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Group Index Services LLC (LT [CME Indexes]) DX —UF « VT &E L UERIZE G2 Dow Jones Indexes DERTH Y. FEHSA LY ADHSEINTVET, [Dow Jones®] (5
D - ¥'3—V2). [Dow Jones Industrial AverageSM] (9D - ¥'3 —> XTEMTH#AT) . [DIASMI. &K [Dow Jones Indexes| (&. Dow Jones Trademark Holdings, LLC (&
[Dow Jones]) MY —EXY—TTCME Indexes|C5A Y AHSINTEH Y, OSEICKD—EDBNDIODERICHLTH I SA Y AMMTEINTVET., 99 - I3 -V X TEKFY
HMICE DD - 93—V TTERHYEY (NYSTD%EY) (&, Dow Jones, CME Indexes F/zldZNSDEEERMICKI I EE. AR, 755, FLEELRINTHSYT. INHOVTNH
D2 EBANDREDZHECELTUNEERAD LTV FE T, BEBIHEEKE. BBESIEIF (UT [TWSE]D) [CRUBEHENZBDTY, TWSEF, COEROX%E. #HENVER
ZI50DTIEH I FHA. BBIEEHOERIER UHERIHA—E(CRET 2 TN TOSIFER. TWSEICREULET. OSEF. TWSEN S, BBIMERESYES IDBIHIC e > THEFIE
EERATDSA Y RAZEBTVET, BFTSEPES0A VT w I RICET 2 I NTOHEFIE. FTSE International Limited (R [FTSE] ) ICIRBULE T, “FTSE®” (30> RVAESEEIFFTIL—
7 (London Stock Exchange Group companies) OEIECHY, SA Y RICEDEFTSENMERT BN TT, FTSEPESOSLYEE| (IUTF [FTSERES05E4)) (& 5 OSEICKJBIF
SINEBHDTY, FTSEPES0A 7w I R(E, FTSEXFZDORIEBEBEICKVELINZBDTT ., FISERDZDSA £ P—(E, FTSEPES0LEYEBEROBFRN B, ZNZEdE. BS, #
B, REANUBGEZETOIODTHIRL, FTSEPES0A VT v I ROFA, s U < [F32ZN(E FTSEPE S0 5EYNDIFREE UL FZOEBD SEUZ—YIDFEEZEWVFE B A, FTSEIF. FTSE
DE 505N 54 U BERE UV OSE N DENADIBROBEMCEIL T, &R, Tl RIEROKRBETVEZA, BOSE. IPXRUS&PID - I3—VX - AVFTvIZ LUIF [S&P DJI))
Tld. REBESYORST « UT « ZBHE UTe [S&P/IPX BHAEE VIX 58 %, REE U CBHEBICEHINICTECEDIVTEHULTWVED, 2L, BHEBEICEEHDBVBRNFE
EUBEPEHEBRDHAICLDERNRE S OSE, JPX KU S&P DIIWHIMTUIci5E1d. OSE, JPXRUS&P DIIMBEZEH @ UCBHAICK I BHIT D ENHUET, Flo. BHRESE
(& 5% BHFTEORBUREICHL, BBSNDIENSHUET. [S&P/IPX HAEME VIX 58] OBEHICSNT., BFHEEDOEBEN FRIMEZDMOOZFRVBHENFE LB
(&, ZOBEHEERR(FHIETDIEN B ET, oo OSE. IPXRUS&P DI, [S&P/JPX BAEE VIX B8] HUOUNBIBSICBVWTHEIETHD I EAFIIT 2D TIEHL, HHIC
BVT, BIBISEEZBNDHEELTH, OSE. JPXRUS&P DI F—tIZ0EEFEVFEA.

Disclaimer: The descriptions in this publication are intended solely for the purpose of providing information on futures and options. Losses may be incurred due to fluctuation of
prices of futures and/or options, etc. and the entire deposited margin or a portion of such may be lost. Losses may also exceed the deposited margin. Investors must carefully re-
view the documents provided by their financial services provider before trading futures and/or options, and must trade on their own responsibility based on their own judgment
only after fully understanding the product qualities, the trading mechanism, relevant fees, the risk involved, etc. While very effort is taken to ensure the accuracy of the information
contained in this publication, Osaka Exchange, Inc. (*OSE”). shall not guarantee and be liable for any damages caused by any errors or omissions in this publication. OSE subsidiar-
ies reserve the right to change the contents of this publication without prior notice. l*JPX-Nikkei Index 400" (“JPX-Nikkei 400") is a copyrighted work calculated by methods inde-
pendently developed by Japan Exchange Group, Inc. (*JPX”), Tokyo Stock Exchange, Inc. (“TSE”) and Nikkei Inc. (“Nikkei”). JPX, TSE and Nikkei own copyrights and any other intel-
lectual property rights to the JPX-Nikkei 400 and the methods used to calculate the JPX-Nikkei 400. All the business and trading regulations on futures contracts based on
JPX-Nikkei 400 shall be managed under the responsibilities of OSE and its participants. Accordingly, JPX, TSE and Nikkei, which manage the JPX-Nikkei 400 shall not assume any
obligations or responsibilities for related business and trading regulations. JPX, TSE and Nikkei shall not be obligated to continuously publish the JPX-Nikkei 400. JPX, TSE and Nik-
kei shall not be liable for any error, delay or discontinuation of publication of JPX-Nikkei 400. JPX, TSE and Nikkei shall have the right to make any changes in component stocks,
calculation methods and any other elements or contents of the JPX-Nikkei 400. JPX, TSE and Nikkei shall also have the right to discontinue publishing the JPX-Nikkei 400. B The
“Dow Jones Industrial AverageSM” is a product of Dow Jones Indexes, the marketing name and a licensed trademark of CME Group Index Services LLC (*CME Indexes”) and has
been licensed for use. "Dow Jones®", "Dow Jones Industrial AverageSM" and "Dow Jones Indexes" are service marks of Dow Jones Trademark Holdings, LLC (‘Dow Jones”), and
have been licensed to CME Indexes and sublicensed to and for use for certain purposes by OSE. Dow Jones Industrial Average (“DJIA”) Futures based on the Dow Jones Industrial
AverageSM are not sponsored, endorsed, sold or promoted by CME Indexes, Dow Jones or their respective affiliates, and CME Indexes, Dow Jones and their respective affiliates
make no representation regarding the advisability of trading in such product(s). BTWSE Capitalization Weighted Stock Index is calculated by Taiwan Stock Exchange Corporation
(“TWSE”). TWSE does not sponsor, endorse or promote this product. All copyright in the index values and constituent list vests in TWSE. OSE has obtained a licence from TWSE to
use such copyright in the creation of this product. BAll rights in the FTSE China 50 Index (“Index”) vest in FTSE International Limited (‘FTSE”). “FTSE®” is a trade mark of the London
Stock Exchange Group companies and is used by FTSE under licence. The FTSE China 50 Index Futures (“Product”) has been developed solely by OSE, Inc. The Index is calculated
by FTSE or its agent. FTSE and its licensors are not connected to and do not sponsor, advise, recommend, endorse or promote the Product and do not accept any liability whatso-
ever to any person arising out of (a) the use of, reliance on or any error in the Index or (b) investment in or operation of the Product. FTSE makes no claim, prediction, warranty or
representation either as to the results to be obtained from the Product or the suitability of the Index for the purpose to which it is being put by OSE. BOSE, JPX and S&P Dow
Jones Indices LLC (“S&P DJI") calculate and publish the S&P/JPX JGB VIX Index based on the volatility of 10-year JGB Futures contract in accordance with, as a general rule, the
methods described in the white paper. When an event that is not specified in the document occurs, or if OSE, JPX and S&P DJI decide that it is difficult to use the methods de-
scribed in the document, OSE, JPX and S&P DJI may use an alternative method of index calculation as they deem appropriate. Information expressed in the document is subject to
change without notice and in those cases OSE, JPX and S&P DJI undertake no obligation to notify users of the document of such changes. OSE, JPX and S&P DJI may delay or ter-
minate calculation of the S&P/JPX JGB VIX Index as a result of system failure, power failure, natural disaster, maintenance work, or any other reason. OSE, JPX and S&P DJI will not
accept any responsibility for any damage or loss arising from delayed transmission or inability to transmit information. OSE, JPX and S&P DJI provide no assurance regarding the ac-
curacy or completeness of the S&P/JPX JGB VIX Index. OSE, JPX and S&P DJI shall not be liable for the miscalculation or incorrect publication of the S&P/JPX JGB VIX Index and
will not accept any responsibility for any decisions made based on the use of this information.
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