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Introduction

The objective of the FTSE Single Stock Decrement Index Series is to measure
the performance of a single stock after taking into account dividend expectations
and may include other costs such as transaction costs. The cost can be applied
either as a number of fixed points to the underlying index value or as a fixed
percentage to the underlying index returns.

The decrement levels used for each single stock index are supplied by third
parties and there may be more than one index with different decrement levels
for any single stock.

All regional and country FTSE Russell indices are available to clients based on
subscription level. The indices included in this document may not be available to
all subscribers.

Please contact your client account team for information as to which index is
available to your firm.



Last updated: 04" July 2024

Single Stock Decrement Indices: Denmark

FTSE Single Stock Decrement Indices: Denmark (DKK)

Name Ticker RIC Parent RIC Base Date i
Value
FTSE A P Moller
0,
Maersk A 5.2% TFTSSDMAEO1L 02/08/2021 17030

Decrement Act-365
2021 Aug02 Index

FTSE DSV 0.4%
Decrement Act-365 .TFTSSDDSVO1L 02/08/2021 1506
2021 Aug02 Index

FTSE Novo-Nordisk
B 2.0% Decrement
Act-365 2021 Aug02
Index

.TFTSSDNOVO1L 02/08/2021 580.9

FTSE Orsted 1.5%
Decrement Act-365 .TFTSSDORSO01L 02/08/2021 938.4
2021 Aug02 Index
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Last updated: 04" July 2024

Single Stock Decrement Indices: Finland

FTSE Single Stock Decrement Indices: Finland (EUR)

Name

Ticker

RIC

Parent RIC

Base Date

Base
Value

FTSE Fortum 0.9
Fixed Point
Decrement Act-365
2023 Oct18 Index

SSDFORO03

.TFTSSDFORO3E

.TRISSFORT

18/10/2023

11.145

FTSE Fortum 1.09
Fixed Point

Decrement Act-365
2023 Sept27 Index

SSDFORO02

.TFTSSDFORO02E

.TRISSFORT

27109/2023

11.245

FTSE Fortum 5.4%
Decrement Act-365
2021 Aug02 Index

.TFTSSDFORO1E

.TRISSFORT

02/08/2021

23.5

FTSE Kone B 3.4%
Decrement Act-365
2021 Aug02 Index

.TFTSSDKNEO1E

.TRISSKNEB

02/08/2021

70.08

FTSE Neste Oyj 2.0%

Decrement Act-365
2021 Aug02 Index

.TFTSSDNEST1E

.TRISSNEST

02/08/2021

51.28

FTSE Neste Oyj 1.3
Fixed Point
Decrement Act-365
2024 Jun28 Index

SSDNEST2

.TFTSSDNEST2E

.TRISSNEST

28/06/2024

16.625

FTSE Nokia 1.0%
Decrement Act-365
2021 Aug02 Index

.TFTSSDNOKO1E

.TRISSNOKI

02/08/2021

5.211

FTSE Nokian Tyres
0.55 Fixed Point

Decrement Act-365
2023 Sept25 Index

SSDTYRE1

.TFTSSDTYRE1E

.TRISSTYRES

25/09/2023

7.5

FTSE Nordea Bank
Abp 0.8 Fixed Point
Decrement Act-365
2023 Mar24 Index

SSDNDAO1

.TFTSSDNDAO1E

.TRISSNDA

24/03/2023

9.347

FTSE Nordea Bank
Abp 0.9 Fixed Point
Decrement Act-360
2024 Aprl6 Index

SSDNDAO02

.TFTSSDNDAO2E

.TRISSNDA

16/04/2024

10.475

FTSE Sampo Oyi
5.6% Decrement Act-
365 2021 Aug02
Index

.TFTSSDAMPO1E

.TRISSSAMP

02/08/2021

40.77

FTSE Stora Enso R
3.0% Decrement Act-

.TFTSSDSTEO1E

.TRISSSTER

02/08/2021

16.56

FTSE Russell




Last updated: 04" July 2024

FTSE Single Stock Decrement Indices: Finland (EUR)

Base

Name Ticker RIC Parent RIC Base Date
Value

365 2021 Aug02
Index

FTSE UPM
Kymmene 4.5%
Decrement Act-365
2021 Aug02 Index

.TFTSSDUPMO1E .TRISSUPM 24/03/2023 9.347

FTSE Vvalmet 1.3
Fixed Point
Decrement Act-365
2023 Oct18 Index

SSDVALO1 .TFTSSDVALO1E .TRISSVAL .TRISSVAL 13
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Last updated: 04" July 2024

Single Stock Decrement Indices: France

FTSE Single Stock Decrement Indices: France (EUR)

Base

Name Ticker RIC Parent RIC Base Date
Value

FTSE AXA 1.43

Fixed Point
Decrement Act-365 SSDCSF .TFTSSDCSFO1E .TRISSCSFP 01/07/2021 21.69

2021 Jul01 Index

FTSE AXA 1.85

Fixed Point
Decrement Act-365 SSDCSF03 .TFTSSDCSFO03E .TRISSCSFP 01/07/2021 21.69

2021 Jul01 Index

FTSE AXA SA 1.69

Fixed Point
Decrement Act-365 SSDCSF2 .TFTSSDCSFO02E TRISSCSFP 01/07/2021 21.69

2021 Jul01 Index

FTSE AXA 1.5 Fixed

Point Decrement Act-
365 2021 May07 SSDCSF04 .TFTSSDCSF04E .TRISSCSFP 07/05/2021 22.73

Index

FTSE AXA 1.98

Fixed Point
Decrement Act-365 SSDCSF05 .TFTSSDCSFO5E .TRISSCSFP 07/05/2021 22.73

2021 MayO07 Index

FTSE BNP Paribas 3

Fixed Point
Decrement Act-365 SSDBNP1 TFTSSDBNPO1E TRISSBNP 01/07/2021 53.48

2021 Jul01 Index

FTSE BNP Paribas

3.75 Fixed Point
Decrement Act-365 SSDBNP2 .TFTSSDBNPO2E .TRISSBNP 01/07/2021 53.48

2021 Jul01 Index

FTSE BNP Paribas

3.9 Fixed Point
Decrement Act-365 SSDBNPO03 .TFTSSDBNPO3E .TRISSBNP 09/06/2022 51.19

2022 Jun09 Index

FTSE BNP Paribas

4.2 Fixed Point
Decrement Act-365 SSDBNP04 TFTSSDBNPO4E TRISSBNP 09/06/2022 51.19

2022 Jun09 Index

FTSE BNP Paribas

3.67 Fixed Point
Decrement Act-365 SSDBNPO05 .TFTSSDBNPO5E .TRISSBNP 09/06/2022 51.19

2022 Jun09 Index

FTSE BNP Paribas

3.85 Fixed Point
Decrement Act-365 SSDBNP06 .TFTSSDBNPO6E .TRISSBNP 23/05/2022 52.12

2022 May23 Index

FTSE Russell




Last updated: 04" July 2024

FTSE Single Stock Decrement Indices: France (EUR)

Base

Name Ticker RIC Parent RIC Base Date
Value

FTSE BNP Paribas

3.5 Fixed Point
Decrement Act-365 SSDBNPO7 .TFTSSDBNPO7E .TRISSBNP 23/05/2022 52.12

2022 May23 Index

FTSE BNP Paribas

4 Fixed Point
Decrement Act-365 SSDBNPO8 .TFTSSDBNPOSE .TRISSBNP 23/05/2022 52.12

2022 May23 Index

FTSE BNP Paribas

4.6 Fixed Point
Decrement Act-365 SSDBNP09 TFTSSDBNPO9E TRISSBNP 23/05/2022 52.12

2022 May23 Index

FTSE Bouygues 1.58

Fixed Point
Decrement Act-365 SSDBOU .TFTSSDBOU02E .TRISSBOU 01/07/2021 31.64

2021 Jul01 Index

FTSE Bouygues 1.7

Fixed Point

2021 Aug25 Index

FTSE Bouygues 1.9

Fixed Point
Decrement Act-365 SSDBOUO3 .TFTSSDBOUO3E .TRISSBOU 25/08/2021 35.87

2021 Aug25 Index

FTSE Carrefour 0.52

Fixed Point
Decrement Act-365 SSDCAF1 TFTSSDCAFO1E TRISSCAFP 01/07/2021 16.755

2021 Jul01 Index

FTSE Carrefour 0.9

Fixed Point
Decrement Act-365 SSDCAF02 .TFTQOVLSSDCAFO02E .TRISSCAFP 01/07/2021 16.755

2021 Jul01 Index

FTSE Credit Agricole

0.7 Fixed Point
Decrement Act-365 SSDACA1 .TFTSSDACAOQ1E .TRISSACA 01/07/2021 11.988

2021 Jul01 Index

FTSE Credit Agricole

0.8 Fixed Point

2021 Jul01 Index

FTSE Credit Agricole

1.05 Fixed Point

2021 Jul01 Index

FTSE Credit Agricole

) . SSDACA04 .TFTSSDACAO4E .TRISSACA 01/07/2021 11.988
0.85 Fixed Point

FTSE Russell 8




Last updated: 04" July 2024

FTSE Single Stock Decrement Indices: France (EUR)

Name

Ticker

RIC

Parent RIC

Base Date

Base
Value

Decrement Act-365
2021 Jul01 Index

FTSE Credit Agricole
0.9 Fixed Point
Decrement Act-365
2022 May30 Index

SSDACAO05

.TFTSSDACAO5E

.TRISSACA

30/05/2022

10.35

FTSE Danonel.75
Fixed Point
Decrement Act-365
2021 Jul01 Index

SSDBNF

.TFTSSDBNFO02E

.TRISSBNFP

01/07/2021

60.3

FTSE Danonel.94
Fixed Point
Decrement Act-365
2021 Jul01 Index

SSDBNF1

.TFTSSDBNFO1E

.TRISSBNFP

01/07/2021

60.3

FTSE Engie 0.7
Fixed Point
Decrement Act-365
2021 Aug25 Index

SSDENGO02

.TFSSDENGO02E

.TRISSENG

25/08/2021

12.212

FTSE Engie 1 Fixed
Point Decrement Act-
365 2021 Aug25
Index

SSDENGO01

.TFSSDENGO1E

.TRISSENG

25/08/2021

12.212

FTSE Engie 1.2
Fixed Point
Decrement Act-365
2021 Aug25 Index

SSDENGO03

.TFSSDENGO3E

.TRISSENG

25/08/2021

12.212

FTSE Engie 1.4
Fixed Point
Decrement Act-365
2021 Jan04 Index

SSDENGO04

.TFTSSDENGO4E

.TRISSENG

04/01/2021

12.805

FTSE Klepierre 1.7
Fixed Point
Decrement Act-365
2023 Feb09 Index

SSDKLPO1

.TFTSSDKLPO1E

.TRISSKLP

09/02/2023

24.39

FTSE Orange 0.65
Fixed Point
Decrement Act-365
2021 Jul01 Index

.TFTSSDORAO2E

.TRISSORA

01/07/2021

9.664

FTSE Orange 0.7
Fixed Point
Decrement Act-365
2021 Aug25 Index

SSDORAO1

.TFSSDORAO1E

.TRISSORA

25/08/2021

9.761

FTSE Orange 0.8
Fixed Point
Decrement Act-365
2021 Jul01 Index

SSDORA3

.TFTSSDORAO3E

.TRISSORA

01/07/2021

9.664

FTSE Russell




Last updated: 04" July 2024

FTSE Single Stock Decrement Indices: France (EUR)

Name

Ticker

RIC

Parent RIC

Base Date

Base
Value

FTSE Sanofi 2.85
Fixed Point
Decrement Act-365
2021 Jul01 Index

SSDSAN2

.TFTSSDSANO2E

.TRISSSAN

01/07/2021

88.46

FTSE Sanofi 3.2
Fixed Point
Decrement Act-365
2021 Jul01 Index

SSDSAN

.TFTSSDSANO1E

.TRISSSAN

01/07/2021

88.46

FTSE Sanofi 3.56
Fixed Point
Decrement Act-365
2021 Jul01 Index

SSDSANO3

.TFTSSDSANO3E

.TRISSSAN

01/07/2021

88.46

FTSE Societe
Generale 1.65 Fixed
Point Decrement Act-
365 2021 Jul01 Index

SSDGLEO3

.TFTQOVLSSDGLEO3E

.TRISSCAFP

01/07/2021

25.7

FTSE Societe
Generale 1.8 Fixed
Point Decrement Act-
365 2021 Jul01 Index

SSDGLE1

.TFTSSDGLEO1E

.TRISSCAFP

01/07/2021

25.7

FTSE Societe
Generale 2 Fixed
Point Decrement Act-
365 2021 Jul01 Index

SSDGLE2

.TFTSSDGLEO2E

.TRISSCAFP

01/07/2021

25.7

FTSE Societe
Generale 1.25 Fixed
Point Decrement Act-
365 2023 May30
Index

SSDGLEO4

.TFTSSDGLEO4E

.TRISSCAFP

30/05/2023

22.31

FTSE Societe
Generale 1.35 Fixed
Point Decrement Act-
365 2023 May30
Index

SSDGLEO5

.TFTSSDGLEO5E

.TRISSCAFP

30/05/2023

22.31

FTSE Societe
Generale 0.9 Fixed
Point Decrement Act-
365 2023 May30
Index

SSDGLEO6

.TFTSSDGLEOGE

.TRISSCAFP

30/05/2023

22.31

FTSE Total Energies
SE 2.44 Fixed Point
Decrement Act-365
2021 Jul01 Index

SSDTTE

.TFTSSDTTEO3E

.TRISSTTE

01/07/2021

38.76

FTSE Total Energies
SE 2.54 Fixed Point
Decrement Act-365
2021 Aug25 Index

SSDTTEO1

.TFSSDTTEO1E

.TRISSTTE

25/08/2021

37.335

FTSE Russell
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Last updated: 04" July 2024

FTSE Single Stock Decrement Indices: France (EUR)

Base

Name Ticker RIC Parent RIC Base Date
Value

FTSE Total Energies

SE 2.64 Fixed Point
Decrement Act-365 SSDTTE02 TFSSDTTEO2E TRISSTTE 25/08/2021 37.335

2021 Aug25 Index

FTSE Total Energies

SE 2.96 Fixed Point
Decrement Act-365 SSDTTEO3 .TFTSSDTTEO4E .TRISSTTE 25/08/2021 37.355

2021 Aug25 Index

FTSE Total Energies
SE 2.76 Fixed Point

Decrement Act-365 SSDTTEO5 TFTSSDTTEOSE TRISSTTE 01/07/2021 38.76
2021 Julol Index

FTSE Unibail

Rodamco Westfield

4.0 Fixed Point SSDURWO1 TFTSSDURWO1E TRISSURW 02/02/2023 58.3

Decrement Act-365
2023 Feb02 Index

FTSE Unibail
Rodamco Westfield

4.8 Fixed Point SSDURWO02 TFTSSDURWO2E TRISSURW 02/02/2023 58.3
Decrement Act-365

2023 Feb02 Index

FTSE Scor S.A. 1.5

Fixed Point
Decrement Act-365 SSSCOR1 .TFTSSSCORI1E .TRISSSCOR 20/05/2022 25.4

2022 May20 Index

FTSE Scor S.A. 1.6
Fixed Point
Decrement Act-365
2022 May20 Index

SSSCOR2 .TFTSSSCORZ2E .TRISSSCOR 20/05/2022 254

FTSE Scor S.A. 1.8
Fixed Point
Decrement Act-365
2022 May20 Index

SSSCOR3 .TFTSSSCOR3E .TRISSSCOR 20/05/2022 25.4

FTSE Russell
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Last updated: 04" July 2024

Single Stock Decrement Indices: Germany

FTSE Single Stock Decrement Indices: Germany (EUR)

Name

Ticker

RIC

Parent RIC

Base

Base Date value

FTSE Bayer AG 1.9
Fixed Point
Decrement Act-365
2023 May15 Index

SSBAYGO1

.TFTSSBAYGO1E

.TRISSBAY

15/05/2023 53.3

FTSE Bayerische
Motoren Werke 5.8
Fixed Point
Decrement Act-365
2021 Jul01 Index

SSDBMW1

.TFTSSDBMWO1E

.TRISSBMW

01/07/2021 11.988

FTSE Bayerische
Motoren Werke 6.2
Fixed Point
Decrement Act-365
2021 Jul01 Index

SSDBMW2

.TFTSSDBMWO02E

.TRISSBMW

01/07/2021 11.988

FTSE Mercedes-
Benz Group AG 4.80
Fixed Point
Decrement Act-365
2022 Oct10 Index

SSDMBGO03

.TFTSSDMBGO3E

.TRISSMBGN

10/10/2022 52.05

FTSE Mercedes-
Benz Group AG 4.80
Fixed Point
Decrement Act-365
2023 MayO05 Index

SSDMBGO02

.TFTSSDMBGO02E

.TRISSMBGN

05/05/2023 66.68

FTSE Mercedes-
Benz Group AG 5
Fixed Point
Decrement Act-365
2022 Oct10 Index

SSDMBG04

.TFTSSDMBGO4E

.TRISSMBGN

10/10/2022 52.05

FTSE Mercedes-
Benz Group AG 5.0
Fixed Point
Decrement Act-365
2023 May05 Index

SSDMBGO06

.TFTSSDMGBOGE

.TRISSMBGN

05/05/2023 66.68

FTSE Mercedes-
Benz Group AG 5.20
Fixed Point
Decrement Act-365
2022 Oct10 Index

SSDMBGO05

.TFTSSDMBGOS5E

.TRISSMBGN

10/10/2022 52.05

FTSE Volkswagen
Pfd 7.17 Fixed Point
Decrement Act-365
2023 Jun01 Index

SSDVOWG2

.TFTSSDVOWG2E

.TRISSVOWG

01/06/2023 118.08

FTSE Russell
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Last updated: 04" July 2024

FTSE Single Stock Decrement Indices: Germany (EUR)

Name Ticker RIC Parent RIC Base Date i
Value

FTSE Volkswagen

Pid 9 Fixed Point SSDVOWO1 TFTSSDVOWGIE TRISSVOWG 16/05/2023 116.6

Decrement Act-365
2023 May16 Index

FTSE Russell 13




Last updated: 04" July 2024

Single Stock Decrement Indices: Italy

FTSE Single Stock Decrement Indices: Italy (EUR)

Base

Name Ticker RIC Parent RIC Base Date
Value

FTSE Enel 0.38 Fixed

Point Decrement Act-
365 2021 Nov10 SSDENE .TFTSSDENEO1E TRISSENI 10/11/2021 7.16

Index

FTSE Eni 0.67 Fixed
Point Decrement Act-
365 2022 Jan04
Index

SSDENI1 .TFTSSDENIO1E .TRISSENI 04/01/2022 12.61

FTSE Eni 0.84 Fixed
Point Decrement Act-
365 2022 Jan04
Index

SSDENI2 .TFTSSDENIO2E .TRISSENI 04/01/2022 12.61

FTSE Eni 0.96 Fixed
Point Decrement Act-
365 2022 Jan04
Index

SSDENIO03 .TFTSSDENIO3E .TRISSENI 04/01/2022 12.61

FTSE Generali 1.07
Fixed Point
Decrement Act-365
2022 May04 Index

SSDG .TFTSSDGO1E .TRISSG 04/05/2022 18.2

FTSE Intesa

Sanpaolo 0.15 Fixed

Point Decrement Act- SSDISP1 .TFTSSDISPO1E .TRISSISP 14/06/2021 2.45
365 2021 Junl4

Index

FTSE Intesa

Sanpaolo 0.197 Fixed

Point Decrement Act- SSDISP03 .TFTSSDISPO3E .TRISSISP 24/05/2023 2.252
365 2023 May24

Index

FTSE Intesa

Sanpaolo 0.20 Fixed

Point Decrement Act- SSDISP2 .TFTSSDISP02E .TRISSISP 14/06/2021 2.45
365 2021 Junl4

Index

FTSE Stellantis 0.9
Fixed Point
Decrement Act-365
2021 Jul01 Index

SSDSTL1 .TFTSSDSTLO1E .TRISSSTLA 01/07/2021 16.702

FTSE Stellantis 1.1
Fixed Point
Decrement Act-365
2021 Jul01 Index

SSDSTL2 .TFTSSDSTLO2E .TRISSSTLA 01/07/2021 16.702

FTSE Russell 14




Last updated: 04" July 2024

FTSE Single Stock Decrement Indices: Italy (EUR)

Base

Name Ticker RIC Parent RIC Base Date
Value

FTSE Stellantis 1.34
Fixed Point
Decrement Act-365
2021 Jul01 Index

SSDSTLO3 .TFTQOVLSSDSTLO3E .TRISSSTLA 01/07/2021 16.702

FTSE Stellantis NV
1.55 Fixed Point
Decrement Act-365
2022 Aprl9 Index

SSDSTLO4 .TFTSSDSTLO4E .TRISSSTLA 19/04/2022 13.348

FTSE Stellantis NV
1.2 Fixed Point
Decrement Act-365
2022 Aprl9 Index

SSDSTLO05 .TFTSSDSTLOSE .TRISSSTLA 19/04/2022 13.348

FTSE Telcom ltalia
0.01 Fixed Point
Decrement Act-365
2022 Jul25 Index

SSDTIT .TFTSSDTITO1E TRISSTIT 25/07/2022 0.21

FTSE Unicredit 0.56
Fixed Point
Decrement Act-365
2021 Marl12 Index

SSDUCG .TFTSSDUCGO1E .TRISSUCG 12/03/2021 9.16

FTSE Unicredit 1
Fixed Point
Decrement Act-365
2021 Marl2 Index

SSDUCG02 .TFTSSDUCGO02E .TRISSUCG 12/03/2021 9.16

FTSE Russell 15




Last updated: 04" July 2024

Single Stock Decrement Indices: Switzerland

FTSE Single Stock Decrement Indices: Switzerland (CHF)

Base

Name Ticker RIC Parent RIC Base Date
Value

FTSE Nestle SE 2.3

Fixed Point
Decrement Act-365 SSDNESO01 .TFSSDNES01SF .TRISSNES 25/08/2021 115.04

2021 Aug25 Index

FTSE Nestle SE 2.75
Fixed Point
Decrement Act-365
2015 Apr30 Index

SSDNES02 .TFTSSDNESO02SF .TRISSNES 30/04/2015 72.9

FTSE Novartis 2.7
Fixed Point
Decrement Act-365
2021 Aug25 Index

SSDNOV02 .TFSSDNOVO02SF .TRISSNOV 25/08/2021 83.82

FTSE Novartis 3
Fixed Point
Decrement Act-365
2021 Aug25 Index

SSDNOV01 .TFSSDNOVO1SF .TRISSNOV 25/08/2021 83.82

FTSE Roche 8.38
Fixed Point
Decrement Act-365
2021 Aug25 Index

SSDROGO01 .TFSSDROGO1SF .TRISSROG 25/08/2021 362.15

FTSE Roche 9.1
Fixed Point
Decrement Act-365
2015 Apr30 Index

SSDROG02 .TFTSSDROGO2SF .TRISSROG 30/04/2015 269.4

FTSE Swisscom 22
Fixed Point
Decrement Act-365
2021 Aug25 Index

SSDSCMO01 .TFSSDSCMO01SF .TRISSSCM 25/08/2021 538.8

FTSE SwissLife 21
Fixed Point
Decrement Act-365
2021 Aug25 Index

SSDSLHO1 .TFSSDSLHO1SF .TRISSSLH 25/08/2021 482.7

FTSE Zurich

Insurance 21 Fixed

Point Decrement Act- SSDZURO01 .TFSSDZURO1SF .TRISSZUR 25/08/2021 404.6
365 2021 Aug25

Index

FTSE Russell 16




Last updated: 04" July 2024

Single Stock Decrement Indices: UK

FTSE Single Stock Decrement Indices: UK (GBP)

Base

Name Ticker RIC Parent RIC Base Date
Value

FTSE Admiral Group

PLC 4.55%

2021 Aug02 Index

FTSE Aviva PLC
7.58% Decrement
Act-365 2021 Aug02
Index

.TFTSSDAV01S .TRISSAV 02/08/2021 388

FTSE Barclays PLC
2.25% Decrement
Act-365 2021 Aug02
Index

.TFTSSDBARO1S .TRISSBARC 02/08/2021 175.9

FTSE BP PLC 0.155
Fixed Point
Decrement Act-365
2021 Aug25 Index

SSDBPPO1 .TFSSDBPPO1S .TRISSBPP 25/08/2021 298.35

FTSE British

American Tobacco

1.078 Fixed Point SSDBATO01 .TFSSDBATO01S .TRISSBAT 25/08/2021 2702
Decrement Act-365

2021 Aug25 Index

FTSE Centrica
0.03532 Fixed Point
Decrement Act-365
2021 Aug25 Index

SSDCNAO1 .TFSSDCNAO01S .TRISSCNA 25/08/2021 51.2

FTSE GSK 0.76
Fixed Point
Decrement Act-365
2021 Aug25 Index

SSDGSKO01 .TFSSDGSKO01S .TRISSGSK 25/08/2021 1482.8

FTSE HSBC Holdings
PLC 5.31%
Decrement Act-365
2021 Jul01 Index

SSDHSB .TFTSSDHSBO1S .TRISSHSBA 01/07/2021 423.35

FTSE International

Consolidated Air

4.52% Decrement SSDIAG .TFTSSDIAGO01S .TRISSIAG 01/07/2021 281
Act-365 2021 Julol

Index

FTSE Legal &

General Group PLC

6.62% Decrement .TFTSSDLGEO1S .TRISSLGEN 02/08/2021 265
Act-365 2021 Aug02

Index

FTSE Russell 17




Last updated: 04" July 2024

FTSE Single Stock Decrement Indices: UK (GBP)

Base

Name Ticker RIC Parent RIC Base Date
Value

FTSE Lloyds Banking
Group PLC 4.53%
Decrement Act-365
2021 Aug02 Index

.TFTSSDLLOO01S .TRISSLLOY 02/08/2021 46.235

FTSE Natwest Group
PLC 2.07%
Decrement Act-365
2021 Aug02 Index

.TFTSSDNWGO01S .TRISSNWG 02/08/2021 204.5

FTSE Phoenix Group
Holdings PLC 6.95%
Decrement Act-365
2021 Aug02 Index

.TFTSSDPHNO1S .TRISSPHNX 02/08/2021 684.6

FTSE Prudential PLC
2.15% Decrement
Act-365 2021 Aug02
Index

.TFTSSDPRUO1S .TRISSPRU 02/08/2021 1363.5

FTSE Standard
Chartered PLC 1.49%
Decrement Act-365
2021 Aug02 Index

.TFTSSDSTA01S .TRISSSTAN 02/08/2021 436.7

FTSE Vodafone
Group PLC 6.56%
Decrement Act-365
2021 Jul01 Index

SSDVOD .TFTSSDVODO01S .TRISSVOD 01/07/2021 121.7

FTSE Russell 18




Last updated: 04" July 2024

Single Stock Decrement Indices: USA

FTSE Single Stock Decrement Indices: USA (USD)

Name

Ticker

RIC

Total RIC

Base Date

Base
Value

FTSE AbbVie 5.2
Fixed Point
Decrement Act-365
2021 Aug25 Index

SSDABBO1

.TFTSSDABBO01U

.TRISSABB

25/08/2021

120.4

FTSE Alphabet Class
A 3.5% Decrement
Act-365 2021 Jul01
Index

SSDGOOG1

.TFTSSDGOOG1U

.TRISSGOOGL

01/07/2021

2448.89

FTSE Altria Group
3.44 Fixed Point
Decrement Act-365
2021 Aug25 Index

SSDMOUO01

.TFTSSDMOUO0O1U

.TRISSMOU

25/08/2021

48.65

FTSE Amazon.com
3.5% Decrement Act-
365 2021 Jul0l1 Index

SSDAMZN1

.TFTSSDAMZN1U

.TRISSAMZN

01/07/2021

3432.97

FTSE Apple Inc 3.5%
Decrement Act-365
2021 Jul01 Index

SSDAAPL1

.TFTSSDAAPL1U

.TRISSAAPL

01/07/2021

137.27

FTSE Exxon Mobil
3.48 Fixed Point
Decrement Act-365
2021 Aug25 Index

SSDXOMO01

.TFTSSDXOMO01U

.TRISSXOM

25/08/2021

55.46

FTSE Meta Platforms
Inc 3.5% Decrement
Act-365 2021 Jul01
Index

SSDFB1

.TFTSSDFBO1U

.TRISSFBUW

01/07/2021

354.39

FTSE Microsoft Corp
3.5% Decrement Act-
365 2021 Jul01 Index

SSDMSFT1

.TFTSSDMSFT1U

.TRISSMSFT

01/07/2021

271.6

FTSE Verizon
Communications 2.51
Fixed Point
Decrement Act-365
2021 Aug25 Index

SSDVZU01

.TFTSSDVZUO01U

.TRISSVZU

25/08/2021

54.93
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ABOUT FTSE RUSSELL

FTSE Russell is a leading global provider of index and benchmark solutions, spanning diverse asset classes and investment objectives. As a
trusted investment partner we help investors make better-informed investment decisions, manage risk, and seize opportunities.

Market participants look to us for our expertise in developing and managing global index solutions across asset classes. Asset owners, asset
managers, ETF providers and investment banks choose FTSE Russell solutions to benchmark their investment performance and create
investment funds, ETFs, structured products, and index-based derivatives. Our clients use our solutions for asset allocation, investment
strategy analysis and risk management, and value us for our robust governance process and operational integrity.

For over 35 years we have been at the forefront of driving change for the investor, always innovating to shape the next generation of
benchmarks and investment solutions that open up new opportunities for the global investment community.

CONTACT US

To learn more, visit Iseg.com/ftse-russell; email info@ftserussell.com; or call your regional Client Service team office:

EMEA +44 (0) 20 7866 1810 Asia-Pacific Tokyo +81 3 6441 1430
North America +1 877 503 6437 Hong Kong +852 2164 3333 Sydney +61 (0) 2 7228 5659

Norbert Van Veldhuizen
Head of Equity Index Product, EMEA
norbert.vanveldhuizen@l|seg.com

Katya Nelyudova
Head of Index Investment Group, EMEA
katya.nelyudova@lseg.com

Disclaimer

© [2024] London Stock Exchange Group plc and its applicable group undertakings (“LSEG”). LSEG includes (1) FTSE International Limited (“FTSE”), (2) Frank Russell
Company (“Russell”), (3) FTSE Global Debt Capital Markets Inc. and FTSE Global Debt Capital Markets Limited (together, “FTSE Canada”), (4) FTSE Fixed Income
Europe Limited (“FTSE FI Europe”), (5) FTSE Fixed Income LLC (“FTSE FI”), (6) FTSE (Beijing) Consulting Limited (“‘WOFE”) (7) Refinitiv Benchmark Services (UK)
Limited (“RBSL”"), (8) Refinitiv Limited (“RL") and (9) Beyond Ratings S.A.S. (“BR”"). All rights reserved.

FTSE Russell® is a trading name of FTSE, Russell, FTSE Canada, FTSE FI, FTSE FI Europe, WOFE, RBSL, RL, and BR. “FTSE®”, “Russell®”, “FTSE Russell®”,
“FTSE4Good®”, “ICB®”, “Refinitiv’ , “Beyond Ratings®”, “WMR™” | “FR™” and all other trademarks and service marks used herein (whether registered or unregistered)
are trademarks and/or service marks owned or licensed by the applicable member of LSEG or their respective licensors and are owned, or used under licence, by FTSE,
Russell, FTSE Canada, FTSE Fl, FTSE FI Europe, WOFE, RBSL, RL or BR. FTSE International Limited is authorised and regulated by the Financial Conduct Authority as
a benchmark administrator. Refinitiv Benchmark Services (UK) Limited is authorised and regulated by the Financial Conduct Authority as a benchmark administrator.

All information is provided for information purposes only. All information and data contained in this publication is obtained by LSEG, from sources believed by it to be
accurate and reliable. Because of the possibility of human and mechanical inaccuracy as well as other factors, however, such information and data is provided "as is"
without warranty of any kind. No member of LSEG nor their respective directors, officers, employees, partners or licensors make any claim, prediction, warranty or
representation whatsoever, expressly or impliedly, either as to the accuracy, timeliness, completeness, merchantability of any information or LSEG Products, or of results
to be obtained from the use of LSEG products, including but not limited to indices, rates, data and analytics, or the fithess or suitability of the LSEG products for any
particular purpose to which they might be put. The user of the information assumes the entire risk of any use it may make or permit to be made of the information.

No responsibility or liability can be accepted by any member of LSEG nor their respective directors, officers, employees, partners or licensors for (a) any loss or damage in
whole or in part caused by, resulting from, or relating to any inaccuracy (negligent or otherwise) or other circumstance involved in procuring, collecting, compiling,
interpreting, analysing, editing, transcribing, transmitting, communicating or delivering any such information or data or from use of this document or links to this document
or (b) any direct, indirect, special, consequential or incidental damages whatsoever, even if any member of LSEG is advised in advance of the possibility of such
damages, resulting from the use of, or inability to use, such information.

No member of LSEG nor their respective directors, officers, employees, partners or licensors provide investment advice and nothing in this document should be taken as
constituting financial or investment advice. No member of LSEG nor their respective directors, officers, employees, partners or licensors make any representation
regarding the advisability of investing in any asset or whether such investment creates any legal or compliance risks for the investor. A decision to invest in any such asset
should not be made in reliance on any information herein. Indices and rates cannot be invested in directly. Inclusion of an asset in an index or rate is not a
recommendation to buy, sell or hold that asset nor confirmation that any particular investor may lawfully buy, sell or hold the asset or an index or rate containing the asset.
The general information contained in this publication should not be acted upon without obtaining specific legal, tax, and investment advice from a licensed professional.
No part of this information may be reproduced, stored in a retrieval system or transmitted in any form or by any means, electronic, mechanical, photocopying, recording or
otherwise, without prior written permission of the applicable member of LSEG. Use and distribution of LSEG data requires a licence from LSEG and/or its licensors.
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