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Calculation Method

Deutsche Bérse’s Selection and All Share indices are calculated according to the
Laspeyres formula set out below?:

é. pit qu X ﬂ:iT >(Cit

Index, =K, x=— xBase
a Po "o
i=1
whereby:
(o = Adjustment factor of share class i at time t
ffir = free-float factor of share class i at time T
n = Number of shares in the index
Po = Closing price of share i on the trading day before the first inclusion in an

index of Deutsche Borse
Pi = Price of share i at time t

Jo = Number of shares of share class i on the trading day before the first
inclusion in an index of Deutsche Borse

Qir = Number of shares of share class i at time T
K; = Index-specific chaining factor valid as of chaining date T
T = Date of the last chaining

The formula set out below is equivalent in analytic terms, but designed to achieve
relative weightings:

& potK 400 5,)

i=1 Q g
a Yo a b
Index, = =1 xBase ==L Base
a Pio xig 0_ X100
i=1 a qio

i=1

1 Cp. “Guide to the Equity Indices of Deutsche Bérse” for calculation of Entry Standard Index and General Standard Index. For Strategy
indices cp. “Guide to the Strategy Indices of Deutsche Borse”.
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a Pio *Go X100 s
. — izl — it * Oir
whereby: A = and F, =K; x2— X100 xc,

a g, a 9o
i=1

i=1

Index calculation can be reproduced in simplified terms by using the expression F;:

Multiply the current price by the respective F, weighting factor;
take the sum of these products; and
divide this by the base value (A) which remains constant until a modification in

the index composition occurs.

The F, factors provide information on the number of shares required from each
company to track the underlying index portfolio.

Weighting
Number of shares in free float?
Adjustments
Adjustments for capital changes, subscription rights and dividends
(gross dividend — Bardividende — exclusive of corporation tax credits)
c = last cumprice
I lastcum price - calculated price down
Chaining

The c; factors are reset to 1 every three months.
The number of shares and the free float percentage are also updated quarterly.

To avoid any gap in the index, the chaining factor is recalculated.

2 For Entry Standard Index no free-float factors are calculated due to the equal weighting of the issues.
For General Standard Index: ffi; =1.
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Calculation Periods and Frequency

9.00 a.m. — 5.30 p.m. (based on Xetra® price data)
The individual calculation frequency values are listed in the table on page 2.

DAX®, MDAX® and TecDAX® are calculated once a second since 1 December
2006.

DAX®, Classic All Share® , DAXplus®, DivDAX®, TecDAX®, MDAX®, SDAX®, HDAX®, CDAX®, SMAX®, NEMAX50®,
ShortDAX®, FWB® Frankfurter Wertpapierbérse, Eurex®, Xetra® und XTF® Exchange Traded Funds are registered
trademarks of Deutsche Borse AG.
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Publications and Index Data

Publications

“Guide to the Equity Indices of Deutsche Borse”

Brochure “The Indices of Deutsche Bérse AG*

“Guide to the Strategy Indices of Deutsche Borse”

“Guide to the international Strategy Indices of Deutsche Borse”

Publications are available on the Internet: www.deutsche-boerse.com/indices

or contact

Publications Hotline

Phone  +49-69-2 11-1 1510

Fax +49-69-2 11-1 1511

E-mail  publication.hotline@deutsche-boerse.com

Historical Index Data and Tick Data

Historical index data, tick data and individual sets of data are available at
www.deutsche-boerse.com > Market Data & Analytics > Historical Market Data

or contact

Info Operations — Customer Service

Phone +49-69-2 11-1 1800

Fax +49-69-2 11-1 45 01

E-mail  customer.service@deutsche-boerse.com

Historical Index Compositions

Historical index compositions are available at

www.deutsche-boerse.com > Market Data & Analytics > Indices > Publications >

Guidelines + Short Information

www.deutsche-boerse.com
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Index Data

Index data are available at

www.deutsche-boerse.com -> Market Data & Analytics > Indices >Statistics +

Analytics

Trend
Analysis Weightings + Related Values
(Highs+Lo | (Key Figures: Volatility, Correlation, Beta;
ws; Weightings: Current Index Composition +
Winner+Lo Composition + Factors for next day)
ser)

DAX® yes yes
TecDAX® yes yes
MDAX® yes yes
SDAX® yes yes
HDAX® yes weightings only
Midcap Market Index no weightings only
Entry Standard Index no weightings only
General Standard Index no weightings only
Prime All Share yes weightings only
CDAX® yes weightings only
Technology All Share no weightings only
Classic All Share no weightings only
Entry All Share no weightings only
DivDAX® no yes
DAXplus® Export Strategy no yes
DAXplus® Seasonal Strategy no weightings only
DAXplus® Covered Call no daily close
LevDAX® x2 no no
DAXplus® Protective Put no daily close
ShortDAX® no daily close
DAXplus® Minimum Variance Indices no weightings only
DAXplus® Maximum Sharpe Ratio Indices no weightings only
DAXplus® Directors Dealings Indices no weightings only
LevDAX® x4 no no
ShortDAX® x2 no daily close
ShortDAX® x4 no daily close
DAXplus® Maximum Dividend no weightings only
DAXplus® Risk Trigger Germany no weightings only
DAX® Dividend Points no weightings only
DivDAX® Dividend Points no weightings only
DAXplus® Family no weightings only
DAXplus® Family 30 no weightings only
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