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Pfedstaveni spole¢nosti

Total market index (TMI)

Tvorba a sprava indexu

Soucasné trendy ve svété indexU
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Index providers Q

> Kdo je index provider ?

> Co je naplni prace spolecnosti, které se oznacuji jako Index provider ?

> Jaké znate Index Providery ?

STOXX
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Index Provider

> Tvofi trzni indexy

> Akciové, dluhopisoveé, krypto
> Monitoruje a trackuje indexy

> Stanovuje index pravidla

> Monitoruje a zahrnuje korporatni akce do indexu

PN
Licence
————— ﬁ
STOXX It.d. STOXX
Index provider Europe 600

Klient
Blackrock Investicni
Fidelity produkt
Amundi é
Societe General iShares STOXX
UBs Europe 600

Vanguard
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ETF na dany
index
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Company Introduction
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Total Market Index (TMI)

> Zaklad pro vétsinu STOXX indexu
> Developed a Emerging Markets
> 57 zemi =57 country TMI

> Evropa 32, Severni Amerika 2, Stredni a Jizni
Amerika 5, Asie 15, Blizky Vychod a Afrika 13

> 11500 akcii (7800 prosinec 2019)

> Growth market
>2023, China Shenzhen & Shanghai
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2.1. AMERICAS

Country Stock Exchange Market Segment

Argentina Buenos Aires Stock Exchange

Brazil B3 SA — Brasil Bolsa Balcao Traditional Board
Move Mercado
Nivel 1
Nivel 2

Canada Toronto Stock Exchange Main Market

Chile Santiago Stock Exchange

Colombia Bolsa de Valores de Colombia

Mexico Mexican Stock Exchange Equity Segment

Peru Lima Stock Exchange

USA New York Stock Exchange

NASDAQ Global Select Market

Global Market
Capital Market

Czech Republic Prague Stock Exchange Prime Market
Standard Market

STOXX
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Country Total Market Index

> Zaklad pro regionalni Total Market Indexy @ STOXX Total Market Index
> Tvofri Total Market Index l

> Minimaln& 95 % FEMCAP dané zema -Gf  STOXX Europe TMI

> Nejlikvidnéjsi trh pro danou akcii l

> Buffer rule 93 %<>99 % 0 Fj France TMI

> Ctvrletni rebalancing l

P STOXX France 50

STOXX
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Konstrukce Indexu

> Cil indexu (Broad, Multimarket, Sector, Style, Dividend)

>

>

>

>

9

Parent index

Pravidla indexu

> Frekvence rebalancovani, kalendar, ména, pocet komponentut, buffer rule

Kritéria pro selection

Kritéria pro vazeni

Dostupnost dat, omezeni pro zahranicni investory

Pribézna udrzba indexu
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0 Vlastni index
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Index Rebalancing

Cut off for
potential
additions

Index rebalancing
period

Component
announcement

Underlying
data
announcement

Implementation
day
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Review
effective
day
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Selection kritéria Q

> Aplikovane na parent index > Parent Index (STOXX Global 1800, STOXX

, , ., Global Market, Euro STOXX)
> Pravidelné opakovani

> Likvidita, ADTV, FFMCAP, Dividend yield l
> STOXX Select Dividend indices Kritéria
> ESG Filtry l
> (Sustainalytics Global Standards Screening, CWR,
Product Involment) > Finalni kompozice (Euro STOXX 50, STOXX

> Thematics filtry (RBICS Revenue, ICB) Global Intelligent Computing Index)

> STOXX Global Artificial Intelligence Index

> Omezeni indexu
> Country cap, industry cap, ICB cap

> Selection list STO).)
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Index Providers

>
Aplikované pravidlo Pocet akcii
Universe: STOXX Developed and Emerging Markets Total Market (TMI) 11'112
Rank the universe by ESG scores and keep top 50% 5'556
Exclude securities with missing data 2'133
Liquidity: Only securities that have average daily traded volume > 5M. EUR are kept 1'261
UN Global Compact & Controversial Weapons screen (ESG) 1'249
Product Involvement Check (ESG) 979
Industry Classification Benchmarks (ICB) check 979
Revenue Thematic Check 741
Excluding multiple share class 734
High Dividend - Low Volatility Filter 336
Top 30 by Lowest Volatility 30

STOXX
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https://www.stoxx.com/document/Indices/Common/Indexguide/istoxx_index_guide.pdf

ESG Selection Kritéria

> Global Standard Screening - Sustainalytics

13

> Compliant, watchlist, non-complaint
ESG Controversy rating

ESG Risk Rating

Kontroverzni zbrane

Produkce uhli

Tabak a tabakové vyrobky
Armadni kontrakty, rucni zbrane

Ropné pisky, nekonvencni ropa a plyn
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Controversial Weapons kritéria

1098568986 Anti-Personnel Mines-Category of Involvement
1098568986 Anti-Personnel Mines-Evidence of Activity

1098568986 Biological and Chemical Weapons-Category of Involvement
1098568986 Biological and Chemical Weapons-Evidence of Activity
1098568986 Cluster Weapons-Category of Involvement

1098568986 Cluster Weapons-Evidence of Activity

1098568986 Controversial Weapons-Evidence of Activity

1098568986 Controversial Weapons-Type of Weapon

1098568986 Depleted Uranium-Category of Involvement

1098568986 Depleted Uranium-Evidence of Activity

1098568986 Nuclear Weapons-Category of Involvement

1098568986 Nuclear Weapons-Dedicated vs. Non-dedicated
1098568986 Nuclear Weapons-Evidence of Activity

1098568986 Nuclear Weapons-Key vs. Non-key

1098568986 Nuclear Weapons-Main Product Type

1098568986 Nuclear Weapons-NPT Conventions Overview-Supported Program Level
1098568986 Nuclear Weapons-Ownership Relationship

1098568986 W hite Phosphorus-Category of Involvement

1098568986 W hite Phosphorus-Evidence of Activity

1098568986 Nuclear Weapons-Conventions Overview-Domicile
1098568986 Nuclear Weapons-Main Activity Type

1098568986 Controversial Weapons-Corporate Relationship Description
1098568986 Nuclear Weapons-Ownership Percentage

STOXX
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ESG Score kritéria

ESG Focus kritéria 1098568986 Total ESG Score  65.93 31.10.2022
1098568986 ESG performance assessment 1098568986 Social Score 67.82 30.09.2022
N e e 1098568986 Environment Score 61.59 30.09.2022
1098568986 Momentum Social Score

E.2.2 Environmental Supply Chain Incidents-Answer 1098568986 Total ESG Score  65.72 30.09.2022
1098568986 Category
1098568986 G.3.4 Public Policy Incidents-Answer Category 1098568986 Total ESG Score 65.12 31.07.2022
1098568986 G.1.5 Business Ethics Incidents-Answer Category .
1098568986 Highest Controversy Level-Answer Category 1098568986 Environment Score 60.09 31.07.2022
1098568986 Environment performance assessment ;
e o 1098568986 Environment Score 60.84 31.12.2021
1098568986 Total ESG Score 1098568986 Social Score 67.35 31.12.2021
1098568986 Momentum Overall Score
1098568986 Momentum Environment Score 1098568986 Total ESG Score 65.26 31.12.2021
1098568986 S.3.3 Customer Incidents-Answer Category .
1098568986 S.4.3 Society & Community Incidents-Answer Category 1098568986 Environment Score 64.03 30.11.2021
1098568986 S.1.7 Employee Incidents-Answer Category 1098568986 Total ESG Score  63.63 30.11.2021
1098568986 Social performance assessment
1098568986 E.1.12 Operations Incidents-Answer Category 1098568986 Social Score 61.34 30.11.2021

1098568986 Governance performance assessment

1098568986 S.2.3 Social Supply Chain Incidents-Answer Category
1098568986 G.2.13 Governance Incidents-Answer Category R B | CS Reve nue

1098568986 E.3.2 Product & Service Incidents-Answer Category

1098568986 Governance Score Natural Resource/Construction
1098568986 Social Score 32665260 16,324226 Component Products
1098568986 Percentile

1098568986 Social Percentile Natural Resource/Construction
1098568986 Momentum Environment Percentile 32665260 0,318742  Component Products

1098568986 Momentum Social Percentile 32665260 0,034192 Chassis and Body Manufacturing

1098568986 Comparative Group Average . .
1098568986 Environment Rank 32665260 1,15283 Chassis and Body Manufacturing

1098568986 Governance Rank 32665260 0,000164

- Diversified Industrial Manufacturing
1098568986 Social Rank

32665260 0,000822  Corporate or Other Unallocated Revenue

STOXX
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Weighting
> Aplikované na finalni kompozici indexu
> Selection —> Weighting

> Pravidelna frekvence
> Nemusi se shodovat se selection (rocCni selection, Ctvrtletni weighting)

> Predem stanovena kriteria weightingu
> FFMCAP - size, Dividend yield, ESG skore, variance, Equal weighted

> Omezeni maximalni vahy
> 4,5 % 8 % 35 %, 45% 8% 45 % 0

> Industry cap, country cap, ICB cap

https://www.Iseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/icb-ground-rules.pdf

STOXX
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Prubézna udrzba indexu
> Prabézny tracking indexu (Index Surveilance and Monitoring Team)

> Korporatni akce
> Dividendy, split akcie, merger, fuze

> Replacements
> Selection list u indexu s fixnim poctem akcii (STOXX Europe 600)

> Spin - off

> Fast exit

> ESG controversy rating 0

> Fast entry

STOXX
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Soucasné trendy ve svéte indexu

Jaké jsou soucasné trendy ve svété indexu ?

||||||||||||||||
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Soucasné trendy ve svété indexu

> ESG Indexy (Environmental, Social, Governance)
> ESG Leaders, STOXX Europe ESG Leaders Blue Chip, iSTOXX Global ESG Select 100, ESG-X Select Dividend Indexy

> Factor Indexy: Momentum, Value, Size, Minimum variance, Dividendy

> iISTOXX Quality Momentum Value, iSTOXX MUTB Japan Minimum Variance, iSTOXX American Century USA Quality
Value Index

> Thematics Indexy: Electric vehicles, Artificial Inteligence, Fintech, Ageing Population

> STOXX Global Electric Vehicle & Driving Technology Index, STOXX Global Sharing Economy, STOXX Global Artificial
Intelligence

STOXX
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Dekuji za pozornost

Otazky ?

Vlastni index

STOXX
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Kontakt

HR - LibuSa Volekova
lvolekova@iss-stoxx.com
Index Reviews - Jakub Klimes

jklimes@iss-stoxx.com

jakub.klimes1995@gmail.com

Careers Portal - https://gontigo.com/company/join-us/

LinkedIn - https://www.linkedin.com/in/jakubklimes123/

https://www.linkedin.com/company/qgontigo/posts/?feedView
=all
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