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FTSE/ATHEX Mid & Small Cap Factor Weighted Index

Characteristics, Methodology, Constituents
Version 1.0 - November 2012

In the context of the ongoing effort undertaken by the Athens

Exchange in order to improve the visibility of its listed companies
a new FTSE/ATHEX index has been created. The new index utilizes
a quantitative method for selecting the participants based on the

yearly published fundamentals.

Index Characteristics

Review Process

Name
»» FTSE/ATHEX Mid & Small Cap
Factor Weighted Index

Constituents
»» 20 companies plus 5 as reserve list

Capping
» 3 step capping process twiceayear

Review
» Annually every March

»» 8 October 29, 2012

Fundamental Metrics
3 Fiscal Year Average

Evaluation Universe
»» Companies from «Main Market»

and «Low Dispersion Category»
Selection Universe
» Companies not participating

to FTSE/ATHEX Main Indices
Evaluation Process
» Calculation of a number

of fundamental metrics
Selection Process
» Rank companies according to

their final metricvaive
Exceptions
»» Companies with negative EBITDA

and high Debt exposure

Growth SBleS GTOW N
Earnings (Net Income) Growth
Debt Debt Ratio (DB)=(Debtt - Cash/EBITDA, ...

Value Book Value to Price (BPR)=Book Value /Full Market Cap,
Dividend Yield (DY)=Total Dividends /Full MarketCap,
Cash Flow Yield (CFY)=Cash Flow /Full Market Cap,

Disclaimer

This presentation was prepared by Hellenic Exchanges S.A. Information contained herein has been obtained from
company and external sources believed to be reliable, but not guaranteed as to its accuracy or completeness.
Past performance is no guarantee of future results. This presentation is for informational purposes and is not to
be construed as an offer to sell or a solicitation to buy shares of HELEX.

Name: FTSE/ATHEX Mid & Small Cap Factor-Weighted Index
ISIN: GRI99150A005

Trade Symbol: FTSEMSFW

CF1 Code: MRIXXX

Reuters Code: .FTSEMSFW

Bloomberg Code: FTSEMSFW

Hellenic Exchanges S.A.

110 Athinon Ave., 104 42 Athens, Greece

Tel: +30 210 3366616, Fax: +30 210 3366333
www.helex.gr

AthexIndexTeam@helex.gr
Companies@helex.gr
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Indices Performance (%) Indices Volatility (%)

™ 3M 6M oM ™ 3M 6M 9M
FTSE/ATHEX Factor Weighted 1044 1561 1774 2583  FTSE/ATHEX Factor Weighted 1542 16,62 1206 1902
FTSE/ATHEX LargeCap . 2338 5255 2342 236  FTSE/ATHEXlargeCap 4730 4506 3217 5895
FTSE/ATHEX Mid Cap 16,82 60,46 4191 3594 FTSE/ATHEX Mid Cap 41,78 4583 1698 43,53

*20 days moving volatility
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Industry Breakdown

B ®mmodity Chemicals

ICB  ICB Indusrty No of Weight Wgt % ® Spedialty hemicals
Code Constituents MCap (€ mil) - 20,4% = Aluminum
1000 Basic Materials 6 , 55.4 B General Mining

B Building Materials

= Gntainers & Packaging

B Business Support Serv

M |ndustrial Suppliers
Farming & Fishing

¥ Food Products

¥ Qothing & Accessories

1,8% Spedialty Retailers

Travel & Tourism

9000 Technology 2 , 54

Totals 20 115,29 100,0

N

19,9%

Gmputer Services
Hectronic Equipment

Index Constituents List
Trade Code Security ISIN Sector
PLAKR CRETE PLASTICS SA (CR) GRS326003001 1357  Specialty Chemicals

S & B IND. MINERALS (CR) GRS228003000

PPAK PAPERPACK (CR) GRS405263005 2723 Containers & Packaging




