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MSCI Climate Change CTB Indices aim to represent the performance of an
investment strategy that adjusts the weights of securities according to the
opportunities and risks related to climate change and the transition to a low-
carbon economy.

To assist investors in capitalizing on investment opportunities associated with
these indices, ICE introduced the following futures contracts:

m MSCI EAFE Climate Change CTB NTR Index Futures (USD)
m MSCI Europe Climate Change CTB NTR Index Futures (EUR)
m MSCI USA Climate Change CTB NTR Index Futures (USD)

m MSCI World Climate Change CTB NTR Index Futures (USD)

MSCI Climate Change CTB Indices

The MSCI Climate Change CTB Indices reweight constituents of a market cap-weighted parent index using MSCl’s Low Carbon
Transition (LCT) score and category. They aim to reduce exposure to stranded assets and increase allocation to climate solution
providers, while applying targeted exclusions.

Designed to exceed EU Climate Transition Benchmark (CTB) standards, they meet minimum requirements for carbon intensity
reduction, green revenue exposure, and sector neutrality. For more details, please refer to the index methodology.

Cumulative index performance

MSCI WORLD NTR USD vs. c.i.",',ﬁ?é‘é'ﬁ;'.‘;'ge Msﬁh";’:"d
MSCI WORLD CLIMATE CHANGE CTB NTR USD Index CTB Index
200 Tracking error 2.00% 0.00%
# constituents 1,255 1,320
180 Turnover (%) 10.69% 2.34%
Agg. Climate VaR % -5.2% -12.4%
160 Wtd avg carbon intensity* 425 801
Fossil fuel reserves** 0.90% 4.80%
140 ESG score 6.70 6.60
120 *Weighted average Scope 1, Scope 2 and Scope 3 carbon emissions intensity

normalized by sales. (Unit: tons of CO2/ $ million sales)

100 **Exposure to companies with evidence of owning proven or probable coal
and proven oil and natural gas reserves used for energy generation.

30 Source: msci.com/our-solutions/indexes/index-profile-tool as of Sept. 30, 2025
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MSCI WORLD INDEX (NTR USD)
MSCI WORLD CLIMATE CHANGE CTB INDEX
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http://msci.com/our-solutions/indexes/index-profile-tool
http://msci.com/documents/10199/9a6c2e78-f8a0-3148-f11f-14c8f41e9cbe

Contract specifications

MSCI EAFE Climate MSCI Europe Climate MSCI USA Climate MSCI World Climate

Change CTB Futures Change CTB Futures Change CTB Futures Change CTB Futures
Contract code MIE EU1 MucC wow
Variant Net total return Net total return Net total return Net total return
Currency USD EUR USD USD
Index ticker NU732823 MXEUCLNE MXUSCLNU MXWOCLNU
Futures ticker MKSA Index UEBA Index BJLA Index WOWA Index
(BIC ticker) (MSPA Index) (ZUEA Index) (MTPA Index) (WOBA Index)
Refinitiv O#MSU O#UTE O#CMU O#WOW
Contract size $20 €20 $25 $20
Indicative contract value* ~$40,000 €47,000 ~$130,000 ~$75,000
Tick size 0.1 0.1 0.1 0.1
Tick value $2 €2 $2.5 $2

Price quotation
Delivery months
Minimum block size
Last trading day
Final settlement

CFTC

Index points, to three decimal places

5 Quarterly expiries in the Mar, Jun, Sep, Dec cycle

5 lots

Third Friday of the expiration month. Trading in the expiring contract ceases at 4:15 pm NY time

Cash settlement to the closing value of the Index on the Last Trading Day for the contract.

Yes

Yes
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Yes

Yes

This publication contains information that is confidential and proprietary property and/or trade secret of Intercontinental Exchange, Inc. and/or its affiliates, is not to be published, reproduced, copied,
disclosed or used without the express written consent of Intercontinental Exchange, Inc. and/or its affiliates.

This publication is provided for informational purposes only. The information contained herein is subject to change and does not constitute any form of warranty, representation, or undertaking. Nothing herein

should in any way be deemed to alter the legal rights and obligations contained in agreements between Intercontinental Exchange, Inc. and/or any of its affiliates and their respective clients relating to any
of the products or services described herein. Nothing herein is intended to constitute legal, tax, accounting, investment or other professional advice. The information found herein is neither an offer to sell
nor a solicitation of an offer to buy any financial product(s). Those considering buying or selling any financial product(s) should independently consider the risk in doing so, and also any legal and regulatory
requirements applicable to them in the relevant jurisdiction.

Intercontinental Exchange, Inc. and its affiliates, makes no representations or warranties whatsoever, either express or implied, as to merchantability, fitness for a particular purpose, or of title, non-infringement,
quality or any other matter. Without limiting the foregoing, Intercontinental Exchange, Inc. and its affiliates makes no representation or warranty that any data or information (including but not limited to evaluations
and calculations) supplied to or by it are complete or free from errors, omissions, or defects nor does it guarantee the timeliness, accuracy or completeness of any of its data or the accuracy or completeness of
the Intellectual Property of Intercontinental Exchange, Inc. and/or its affiliates. No oral or written information or advice given by Intercontinental Exchange, Inc. and/or its affiliates shall create a warranty and the
information or advice may not be relied upon.

Trademarks of Intercontinental Exchange, Inc. and/or its affiliates include Intercontinental Exchange, ICE, ICE block design, NYSE, ICE Data Services, ICE Data and New York Stock Exchange. Information
regarding additional trademarks and intellectual property rights of Intercontinental Exchange, Inc. and/or its affiliates is located at ice.com/terms-of-use. Other products, services, or company names
mentioned herein are the property of, and may be the service mark or trademark of, their respective owners.
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