality Dividend 100, iSTOXX®
MUTB Japan ex Banks Quality Dividend 100, iISTOXX® MUTB Global Quality Dividend 300,
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ISTOXX® MUTB Global ex Japan Quality Dividend 250, iISTOXX® MUTB Global ex Australia
Quality Dividend 300.
» November 2017: Termination of calculation and dissemination of iISTOXX World Select Index
» November 2017 (2): addition of index-specific dissemination calendars in line with definition of
Dissemination Calendar in the STOXX Calculation Guide for the following indices: Dynamic
VSTOXX, Dynamic VSTOXX Net of Costs, EURO iSTOXX Futures Leveraged
November 2017 (3): Addition of iISTOXX Diversity Impact Select Indices
November 2017 (4): Addition of iISTOXX Global Economic Growth Select 50 Index
November 2017 (5): Addition of iISTOXX USA Factor indices under Section 20 (iSTOXX Factor
Indices)
» November 2017 (6): Addition of iISTOXX World Top 200 Indices (Section 26), and iSTOXX World
Top 200 Decrement 50 Index in Section 9.11: Decrement Indices.
November 2017 (7): Termination of calculation and dissemination of iISTOXX Optimised Turkey
Risk Control RV Index and iSTOXX Turkey Strong Quality Index
November 2017 (8): Addition of iISTOXX MUTB Minimum Variance Indices
December 2017: Clarification of index-specific dissemination calendars in line with definition of
Dissemination Calendar in the STOXX Calculation Guide for the following indices: iISTOXX®
MUTB Japan Quality 150 Index, iSTOXX® MUTB Japan Proactive Leaders 200 Index,
ISTOXX® MUTB Global ex Australia Quality 150 Index, iSTOXX® MUTB Global ex Japan
Quality 150 Index, iISTOXX® MUTB Global Quality 150 Index, iISTOXX® MUTB Asia/Pacific
Quiality Dividend 100 Index, iISTOXX® MUTB Japan Quality 150 Daily Hedged Index, iSTOXX®
MUTB China A Quality AM 150 Index, iISTOXX® Transatlantic US 30 Index, iISTOXX®
Transatlantic 100 Equal Weight Index, iSTOXX® Transatlantic 100 Equal Weight Decrement
Index, iISTOXX® MUTB Global Value 600, iSTOXX® MUTB Global ex Japan Value 600,
iISTOXX® MUTB Japan Value 300, iISTOXX® MUTB Japan Quality Dividend 100, iSTOXX®
MUTB Japan ex Banks Quality Dividend 100, iSTOXX® MUTB Global Quality Dividend 300,
ISTOXX® MUTB Global ex Japan Quality Dividend 250, iISTOXX® MUTB Global ex Australia
Quiality Dividend 300, iISTOXX World Top 200 Indices and iSTOXX MUTB Minimum Variance
Indices (ISTOXX MUTB Japan Minimum Variance, iSTOXX MUTB Global ex Japan Minimum
Variance and iSTOXX MUTB Global Minimum Variance)
December 2017 (2): Addition of iISTOXX American Century USA Indices
January 2018: Amendment in the base values of the iISTOXX China H 20 Equal Weight HKD
Index and iISTOXX Switzerland 10 Equal Weight CHF Index, following a restatement in their
history. Clarification of index-specific dissemination calendars in line with definition of
Dissemination Calendar in the STOXX Calculation Guide for the following indices: EURO
iISTOXX 65 Equal Weight Index, iSTOXX UK 25 Equal Weight Index, iSTOXX Switzerland 10
Equal Weight Index, iISTOXX USA 60 Equal Weight Index, iSTOXX Japan 20 Equal Weight
Index, iISTOXX China H 20 Equal Weight Index, iISTOXX World Top 200 Equal Weight Index
and iISTOXX World Top 200 Equal Weight Decrement 50 Index.
» February 2018: Addition of EURO iSTOXX 50® Collar Hedged Index
» February 2018: Addition of EURO iSTOXX Banks GR Decrement 50 Index
» February 2018: Addition of EURO iSTOXX 50 Equal Weight NR Decrement 5% Index
» March 2018: Addition of iISTOXX Global Industry Neutral ESG 600 index
» March 2018 (2): Addition of iISTOXX MUTB Global Ex Australia Quality Leaders 150 index
» April 2018: Addition of iISTOXX Europe Diversity Impact Select 30 NR Decrement 5%, and
iISTOXX Global Diversity Impact Select 30 NR Decrement 5% Indices
» April 2018 (2): Addition of EURO iSTOXX 50 Daily Leverage, and EURO iSTOXX 50 Daily Short
Indices
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2. CHANGES TO THE GUIDE BOOK

» April 2018 (3): Change of review dates of iISTOXX American Century USA Value Index and
ISTOXX American Century USA Income Index, change of review procedure due to calculation
change of iISTOXX American Century USA Quality Value Index

» May 2018: Addition of EURO iSTOXX 50 ESG Focus and EURO iSTOXX 50 ESG Focus GR
Decrement 5% Indices

» May 2018 (2): Clarification of optimization and constraint relaxation procedure for iISTOXX
Factor Indices in section 16.1.5

» May 2018 (3): Inclusion of iISTOXX Asia indices

» May 2018 (4): Amendment of iISTOXX Decrement index calculation methodology and link to the
Strategy guide (no functional change)

» May 2018 (5): Amendment of iISTOXX FactSet Thematic Indices methodology as per the OC
determination in May 2018

» June 2018: Rule clarification: Chapter 12 iSTOXX MUTB Indices: change market capitalization
to free-float market capitalization

» June 2018 (2): Addition of EURO iSTOXX 25 Challengers Equal Weight and EURO iSTOXX 25
Challengers Equal Weight NR Decrement 5.5% indices.

» July 2018: Addition of iISTOXX MUTB Momentum Indices

» July 2018 (2): Addition of Euro iSTOXX Next 30 Index and Euro iISTOXX Next 30 NR Decrement
5% Index

» July 2018 (3): Addition of ISTOXX UK 35 Index, iSTOXX Switzerland 15 Index, iISTOXX
European 100 Index and iSTOXX European 100 GR Decrement 50 Index

» July 2018 (4): Addition of iISTOXX Developed Markets B.R.AILN. Index

» August 2018: Addition of EURO iSTOXX 50 Monthly KRW Hedged Index

» August 2018 (2): Addition of iISTOXX A.C.I. USA Pure Growth Index, iSTOXX A.C.l. USA Stable
Growth Index, iISTOXX American Century USA Quality Growth Index

» August 2018 (3): Addition of iISTOXX Yewno Developed Markets Blockchain Index

» August 2018 (4): Amendment in the base values of the iISTOXX MUTB Global ex-Australia
Quiality Leaders 150 USD Index and iSTOXX MUTB Global ex-Australia Quality Leaders 150
AUD Index, following a restatement in their history.

» August 2018 (5): Addition of iISTOXX Europe ESG Climate Awareness Select 50 Index

» September 2018: Addition of iISTOXX Asia/Pacific and South Korea Total Market Index

» September 2018 (2): Addition of WIBOR 6-month interest rate for PLN to the iSTOXX Quality
Income Indices

» Valid from 21.12.2018: Addition of second non-relaxable beta constraint in 16. iISTOXX Factor
Indices

» September 2018 (3): Addition of EURO iSTOXX 50 NR Decrement 5% Index and EURO
iISTOXX 50 ESG Focus NR Decrement 5% Index

» October 2018 (1): Addition of iISTOXX Europe 600 Energy ex Coal GR Decrement 50 Index
and iISTOXX Europe 600 Real Estate GR Decrement 50 Index

» October 2018 (2): Addition of iISTOXX FactSet Automation & Robotics (TTM) JPY Index

» October 2018 (3): Addition of iISTOXX Europe Climate Impact ex GC CW & Tobacco GR
Decrement 5% Index and iISTOXX Europe Climate Impact ex GC CW & Tobacco NR
Decrement 4.75%

» October 2018 (4): Addition of EURO iSTOXX 50 Collar Index

» November 2018: Deletion of EURO iSTOXX 50 Collar Hedged Index

» November 2018 (2): Addition of iISTOXX Global Diversity Enhanced Impact Select 30 Index

» November 2018 (3): Addition of EURO iSTOXX 50 Quanto EURKRW Adjusted Index
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2. CHANGES TO THE GUIDE BOOK

» November 2018 (4): Addition of iISTOXX MUTB ESG Quality 200 Indices and EURO iSTOXX
50 Futures Roll Daily Leverage and Short Indices

» December 2018: Addition of iISTOXX MUTB China All Shares AM Quality Consumer 50 Index
and iISTOXX China All Shares AM Index

» December 2018 (2): Addition of iISTOXX Increment Indices

» January 2019: Addition of EURO iSTOXX Equal Industry 50 EW Index and EURO iSTOXX
Equal Industry 50 EW NR Decrement 5% Index

» January 2019 (2): Addition of iISTOXX Europe 600 ESG-X GR Decrement 5% Index and
iISTOXX Europe 600 ESG-X NR Decrement 4.75% Index

» January 2019 (3): Addition of iISTOXX France Germany Benelux 60 Equal Weight Index and
iISTOXX France Germany Benelux 60 Equal Weight NR Decrement 5% Index

» January 2019 (4): Addition of EURO iSTOXX Environmental 50 Equal Weight Index and
EURO iSTOXX Environmental 50 Equal Weight NR Decrement 5% Index

» January 2019 (5): Addition of EURO iSTOXX ESG-X & Ex Nuclear Power Multi Factor Index

» February 2019: Addition of EURO iSTOXX ESG Leaders 50 GR Decrement 5% Index, EURO
iISTOXX ESG Leaders 50 NR Decrement 5% Index and EURO iSTOXX 50 GR Decrement
3.75% Index

» February 2019 (2): Addition of iISTOXX Developed and Emerging Markets ex USA PK VN Real
Estate Index

» February 2019 (3): Change of turnover constraint and quality filter for both iISTOXX A.C.l. USA
Pure Growth Index and iSTOXX A.C.l. USA Stable Growth Index, change of minimum growth
constraint of iISTOXX A.C.l. USA Stable Growth Index, amendment of allocation formula for
both iISTOXX American Century USA Quality Value and Quality Growth Index

» February 2019 (4): Change of dissemination calendar for EURO iSTOXX 50 Futures Roll Daily
Leverage and Short Indices and EURO iSTOXX 50 Quanto EURKRW Adjusted Index

» February 2019 (5): Addition of iISTOXX Global Millennials Risk Control 5% RV Index

» March 2019: Addition of iISTOXX MUTB Global ex Japan Quality 150 Monthly Hedged Index

» March 2019 (2): Addition of EURO iSTOXX 50 Low Carbon NR Decrement 3.75% Index

» April 2019: Addition of ISTOXX Global ESG ex-Controversial Activities Select 30 and iISTOXX
Global Low Carbon ex-Controversial Activities Select 30 Indices

» May 2019: Addition of iISTOXX Singapore Developed REITs Index

» May 2019 (2): Addition of EURO iSTOXX 50 KRW Hedged on Decrement 3.5% ER Index

» June 2019: Addition of EURO iSTOXX Responsibility Screened Select 30 Index

» June 2019 (2): Addition of iISTOXX Global Cities of Tomorrow Select 30 Index and addition of
iISTOXX Transatlantic ESG 100 Equal Weight Decrement, iISTOXX Transatlantic ESG 100
Equal Weight, iISTOXX Transatlantic EU ESG 70, iISTOXX Transatlantic US ESG 30 Indices

» July 2019: Addition of iISTOXX Global ESG Trend Select 30 Index

» July 2019 (2): Addition of EURO iSTOXX ESG Choice 50 EW Index and EURO iSTOXX ESG
Choice 50 EW NR Decrement 4% Index

» August 2019: Addition of EURO iSTOXX 50 ER 1.2 Monthly Leverage KRW Index

» August 2019 (2): Switch from DVFA/EFFAS KPI’s to standard Sustainalytics KPI's. Affected
indices: iISTOXX ESG Select Indices, iISTOXX Global Industry Neutral ESG 600 Index and
iISTOXX Nordic ESG DW Index

» August 2019 (3): Addition of EURO iSTOXX ESG Core Leaders 50 Index, EURO iSTOXX
ESG Core Leaders 50 NR Decrement 4% Index, EURO iSTOXX Equal Industry ESG 30
Index, EURO iSTOXX Equal Industry ESG 30 NR Decrement 4% Index and EURO iSTOXX
Equal Industry ESG 30 NR Decrement 5% Index
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» August 2019 (4): Addition of iISTOXX Global Responsible Waste Management Select 30 Index,
EURO iSTOXX 50 Carbon Adaptation Index and EURO iSTOXX 50 Carbon Adaptation GR
Decrement 5% Index

» August 2019 (5): Addition of iISTOXX Europe Collateral Indices

» September 2019: Addition of iISTOXX Equity Dividend Indices

» September 2019 (2): amendment of effective date for ICB change from September 2019 to
September 2020 as per communications on STOXX website. Clarification of cut-off date for
iISTOXX Global ESG Select 100 and iSTOXX Europe ESG Select 30 indices

» October 2019: Clarifications relating to changes in the EONIA rate determination

» October 2019 (2): Addition of iISTOXX Europe Total Market Food Producers Capped 30-15
index

» October 2019 (3): Addition of iISTOXX Global Cities of Tomorrow Select 30 Decrement Indices

» October 2019 (4): Addition of EURO iSTOXX Ocean Care 40, EURO iSTOXX Ocean Care 40
Decrement 5%

» November 2019: Addition of iISTOXX Top Citywire Fund Managers NF and iSTOXX Top
Citywire Fund Managers Risk Control 8% Index

» November 2019 (2): Addition of iISTOXX Dynamic Gold Hedge Indices

» November 2019 (3): Clarification relating to the dissemination calendar of the iISTOXX
Dynamic Gold Hedge Indices

» November 2019 (4): Addition of iISTOXX Top Citywire Fund Managers Index, introduction of
cutoff date for rating data for the iISTOXX Top Citywire Fund Managers NF Index

» November 2019 (5): Addition of iISTOXX Global Ethical Select 30 Index

» November 2019 (6): Removal of the word “Basket” from the name of the indices in the iISTOXX
Europe collateral family.

» November 2019 (7): Addition of EURO iISTOXX ESG Weighted 50 Index and EURO iSTOXX
ESG Weighted 50 NR Decrement 5% Index

» November 2019 (8): Addition of iISTOXX Germany Real Estate Capped 20 and iSTOXX Cross-
Atlantic Sustainable Infrastructure Select 30 indices

» December 2019: Addition of iISTOXX Top Citywire Fund Managers Fixed Weights and iSTOXX
Top Citywire Fund Managers Fixed Weights NF Index; addition of missing Dublin’s Christmas
Holiday to non-dissemination days for the iISTOXX Top Citywire Fund Managers and iSTOXX
Top Citywire Fund Managers Fixed Weights indices.

» December 2019 (2): Addition of iISTOXX Spread Ratio Indices

» December 2019 (3): Change of the methodology for the following indices: iISTOXX Europe
ESG Climate Awareness Select 50 index, EURO iSTOXX Ocean Care 40 index, iSTOXX
MUTB ESG Quality Indices, to reflect changes in Sustainalytics’ data and keep the economic
reality of these indices intact

» January 2020: Addition of iISTOXX Italy Small and Mid Cap Index

» January 2020 (2): Addition of additional iISTOXX Spread Ratio Indices, correction of typo in
high liquidity bound for iISTOXX MUTB Minimum Variance Indices

» January 2020 (3): Addition of iISTOXX Global Megatrends Select 50 Index

» January 2020 (4): Addition of iISTOXX Global NexGen Communication Innovative Technology
Index

» February 2020: Addition of iISTOXX Global Profitability Select 30 Index

» March 2020: Clarification on UN Global Compact with Sustainalytics Global Standards
Screening and ESG Controversy Rating

» March 2020 (2): Addition of EURO iSTOXX ESG Choice 50 EW NR Decrement 5% Index
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» March 2020 (3): Addition of ISTOXX Top Citywire Fund Managers Fixed Weights BE Index
and iISTOXX Top Citywire Fund Managers AR Index

» April 2020: Addition of additional iISTOXX Spread Ratio Indices

» April 2020 (2): Methodology change in the iISTOXX FactSet Thematic indices, as per the |IOC
determination

» May 2020: Addition of iISTOXX MUTB Japan Empowering Women 30 Index

» May 2020 (2): Addition of iISTOXX Al Global Artificial Intelligence High Dividend 30 Index

» May 2020 (3): Addition of EURO iSTOXX 50® Futures Roll TR Decrement 3%

» May 2020 (4): Addition of iISTOXX Core Euro & Global Water Index and iSTOXX Core Euro &
Global Water Decrement 5% Index

» June 2020: Addition of iISTOXX MUTB Global ex Australia Quality Leaders 150 Monthly
Hedged Index

» June 2020 (2): Addition of iISTOXX Global Women in Management ex-Controversial Activities
Select 30 and EURO iSTOXX Women in Management High Dividend 30 Indices

» June 2020 (3): Clarification of quarterly review of number of shares and free-float for iISTOXX
Global NexGen Communication Innovative Technology Index

» June 2020 (4): Addition of iISTOXX Ambition Climat PAB Index

» June 2020 (5): Change in name resulted to STOXX Global Thematic Indices being moved to
the STOXX Index Methodology Guide (previously named iSTOXX FactSet Thematic Index)

» June 2020 (6): Addition of ICB treatment effective on September 18, 2020 for indices EURO
ISTOXX ESG Weighted 50, iSTOXX Global Ethical Select 30, iSTOXX Global ESG ex-
Controversial Activities Select 30

» June 2020 (7): Addition of ICB treatment effective on September 18, 2020 for indices iISTOXX
Global Profitability Select 30, iISTOXX Global Megatrends Select 50, iISTOXX Germany Real
Estate Capped 20, iSTOXX Global Responsible Waste Management Select 30, EURO
iISTOXX Equal Industry ESG 30, iSTOXX Global ESG Trend Select 30

» July 2020: Addition of ICB treatment effective on September 18, 2020 for indices iSTOXX
MUTB Japan ESG Quality 200, iSTOXX MUTB Global ESG Quality 200, ISTOXX MUTB
Global Ex-Japan ESG Quality 200, iSTOXX MUTB China All Shares AM Quality Consumer,
iISTOXX Developed and Emerging Markets ex USA PK VN Real Estate, iISTOXX Global
Diversity Enhanced Impact Select 30, iISTOXX Global Low Carbon ex-Controversial Activities
Select 30, iISTOXX Singapore Developed REITs, iSTOXX Global Cities of Tomorrow Select
30, ISTOXX MUTB Global ex Australia Quality 150, iISTOXX MUTB Global ex Japan Quality
150, iISTOXX MUTB Global Quality 150, iISTOXX MUTB Japan Quality 150

» July 2020 (2): Addition of ICB treatment effective on September 18, 2020 for indices iISTOXX
MUTB Quality Dividend and iSTOXX MUTB Minimum Variance

» July 2020 (3): Addition of ICB treatment effective on September 18, 2020 for indices iSTOXX
Europe Broad Demography, iSTOXX Global Broad Demography, iISTOXX Europe Demography
50, iISTOXX Global Demography Select 50, iISTOXX Europe Centenary Select 30, iSTOXX
MUTB Global ex Japan Value 600, iSTOXX MUTB Global Value 600, iSTOXX MUTB Japan
Value 300, iISTOXX MUTB Global ex-Australia Quality Leaders 150, iSTOXX MUTB Japan
Proactive Leaders 200, iSTOXX MUTB Global Momentum 600, iISTOXX MUTB Global ex Japan
Momentum 600, iISTOXX MUTB Japan Momentum 300, iSTOXX MUTB Japan Empowering
Women 30, iSTOXX Global Women in Management ex-Controversial Activities Select 30,
EURO iSTOXX Women in Management High Dividend 30

» July 2020 (4): Addition of iISTOXX MUTB Japan ESG 30 Index

» July 2020 (5): Addition of iISTOXX Europe ESG Leaders Additional Exclusions Select 30 Index
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» July 2020 (6): Addition of ICB treatment effective on September 18, 2020 for iISTOXX Global
Transitions Select 30

» August 2020: Addition of iISTOXX Al Global Artificial Intelligence 100 and iSTOXX Al Global
Artificial Intelligence 100 NR Decrement 5% indices

» August 2020 (2): Addition of EURO iSTOXX Megatrends Select 30 and EURO iSTOXX
Megatrends Select 30 NR Decrement 3% indices

» August 2020 (3): Addition of iISTOXX MUTB Japan Market Share Leaders Index

» September 2020: Addition of ICB treatment effective on September 18, 2020 for iSTOXX MUTB
Quality 150 index family, iISTOXX USA Weak Balance Sheet ex Utilities and Financials index,
ISTOXX Europe Quality Income UH, EURO iSTOXX ex Financials High Dividend 50

» October 2020: Clarification of description of Decrement and Increment indices

» October 2020 (2): Addition of iISTOXX Northern Trust indices

» October 2020 (3): Addition of iISTOXX Top Citywire Fund Managers Daily Hedged Index

» October 2020 (4): Addition of iISTOXX Europe Longevity Select 50 Index

» November 2020: Addition of iISTOXX Global Transformation Select 30 EUR and iSTOXX Global
Transformation Select 30 EUR NR Decrement 4.5% indices

» November 2020 (2): Addition of iISTOXX Global Fintech 30 and iSTOXX Global Fintech 30 NR
Decrement 5% indices

» November 2020 (3): Change of swap rate for iISTOXX Europe Low Variance Adjusted Beta
index

» November 2020 (4): Addition of iISTOXX Northern Trust Emerging Markets indices

» December 2020: Methodology change for the EURO iISTOXX ESG Weighted 50 Index, effective
December 21, 2020

» December 2020 (2): Addition of iISTOXX Select Dividend Futures Roll TR Decrement Indices

» January 2021: Addition of iISTOXX Al Global Artificial Intelligence Large 100 and iSTOXX Al
Global Atrtificial Intelligence Large 100 NR Decrement 5% indices

» January 2021 (2): Addition of EURO iSTOXX ESG Weighted Additional Exclusions 50 and
EURO iSTOXX ESG Weighted Additional Exclusions 50 NR Decrement indices

» January 2021 (3): Addition of EURO iSTOXX 50 Artificial Intelligence Tilted and EURO iSTOXX
50 Artificial Intelligence Tilted NR Decrement 5% indices

» February 2021: Addition of EURO iSTOXX® 50 and EURO iSTOXX® 50 Equal Weighted
Decrement Indices and iISTOXX Supersector Europe Decrement Indices

» February 2021 (2): Addition of iISTOXX Spread Ratio (1-day) Indices

» February 2021 (3): Addition of EURO iISTOXX 50 ESG Focus Monthly KRW Hedged Index,
EURO iSTOXX 50 Futures Roll TR KRW Hedged (Monthly) Index and EURO iSTOXX 50
Futures Roll TR KRW Hedged (Monthly) Decrement 3.5% Index

» February 2021 (4): Addition of iISTOXX Global Electric Vehicles & Driving Technology 30 and
iISTOXX Global Electric Vehicles & Driving Technology 30 NR Decrement 5% indices

» March 2021: Addition of iISTOXX Global Blue and Green Economy Select 50 index

» March 2021 (2): Addition of iISTOXX World A Index

» March 2021 (3): Addition of iISTOXX APG World-X and Responsible Indices

» March 2021 (4): Addition of iISTOXX Single Stock GR Decrement Indices

» March 2021 (5): Change of timing of gold price used for iISTOXX Dynamic Gold Hedge Indices

» April 2021: Addition of EURO iSTOXX 50 Futures Roll TR Decrement 5% Index

» April 2021 (2): Addition of EURO iSTOXX ESG Performance 50 and EURO iSTOXX ESG
Performance 50 NR Decrement 5% indices
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» April 2021 (3): Addition of EURO iSTOXX Banks GR Decrement 50 Series 2, EURO iSTOXX
Insurance GR Decrement 50 Series 1, iISTOXX Global Demographic Trends Select 50 and
iISTOXX Global Demographic Trends Select 50 NR Decrement 5% indices

» April 2021 (4): Addition of iISTOXX Developed Markets Gold Miners 10 EW and iSTOXX
Developed Markets Gold Miners 10 EW NR Decrement 5% indices

» May 2021: Addition of EURO iSTOXX 50 Electric Vehicles Tilted and EURO iSTOXX 50 Electric
Vehicles Tilted NR Decrement 5% indices

» May 2021 (2): Addition of EURO iISTOXX ESG Performance 50 GR Decrement 45 Index

» May 2021 (3): Addition of EURO iISTOXX 50 ESG KRW-converted Daily Reset Index

» May 2021 (4): Addition of EURO iSTOXX Ocean Care 40 NR Decrement 3.5 Index

» May 2021 (5): Correction of dissemination calendar of iISTOXX Fund indices, which erroneously
indicated Ascension Day as a fixed date.

» May 2021 (6): Addition of iISTOXX Citywire Fund Managers Selection FW Risk Control 5% Index

» May 2021 (7): Addition of iISTOXX Univest World Index

» June 2021: Addition of ISTOXX Univest USA Index

» June 2021 (2): Addition of iISTOXX Global ESG Eurozone Leg Equal Weight, iSTOXX Global
ESG US Leg Equal Weight, iSTOXX Global ESG Japan Leg Equal Weight, iSTOXX Global
ESG 120 and iSTOXX Global ESG 120 Decrement indices

» June 2021 (3): Correction of iISTOXX Single Stock GR Decrement Index currency in document

» June 2021 (4): Addition of EURO iSTOXX ESG Performance 50 NR Decrement 4% index

» June 2021 (5): Addition of EURO iSTOXX 50 Recovery Tilted and EURO iSTOXX 50 Recovery
Tilted NR Decrement 5% indices

» June 2021 (6): Addition of 19 additional iISTOXX Single Stock GR Decrement Indices.

» June 2021 (7): Addition of iISTOXX Vietnam Futures Roll Indices.

» July 2021: Addition of USD denominated versions of iISTOXX Global Transformation Select 30
and iISTOXX Global Transformation Select 30 NR Decrement 4.5%

» July 2021 (2): Addition of percentile days to trade/liquidity constraint to iISTOXX Northern Trust
Emerging Market indices

» July 2021 (3): Clarification that Decrement indices have a floor value of zero

» July 2021 (4): Addition of iISTOXX Global ESG Dividend Trend Index

» July 2021 (5): Addition of 17 iSTOXX Single Stock GR Decrement Indices

» August 2021: Change of return version for Sharpe ratio calculation of iISTOXX American
Century indices

» August 2021 (2): Change of index name for iISTOXX Global 5G & NexGen Telecommunication
Components Index (previously named iSTOXX Global NexGen Communication Innovative
Technology Index)

» August 2021 (3): Removal of iISTOXX Asia and iSTOXX USA Weak Balance Sheet ex Utilities
and Financials

» September 2021: Methodology updates for the EURO iSTOXX 50 Monthly KRW Hedged index
and EURO iSTOXX 50 NR Decrement 120 KRW Hedged index. Changes to be effective on
the 13t of September 2021.

» September 2021 (2): Changes to the BP LN iSTOXX Single Stock GR Decrement Indices.

» September 2021 (3): Methodology change for iISTOXX APG World-X and Responsible Indices

» September 2021 (4): Addition of an index to the iISTOXX Single Stock GR Decrement Indices.

» September 2021 (5): Addition of EURO iSTOXX 50 ESG NR Decrement 30 and EURO iSTOXX
50 ESG NR Decrement 30 Monthly KRW Hedged indices.

» September 2021 (6): Addition of EURO iSTOXX Banks Futures Roll TR Decrement 4% Index
and EURO iSTOXX Banks Futures Roll TR Decrement 5% Index.
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» September 2021 (7): Addition of the iISTOXX Univest Sustainable World Index.

» October 2021: Methodology change for iISTOXX Northern Trust Indices.

» October 2021(2): Deletion of iISTOXX Europe Minimum Variance and STOXX Europe Minimum
Variance High Dividend Indices.

» October 2021(3): Base date update for ISTOXX Global ESG 120 Decrement Index.

» October 2021(4): Addition of the iISTOXX PPF Responsible SDG Index.

» November 2021: Addition of the iISTOXX PPF Responsible SDG Monthly Hedged 50% Index.

» November 2021(2): Changes related to the new risk-free rates transition, from EONIA to the
euro short-term rate (€STR), USD LIBOR to the USD Secured Overnight Financing Rate
(SOFR), and LIBOR GBP to the GBP Sterling Overnight Index-Average (SONIA).

» November 2021(3): Methodology change for EURO iSTOXX Ambition Climat PAB Index

» November 2021(4): Addition of the EURO iSTOXX 50 Sharing Economy Tilted Index, EURO
ISTOXX 50 Sharing Economy Tilted NR 5% Decrement Index, EURO iSTOXX 50 Future
Healthcare Tilted Index, EURO iSTOXX 50 Future Healthcare Tilted NR 5% Decrement Index.

» November 2021(5): Clarification of the underlying for iISTOXX Europe Ma