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The FTSE U.K. ESG Risk-Adjusted Index Series, calculated by FTSE Russell, is a comprehensive set of indices designed to
assess the performance of U.K. companies with a focus on environmental, social, and governance (ESG) factors.

The indices adjust for carbon risk exposure in the parent index and provide an ESG Score improvement through a reweighting of
the constituents. The ESG uplift, carbon emissions intensity reduction and carbon reserves reduction are calculated under a set
of constraints to minimize tracking error to the parent index.

The target for each index is to achieve a 50% reduction in fossil fuel exposure, a 50% reduction in operational carbon intensity
and a 5% ESG score improvement through semi-annual rebalances. For more information: Iseg.com/en/ftse-russell/indices/
uk-esg-risk-adjusted.

FTSE 100 ESG and FTSE All-Share ESG Risk-Adjusted Index Futures

ICE offers futures based on the FTSE 100 ESG Risk-Adjusted Index and the FTSE All-Share ESG Risk-Adjusted Index, offering a
solution for institutional investors who want to incorporate ESG and climate considerations but need to minimize tracking error.

FTSE 100 ESG Risk-Adjusted FTSE All-Share ESG Risk-Adjusted
Index Futures (Price Return in GBP) Index Futures (Price Return in GBP)
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Impact on both aspects of carbon Margin offsets against ICE’s broader A cost-efficient way to implement
reduction and ESG uptick suite U.K. equity derivatives ESG investment strategies

Performance and volatility

Index (GBP) Tracking Return % Return pa%* Volatility %**
error %

S O N T N TR
FTSE 100 ESG Risk-Adjusted 2.7 23 26 4.3 27 323 164 13.3 129 13.8
FTSE 100 -41 03 1.8 17 366 173 109 32 138 130 14.0
FTSE All-Share ESG Risk-Adjusted  2.26 29 21 34 22 312 146 95 28 135 129 14.8
FTSE All-Share -42 02 16 04 339 152 102 29 137 128 146

Source: FTSE Russell as 31 May 2023
* Compound annual returns measured over 3 and 5 years respectively
**\olatility - 1YR based on 12 months daily data. 3YR based on weekly data (Wednesday to Wednesday). 5YR based on monthly data.
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FTSE 100 ESG Risk-Adjusted vs. FTSE 100
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Contract specifications

Contract size
Contract months
Price quotation
Tick size

Trading hours

Last trading day

Symbol (Bloomberg)
Daily settlement window

Exchange Delivery
Settlement Price (“EDSP”)

Block trading enabled
MIC

Clearing venue

FTSE 100 ESG Risk-Adjusted Index Futures

£20 times the FTSE 100 ESG Risk Adjusted Index

4 contracts in the March, June, September, and December cycle
Index points, to two decimal places

0.25 Index points, equal to £5.00 per contract

08:00 to 16:30 London time

Third Friday of the expiration month. Trading in the expiring
contract ceases at 16:30 London time on last trading day.

UKG (FERA)
16:28 -16:30 London time

The EDSP is the official closing value of the Index on the third
Friday of the delivery month

Yes, 20 lot Block Trade Minimum Quantity
IFLL
ICE Clear Europe

FTSE All-Share ESG Risk-Adjusted Index Futures

£20 times the FTSE All Share ESG Risk Adjusted Index

4 contracts in the March, June, September, and December cycle
Index points, to two decimal places

0.25 Index points, equal to £5.00 per contract

08:00 to 16:30 London time

Third Friday of the expiration month. Trading in the expiring
contract ceases at 16:30 London time on last trading day.

UKS (FASA)
16:28 -16:30 London time

The EDSP is the official closing value of the Index on the third
Friday of the delivery month.

Yes, 20 lot Block Trade Minimum Quantity
IFLL
ICE Clear Europe

ICE: Home to the broadest suite of FTSE derivatives

ICE offers the broadest suites of FTSE Russell index-linked derivatives representing a partnership that has spanned over 35 years.
ICE’s FTSE Index franchise has more than £160bn of notional open interest, making ICE a global leader in UK. listed derivatives.
The franchise incorporates well-known indices such as the FTSE 100, FTSE 250 and FTSE 100 Dividend futures and options, which
provides a comprehensive set of tools to measure the performance of all capital and industry segments of the U.K. equity market.

-

Learn more: equities@ice.com | ice.com/equity-index/ftse | UK: +44 (0)20 7429 4635 | US: +1212 323 8874

The information and materials contained in this document - including text, graphics, links or other items - are provided “as is” and “as available.” ICE and its subsidiaries do not warrant the accuracy,
adequacy or completeness of this information and materials and expressly disclaims liability for errors or omissions in this information and materials. This document is provided for information purposes
only and in no way constitutes investment advice or a solicitation to purchase investments or market data or otherwise engage in any investment activity. No warranty of any kind, implied, express or
statutory, is given in conjunction with the information and materials. The information in this document is liable to change and ICE undertakes no duty to update such information. You should not rely on any
information contained in this document without first checking that it is correct and up to date. The content of this document is proprietary to ICE in every respect and is protected by copyright. No part of this
material may be copied, photocopied or duplicated in any form by any means or redistributed without the prior written consent of ICE. All third party trademarks are owned by their respective owners and are

used with permission.

“FTSE®" is a trade mark of the London Stock Exchange Group companies and is used by FTSE International Limited (“FTSE”) under licence. All rights in the FTSE 100 Index, FTSE 250 Index, FTSE 100
Dividend, and FTSE UK Risk-Adjusted Index (together the “Indexes”) vest in FTSE or its licensors. Neither FTSE nor Russell 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 Indexes correlated data. No party may rely on the Indexes or related data contained in this communication which Indexes and data is owned by FTSE or Russell or their affiliates. No use or
distribution of the Indexes is permitted without FTSE's or Russell's express written consent. Neither FTSE nor Russell promotes, sponsors or endorses the content of this communication nor any financial or

derivative product that it relates to.

Trademarks of ICE and/or its affiliates include Intercontinental Exchange, Inc. Information regarding additional trademarks and intellectual property rights of Intercontinental Exchange, Inc. and/or its affiliates

is located at ice.com/terms-of-use.

ice.com

© 2023 Intercontinental Exchange, Inc.
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