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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SGI Daily Leveraged Bund Index (single identifier is
the Bloomberg code SGIXDLBU), where Société Générale Index acts as the “administrator” (as defined in Article
3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The SGI Daily Leveraged Bund Index (the "Index") is a total return index designed to reflect the returns generated
over time relating to the composite performance of notional investments in the following two constituents: - a
long position in a series of EUREX Bund Futures Contracts, leveraged by a multiplication factor of 200% - a long
position in an daily overnight investment at EONIA rate The main objective of this strategy is to provide the same
financial outcome as a leveraged strategy based on a portfolio of bonds while avoiding the costs linked to the
use of cash instruments, namely the financing cost and twice the daily bid-ask spreads (4 to 5 bps in average over
the last 12 months, to be multiplied by 2). The Index is calculated and published by

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

Europe.

Page 4 of 6

III.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.

b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
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Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.

V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SGI Emerging Debt Long Short Index (EUR) (single
identifier is the Bloomberg code SGIXDLSE), where Société Générale Index acts as the “administrator”(as defined
in Article 3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

SGI Emerging Debt Long Short EUR Index launched by SG on 1st Dec. 2010, provides a dynamic exposure to (i) a
long investment in a Basket of Mutual Funds exposed to emerging countries' debt, and (ii) a short investment in a
Basket of Benchmark Indices of developped countries debt.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Emerging Markets.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
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For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.

V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SGI Daily Double Short BTP Index (single identifier is
the Bloomberg code SGIXDSBT), where Société Générale Index acts as the “administrator” (as defined in Article
3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The SGI Daily Double Short BTP Index (the "Index") is a total return index designed to reflect the returns
generated over time relating to the composite performance of notional investments in the following two
constituents: - a short position in a series of EUREX BTP Futures Contracts, leveraged by a multiplication factor of
200% - a long position in an daily overnight investment at EONIA rate. The main objective of this strategy is to
provide the same financial outcome as a double short strategy based on a portfolio of bonds while avoiding the
costs linked to the use of cash instruments, namely the financing cost and twice the daily bid-ask spreads (4 to 5
bps in average over the last 12 months, to be multiplied by 2). The Index is calculated and published by Standard
and Poor’s Financial services LLC (“S&P”) in accordance with these index rules.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

Europe.
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III.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.

b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
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Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.

V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SGI Double Short 10Y US Treasuries (single identifier
is the Bloomberg code SGIXDSTY), where Société Générale Index acts as the “administrator”(as defined in Article
3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The SGI Double Short 10y US Treasury Index (the "Index") is a total return index designed to reflect the returns
generated over time relating to the composite performance of notional investments in the following two
constituents: - a short position in a series of CBOT 10y US Treasury Futures Contracts, leveraged by a
multiplication factor of 200% - a long position in an daily overnight investment at Federal Funds Effective Rate

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

America.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
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For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.

V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SGI Diversified Alpha Index (USD) (single identifier is
the Bloomberg code SGIXDVAU), where Société Générale Index acts as the “administrator” (as defined in Article
3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

SGI Diversified Alpha is an excess-return, cross-asset allocation strategy index with a volatility control
mechanism. The index comprises five SGI strategy indices: SGI Vol Premium Dynamic, SGI Proprietary Statistical
Arbitrage, SGI FIRM, SGI Smart Market Neutral Commodity, and SGI BOSS 3% Hedged. The Index is calculated in
US Dollar.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Global.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
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For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.

V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SGI Diversified Alpha 2 (single identifier is the
Bloomberg code SGIXDVE2), where Société Générale Index acts as the “administrator” (as defined in Article
3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

SGI Diversified Alpha II is an excess-return, cross-asset asset allocation strategy index with a volatility control
mechanism. Index comprises five SGI strategy indices: SGI Vol Premium DynamicII, SGI Emerald 6%, SGI FIRM
EUR 2, SGI Smart Market Neutral Commodity, & SGI BOSS 3% Hedged. In Euro.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Global.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
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For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.

V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SGI Equity Smile Premium Euro (single identifier is
the Bloomberg code SGIXEQSE), where Société Générale Index acts as the “administrator” (as defined in Article
3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The SGI Equity Smile Premium Euro Index (the “Index”) is an Excess Return index designed to capture the
hypothetical risk premium which can be obtained by systematically selling short-term call options on the Euro
Stoxx 50 Price Return Index (the “Underlying Index PR”) and delta-hedging. The Index shall be calculated and
published on each Calculation Date by Stoxx Limited (the “Index Calculation Agent”).

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Global.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
In this index, certain input parameters are determined by the administrator, they come from internal sources
such that the SG trading room.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
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For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.

V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SGI ERC Euro (single identifier is the Bloomberg code
SGIXERCE), where Société Générale Index acts as the “administrator”(as defined in Article 3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The ERC Eurozone Invest Index (the 'Index') tracks the performance of an allocation based on the constituents of
the EURO STOXX 50 Net Return Index (the 'Index Components'), where weights are determined in order to make
the risk contribution of each component of the Index equal.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Europe.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.

Page 4 of 6

b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SGI European Silver Economy Index (EUR - Net Total
Return) (single identifier is the Bloomberg code SGIXESE), where Société Générale Index acts as the
“administrator”(as defined in Article 3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The SGI European Silver Economy Index (EUR – Net Total Return) (the “index”) aims to capture the performance
of a basket of stocks (each, a “Basket Component”, together the “Underlying Basket”) whose business is
positively impacted by the increasing proportion of “ageing population”.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Europe.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
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For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.

V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SGI Equity Tail Risk US Index (single identifier is the
Bloomberg code SGIXETRU), where Société Générale Index acts as the “administrator” (as defined in Article
3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The SGI Equity Tail Risk US Index (USD – Excess Return) (the “Index”) is a systematic and rules-based strategy
that aims to replicate a hypothetical portfolio (the “Index Option Portfolio”) of long positions in AM-settled listed
put options (each, an “Option Contract”) on the S&P 500 Index (the “Underlying Index”, displayed on Bloomberg
page SPX <Index>), as further described below. The Index is composed of twelve (12) independent, hypothetical
option contract portfolios (collectively, the “Intermediate Indices”and each, an “Intermediate Index”). The Index
is calculated and published by STOXX Limited (the “Index Calculation Agent”) and is sponsored by Société
Générale (the “Index Sponsor”).

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

Global.
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III.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.

b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
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Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.

V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SGI FIRM (single identifier is the Bloomberg code
SGIXFIRM), where Société Générale Index acts as the “administrator”(as defined in Article 3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

SGI FIRM is an Excess Return index exploiting momentum tendencies in the Euribor 3M Future market. Trend
indicators determine whether to take a long or a short position in the LIFFE Euribor 3M Future Contracts. A
Volatility Target Mechanism adjusts the net leverage, targeting a volatility of 3% p.a.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Europe.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SGI FIRM Bobl (single identifier is the Bloomberg code
SGIXFMBL), where Société Générale Index acts as the “administrator”(as defined in Article 3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

SGI FIRM Bobl is an Excess Return index exploiting momentum tendencies in the Bobl Future Market. Trend
indicators determine whether to take a long or a short position in the EUREX Bobl Future Contracts. A Volatility
Target Mechanism adjusts the net leverage, targeting a volatility of 3% p.a.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Europe.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SGI FIRM-EUR-2 (single identifier is the Bloomberg
code SGIXFMEU), where Société Générale Index acts as the “administrator” (as defined in Article 3(1)(6) of the
BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The SGI FIRM-EUR 2 index (the “Index”) is the implementation of a systematic unfunded strategy based on the 3
Month EURIBOR rate

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Europe.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SGI - 5y US Treasury Index (single identifier is the
Bloomberg code SGIXFV), where Société Générale Index acts as the “administrator” (as defined in Article 3(1)(6)
of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The SGI - 5y US Treasuries Index Index (USD - Excess Return) aims to to reflect the returns generated over time
relating a synthetic long position in a series of CBOT 5-Year US Treasury Note Futures Contracts.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

America.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark Gold x5 Leveraged Index (single identifier is the
Bloomberg code SGIXGD5L), where Société Générale Index acts as the “administrator” (as defined in Article
3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The Gold x5 Leveraged Index (USD - Total Return) (the “Index”), is a total return index designed to reflect the
returns generated overtime relating to the composite performance of notional investment in a money market
instrument (the “Money Market Instrument”), and a 500% leveraged position in the Gold Benchmark Index (the
“Underlying Index”).

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Global.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
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For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.

V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark Gold x5 Short Index (single identifier is the Bloomberg
code SGIXGD5S), where Société Générale Index acts as the “administrator” (as defined in Article 3(1)(6) of the
BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The Gold x5 Short Index (USD - Total Return) (the “Index”), is a total return index designed to reflect the returns
generated overtime relating to the composite performance of notional investment in a money market
instrument (the “Money Market Instrument”), and a 500% short position in the Gold Benchmark Index (the
“Underlying Index”).

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Global.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
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For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.

V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SGI Long Gilt Index (single identifier is the Bloomberg
code SGIXGILT), where Société Générale Index acts as the “administrator” (as defined in Article 3(1)(6) of the
BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The index is designed to reflect the returns over time relating to a long position in a series of long guilt futures
contracts

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Global.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SGI Global Nanotechnology (single identifier is the
Bloomberg code SGIXGNT), where Société Générale Index acts as the “administrator”(as defined in Article 3(1)(6)
of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The SGI Global Nanotechnology (the “Index”) tracks the performance of stocks issued by companies significantly
active in nanotechnology.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Global.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SGI Global Security (single identifier is the Bloomberg
code SGIXGS), where Société Générale Index acts as the “administrator”(as defined in Article 3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The SGI Global Security (the “Index”) attempts to capture the total return performance of stocks issued by
companies which have a significant part of their activities dedicated to the security businesses, both physical (eg.
guarding, asset tagging, biometrics, prison management) and technological (eg. internet security).

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Global.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.

Page 4 of 6

b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SGI Global Waste Management (single identifier is the
Bloomberg code SGIXGWM), where Société Générale Index acts as the “administrator” (as defined in Article
3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
This Benchmark pursues certain ESG objectives.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The SGI Global Waste Management (the “Index”) tracks the performance of stocks issued by companies which
have a significant part of their activities dedicated to the collection, transport, processing and recycling or
disposal of waste.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Global.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SGI Harmonia II Index (EUR - Excess Return) (single
identifier is the Bloomberg code SGIXHAER), where Société Générale Index acts as the “administrator” (as
defined in Article 3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

SGI Harmonia II Index (EUR - Excess Return) is an excess return cross-asset asset allocation. It aims at delivering
absolute return while keeping risk and volatility under control.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Global.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SGI Harmonia Index (EUR - Excess Return) (single
identifier is the Bloomberg code SGIXHEER), where Société Générale Index acts as the “administrator” (as
defined in Article 3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

SGI Harmonia Index (EUR - Excess Return) is an excess return cross-asset asset allocation. It aims at delivering
absolute return while keeping risk and volatility under strict control. The index comprises 11 benchmark indices
representing the major global asset classes.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Global.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
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For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.

V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SGI Harmonia (EUR - Net Total Return) (single
identifier is the Bloomberg code SGIXHETR), where Société Générale Index acts as the “administrator” (as
defined in Article 3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

SGI Harmonia is a total return cross-asset asset allocation. It aims at delivering absolute return while keeping risk
and volatility under strict control. The index comprises 11 benchmark indices representing the major global
asset classes.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Global.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
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For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.

V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SGI Short x1 Euro BTP Futures Index (single identifier
is the Bloomberg code SGIXIKS1), where Société Générale Index acts as the “administrator” (as defined in Article
3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The SGI Short x1 Euro BTP Futures Index (EUR – Total Return) (the “Index”) is a rules-based index that aims to
provide the performance of a short position on a basket of rolling futures on of the Euro-BTP

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Europe.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SGI Interest Rates Strangle Premium Euro Index
(single identifier is the Bloomberg code SGIXIRSP), where Société Générale Index acts as the “administrator” (as
defined in Article 3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The SGI - Interest Rate Strangle Premium Euro Index aims to capture the performance of a short 20-day strangle
strategy on the EUR 10y swap rate (the 'Strategy').

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Europe.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
In this index, certain input parameters are determined by the administrator, they come from internal sources
such that the SG trading room.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
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For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.

V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).

Page 3 of 6

I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SGI - 10y JGB Index (JPY-Excess Return) (single
identifier is the Bloomberg code SGIXJB10), where Société Générale Index acts as the “administrator”(as defined
in Article 3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The SGI - 10y JGB Index (JPY - Excess Return) (the “Index”) aims to provide efficient exposure to the yield of 10year government bonds issued by Japan through a synthetic long position in one or two series of TSE 10-Year
JGB Futures Contracts.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Asia.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
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For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.

V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark Lyxor Growing and Dynamic Europe Index (single
identifier is the Bloomberg code SGIXLGDE), where Société Générale Index acts as the “administrator” (as
defined in Article 3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
This Benchmark pursues certain ESG objectives.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The Lyxor AM – Growing And Dynamic Europe Index (EUR) (the “Index”) is designed to capture the performance
of a leveraged equally weighted basket of shares advised by Lyxor Asset Management (the “Index Advisor”) net of
a synthetic dividend.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Europe.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark Lyxor AM-Growing and Responsible Europe Index
(single identifier is the Bloomberg code SGIXLGRP), where Société Générale Index acts as the “administrator” (as
defined in Article 3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
This Benchmark pursues certain ESG objectives.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The Lyxor AM – Growing And Responsible Investment (EUR) (the “Index”) is designed to capture the performance
of a leveraged basket of shares advised by Lyxor Asset Management (the “Index Advisor”) net of a synthetic
dividend. The Index is calculated and published on a daily basis (each such day of calculation, a “Calculation
Date”) by S&P Opco, LLC (a subsidiary of S&P Dow Jones Indices LLC) (the “Index Calculation Agent” and the
level calculated, the “Index Level”) and is sponsored by Société Générale (the “Index Sponsor”). Lyxor AM (the
“Index Advisor”) advises the scientific committee of the Index (the “Index Scientific Committee”), composed of
Index Sponsor and Index Advisor representatives, as to certain parameters of the Index, such as the composition
of the Index and the leverage. The initial composition is displayed in Appendix 1.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Europe.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
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described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.

b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients
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Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.

V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SGI Merger Arbitrage EUR Index (single identifier is
the Bloomberg code SGIXMAE), where Société Générale Index acts as the “administrator” (as defined in Article
3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The SGI Daily Merger Arbitrage Index EUR (the 'Index'), as displayed on the Bloomberg page “SGIXMAE <Index>”,
is a total return index designed to reflect the returns generated by a 200% leveraged position in the Lutetia
Patrimoine EUR (LUTPTIE FP) (the “Underlying Fund”).

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Global.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
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For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.

V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SGI Multi Asset Portfolio (single identifier is the
Bloomberg code SGIXMAP), where Société Générale Index acts as the “administrator” (as defined in Article 3(1)(6)
of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

SGI Map tracks a multi-asset strategic allocation across several asset classes, such as commodities, equities,
credit and fixed income. The allocation is determined on a quarterly basis by SG Cross AssetResearch. (Backtest
levles from 1994-07-15 have been restated on the 2008-12-30 due to a Forex issue)

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Global.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
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For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.

V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SGI Merger Arbitrage USD Index (single identifier is
the Bloomberg code SGIXMAU), where Société Générale Index acts as the “administrator” (as defined in Article
3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The SGI Daily Merger Arbitrage Index USD (the 'Index'), as displayed on the Bloomberg page “SGIXMAU <Index>”,
is a total return index designed to reflect the returns generated by a 200% leveraged position in the Lutetia
Patrimoine USD (LUTPTIU FP) (the “Underlying Fund”).

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Global.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
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For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.

V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SGI Map Dynamique 15 (single identifier is the
Bloomberg code SGIXMD15), where Société Générale Index acts as the “administrator” (as defined in Article
3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

Le SGI Map Dynamique 15% est un indice repliquant la performance d'un portefeuille investi (i) dans l'indice SGI
Map et (ii) une poche monetaire. L'exposition au SGI Map est determinee de manière a maintenir la volatilite de
l'indice proche du niveau de volatilite cible (15%). Cette exposition est comprise entre 0% et 150%.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Global.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
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For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.

V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SGI MOD - EUR 2 (single identifier is the Bloomberg
code SGIXMOE2), where Société Générale Index acts as the “administrator” (as defined in Article 3(1)(6) of the
BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The SGI MOD-EUR 2 index (EUR- Excess Return) (the “Index”) available on Bloomgerg (ticker SGIXMOE2 Index)
and launched on February 1st 2012 is the implementation of a systematic unfunded strategy based on the 3m
EURIBORs taking advantage of: - the 3m EURIBOR forward rates roll down: The roll down can be defined as the
fact that the 3 Month EURIBOR forward rate with a 12 months maturity is on average above 3 Month EURIBOR
forward rate with a 9 months maturity quoted 3 months later. This is due to the generally steep shape of the rate
curve. The implementation of the roll down strategy consists in reflecting a synthetic sale of the 3 Month
EURIBOR forward rate on a 12 months maturity and in reflecting a synthetic repurchase of this rate 3 months
later. This synthetic position is rolled every 3 months. - the global curve movements implied by the decisions of
the European Central Bank concerning its ECB Main Refinancing Rate (the ECB rate). The policy of the ECB is
usually consistent, that is to say, that if the ECB starts to increase or decrease its ECB rate then it will normally
continue to do so during several months. - If the ECB decision is to keep the rate unchanged or to decrease it
then the roll down is implemented in the index in order to take advantage of both roll down and a potential
global rate curve decrease. Nevertheless, if the 3 Month forward rate (defined as the underlying rate of the
synthetic roll down strategy) has increased by more than 25 bps since the previous ECB announcement date then
it is seen as a likely raise of the ECB rates within the next 12months. In this case the position of the Index
becomes then long on the 3m EURIBOR forward rates on 12 months maturity. This position is synthetically rolled
every 3 months. - If the ECB decision is to increase its ECB rate then the global increase of the rate curve is
contrary to the roll down and usually generates more P&L. The position of the Index becomes then long on the
3m EURIBOR forward rates on 12 months maturity. This position is synthetically rolled every 3 months. The
implementation of this systematic strategy also involves a volatility target mechanism which aims for a volatility
of the Index close to 3%. This strategy is premised on the NYSE-LIFFE EURIBOR 3M Futures Contracts as they are:
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- written on 3m EURIBOR rates, - very liquid, - traded on an organized market with a Clearing House which
mitigates counterparty risks. The synthetic costs linked to the implementation of this strategy on the NYSE-LIFFE
are reflected in the Index computation. The Indexed is based on an unfunded strategy. The Index is calculated
and published by S&P Opco, LLC (a subsidiary of S&P Dow Jones Indices LLC) (the “Index Calculation Agent”) and
is sponsored by Société Générale (the “Index Sponsor”).

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

America.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.

b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
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with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.

V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.

Page 6 of 6

APRIL 2019

BENCHMARK STATEMENT

SGIXMOGS – SGI - MOD - Gulf Stream

CONTENTS

Introduction.................................................................................................................................................. 3
I.

General Information ............................................................................................................................. 4

II.

Market or Economic reality .................................................................................................................. 4
a. General description of the market or the economic reality geographical boundaries of the
market or economic reality .............................................................................................................. 4
b.

Geographical boundaries of the market or economic reality..................................................... 4

III. Potential limitations............................................................................................................................. 4
a.

Circumstances in which administrator would lack sufficient input data..................................... 4

b.

Position of each function or body that may exercise discretion................................................. 5

IV. Review of the methodology, changes to or cessation of the benchmark .......................................... 5

V.

a.

i. Changes to a benchmark........................................................................................................ 5

a.

ii. Cessation of a benchmark ..................................................................................................... 5

Update of the document ...................................................................................................................... 6

Page 2 of 6

Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).

Page 3 of 6

I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SGI - MOD - Gulf Stream (single identifier is the
Bloomberg code SGIXMOGS), where Société Générale Index acts as the “administrator” (as defined in Article
3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The SGI MOD Gulf Stream index replicates the performance of an equi-weighted basket of the SGI MOD-EUR
Index and the SGI MOD-USD Index.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Global.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SGI MOD - USD (single identifier is the Bloomberg
code SGIXMOUS), where Société Générale Index acts as the “administrator” (as defined in Article 3(1)(6) of the
BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The SGI MOD US index is the implementation of a systematic unfunded long short strategy based on the 3m USD
Libors.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

America.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.

Page 5 of 6

V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SGI Market Timing Index (single identifier is the
Bloomberg code SGIXMTE), where Société Générale Index acts as the “administrator”(as defined in Article 3(1)(6)
of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The SGI Market Timing Index (the “Index”) is a systematic long-only equity strategy which invests in a basket of
50 European stocks (the “Underlying Basket”) and optimizes market timing based on the “buy low”principle

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Europe.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SGI MUSE 2013 (single identifier is the Bloomberg
code SGIXMU13), where Société Générale Index acts as the “administrator” (as defined in Article 3(1)(6) of the
BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

SGI MUSE 2013 is an excess-return, cross-asset asset allocation strategy index with a volatility control
mechanism.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Global.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SGI - 10y OAT (single identifier is the Bloomberg code
SGIXOAT), where Société Générale Index acts as the “administrator”(as defined in Article 3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The SGI - 10y OAT Index (the 'Index') is an Excess Return index designed to reflect the returns generated over
time relating a long position in a series of EUREX OAT Futures Contracts.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Global.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SGI - Euro Bobl (single identifier is the Bloomberg
code SGIXOE), where Société Générale Index acts as the “administrator”(as defined in Article 3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The SGI - 5y Euro Bobl Index (EUR – Excess Return) (The “Index”) is designed to reflect the returns generated over
time relating a long position in a series of EUREX Euro-Bobl Futures Contracts.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Europe.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).

Page 3 of 6

I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SGI Pan Africa TR EUR (single identifier is the
Bloomberg code SGIXPAE), where Société Générale Index acts as the “administrator” (as defined in Article 3(1)(6)
of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The SGI Pan Africa attempts to capture the performance of stocks listed in Africa or predominantly exploring
African assets. The index is evenly exposed to three zones: South-Africa, Northern Africa including Morocco and
Egypt and Sub-Sahara excluding South-Africa.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Emerging Markets.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
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For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.

V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SGI Premium List (single identifier is the Bloomberg
code SGIXPL), where Société Générale Index acts as the “administrator”(as defined in Article 3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The SGI Premium List (the “Index”) tracks the performance of European shares selected by SG Equity Research
Department (the “Index Advisor”) and deemed to be the most promising according to SG Equity Research
Department analysts.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Europe.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SGI Merger Arbitrage Premia Index (USD – Net Total
Return) (single identifier is the Bloomberg code SGIXQMA2), where Société Générale Index acts as the
“administrator”(as defined in Article 3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The SGI Merger Arbitrage Premia Index (USD – Net Total Return) (the “Index”) aims to capture the performance of
a basket of stocks (each, a “Basket Component”, together the “Basket Components”) advised by Lutetia Capital
Investment Advisors (the “Index Advisor”). The Basket Components are shares of companies, which are listed on
an exchange in certain countries in North America or Europe (the “Eligible Components”) and are involved in
merger deals (each, a “Eligible Deal”), based on a systematic model, developed and maintained by the Index
Advisor, and that aims to capture the spread between the deal offer value per share of the target company and
the actual trading price of such company share. The Eligible Components are also filtered according to a
methodology which reflects specified size and liquidity constraints

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

Global.
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III.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.

b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
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Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.

V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark Rise Of The Robots Index (USD - Net Total Return)
(single identifier is the Bloomberg code SGIXROBO), where Société Générale Index acts as the “administrator” (as
defined in Article 3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The Rise Of The Robots Index (USD - Net Total Return) (the “index”) aims to capture the performance of a basket
of stocks (each, a “Basket Component”, together the “Underlying Basket”) whose business is positively impacted
by the increasing development of artificial intelligence, automation and robotics.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Global.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
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For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.

V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SGI - Euro Bund (single identifier is the Bloomberg
code SGIXRX), where Société Générale Index acts as the “administrator”(as defined in Article 3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The SGI - 10y Euro Bund Index (EUR – Excess Return) (The “Index”) is designed to reflect the returns generated
over time relating a long position in a series of EUREX Euro-Bund Futures Contracts.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Europe.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SGI Short x1 Euro Bund Futures Index (single
identifier is the Bloomberg code SGIXRXS1), where Société Générale Index acts as the “administrator”(as defined
in Article 3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The SGI Short x1 Euro Bund Futures Index (EUR – Total Return) (the “Index”) is a rules-based index that aims to
provide the performance of a short position on a basket of rolling futures on of the Euro-Bund

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Europe.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SG Smart BuyBack Europe Index (single identifier is
the Bloomberg code SGIXSBE), where Société Générale Index acts as the “administrator” (as defined in Article
3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The SG Smart Buyback Europe Index (EUR - Excess Return) (the “Index”) provides a hypothetical long exposure of
the beta-adjusted performance of the Solactive European Buyback Index and a short exposure of the Stoxx
Europe 600 Gross Return Index. The Index is calculated and published by Stoxx Limited (the “Index Calculation
Agent”), and is sponsored by Société Générale (the “Index Sponsor”).

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Europe.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
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For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.

V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.

Page 6 of 6

APRIL 2019

BENCHMARK STATEMENT

SGIXSLV – SG Smart Low-Vol

CONTENTS

Introduction.................................................................................................................................................. 3
I.

General Information ............................................................................................................................. 4

II.

Market or Economic reality .................................................................................................................. 4
a. General description of the market or the economic reality geographical boundaries of the
market or economic reality .............................................................................................................. 4
b.

Geographical boundaries of the market or economic reality..................................................... 4

III. Potential limitations............................................................................................................................. 4
a.

Circumstances in which administrator would lack sufficient input data..................................... 4

b.

Position of each function or body that may exercise discretion................................................. 5

IV. Review of the methodology, changes to or cessation of the benchmark .......................................... 5

V.

a.

i. Changes to a benchmark........................................................................................................ 5

a.

ii. Cessation of a benchmark ..................................................................................................... 5

Update of the document ...................................................................................................................... 6

Page 2 of 6

Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SG Smart Low-Vol (single identifier is the Bloomberg
code SGIXSLV), where Société Générale Index acts as the “administrator” (as defined in Article 3(1)(6) of the
BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The Smart Low-Vol Index Index (EUR - Excess Return) provides a hypothetical long exposure on the betaadjusted performance of the SGI European Low Volatility Index (EUR – Net Total Return) and a short exposure of
the Stoxx Europe 600 Gross Return Index.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Europe.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
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For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.

V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SG Smart Low-Vol VT 2.5 (single identifier is the
Bloomberg code SGIXSLVT), where Société Générale Index acts as the “administrator” (as defined in Article
3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The SG Smart Low-Vol VT 2.5 Index (EUR - Excess Return) (the “Index”) is designed to produce a better risk return
ratio than a basket that is long of the iStoxx EUR 600 Low Variance Adjusted Beta Index (EUR – Net Total Return)
and short of the Stoxx Europe 600 Gross Return Index. The Index is calculated and published by Stoxx Limited
(the “Index Calculation Agent”), and is sponsored by Société Générale (the “Index Sponsor”).

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Europe.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
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For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.

V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SGI Commodity Trend Following Index (single
identifier is the Bloomberg code SGIXTFCY), where Société Générale Index acts as the “administrator”(as defined
in Article 3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The SGI Commodity Trend Following Index (USD – Excess Return) (the “Index”) aims to provide an exposure to
the performance of a trend following strategy on a basket of SG indices.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Global.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.

Page 4 of 6

b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SGI Equity Trend Following Index (single identifier is
the Bloomberg code SGIXTFEQ), where Société Générale Index acts as the “administrator” (as defined in Article
3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The SGI Equity Trend Following Index(USD – Excess Return) (the “Index”) aims to provide an exposure to the
performance of a trend following strategy on a basket of SG indices.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Europe.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SGI Forex Trend Following Index (single identifier is
the Bloomberg code SGIXTFFX), where Société Générale Index acts as the “administrator” (as defined in Article
3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The SGI Forex Trend Following Index (USD – Excess Return) (the “Index”) aims to provide an exposure to the
performance of a trend following strategy on a basket of SG indices

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Global.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SGI Interest Rate Trend Following Index (single
identifier is the Bloomberg code SGIXTFIR), where Société Générale Index acts as the “administrator” (as defined
in Article 3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The SGI Interest Rate Trend Following Index (USD – Excess Return) (the “Index”) aims to provide an exposure to
the performance of a trend following strategy on a basket of SG indices.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Global.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SGI Cross Asset Trend Following VT 3% Index (single
identifier is the Bloomberg code SGIXTFXV), where Société Générale Index acts as the “administrator”(as defined
in Article 3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The SGI Cross Asset Trend Following VT 3% Index (USD – Excess Return) (the “Index”) aims to provide an
exposure to the performance of a multi-asset basket of trend following indices

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Global.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SGI Term Structure Carry (single identifier is the
Bloomberg code SGIXTSCX), where Société Générale Index acts as the “administrator” (as defined in Article
3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The Index is composed of a basket of three (3) term structure carry strategies exploiting the term structure in
Commodities, Equities and and Fixed Income profiting from the persistence of those moves in Equity,
Commodity, Interest Rates.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Global.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.

Page 4 of 6

b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
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For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.

V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SGI - 10y US Treasury Index (single identifier is the
Bloomberg code SGIXTY10), where Société Générale Index acts as the “administrator” (as defined in Article
3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The SGI - 10y US Treasuries Index Index (USD - Excess Return) aims to to reflect the returns generated over time
relating a synthetic long position in a series of CBOT 10-Year US Treasury Note Futures Contracts.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

America.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SGI US Delta Cap Mean Reversion Index (single
identifier is the Bloomberg code SGIXUSGC), where Société Générale Index acts as the “administrator” (as
defined in Article 3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The SGI US Delta Cap Mean Reversion (the “Index”) aims to generate positive performance from potential meanreversion patterns in the levels of S&P 500® index (the “Underlying Index”) by capturing the spread between its
daily and biweekly variance, , while applying a cap and floor on the daily performance of the Index over to the
daily performance of the Underlying Index (the “Delta”) at respectively 200% and -200%.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

America.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
Page 4 of 6

b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
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For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.

V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SGI US Gravity Index (single identifier is the
Bloomberg code SGIXUSGR), where Société Générale Index acts as the “administrator” (as defined in Article
3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The SGI US Gravity (the “Index”) aims to generate positive performance from potential mean-reversion patterns
in the levels of S&P 500® index (the “Underlying Index”) by capturing the spread between its daily and biweekly
variance.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

America.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
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For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.

V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SG Carry PPR F3-F0 Index (single identifier is the
Bloomberg code SGIXV59E), where Société Générale Index acts as the “administrator” (as defined in Article
3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The SG Carry PPR F3-F0 Index (USD – Excess Return) (the “index”) tracks the performance of a systematic
long/short strategy based on positions made up of Underlying Indices

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Global.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SGI VOL INVEST (single identifier is the Bloomberg
code SGIXVI), where Société Générale Index acts as the “administrator”(as defined in Article 3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The SGI VOL INVEST (USD - Total Return) (the “Index”) is an index designed to provide investors with an efficient
instrument for equity hedging strategies. The Index gives investors exposure to the implied volatility of the S&P
500® Index, whilst mitigating the typical cost of carry traditionally associated with long implied volatility
strategies.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

America.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
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For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.

V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SGI VOL INVEST 2 Index (single identifier is the
Bloomberg code SGIXVI2), where Société Générale Index acts as the “administrator” (as defined in Article 3(1)(6)
of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The SGI VOL INVEST 2 (USD - Total Return) (the “Index”) is an index designed to provide investors with an
efficient instrument for equity hedging strategies. The Index gives investors exposure to the implied volatility of
the S&P 500® Index, whilst mitigating the typical cost of carry traditionally associated with long implied volatility
strategies.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

America.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
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For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.

V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SGI Vol Premium 3 (single identifier is the Bloomberg
code SGIXVP3), where Société Générale Index acts as the “administrator” (as defined in Article 3(1)(6) of the
BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

SGI Vol Premium 3 (the “Index”) aims to capture the spread between implied and realized volatility on the S&P
500® (the “Underlying Index”) by rolling variance swaps.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

America.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SGI Vol Premium Dynamic (USD - ER) (single identifier
is the Bloomberg code SGIXVPD), where Société Générale Index acts as the “administrator” (as defined in Article
3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

SGI Vol Premium Dynamic (the “Index”) tries to capture the spread between implied and realized volatility on the
S&P 500® (the “Underlying Index”) by rolling 1M variance swaps with a dynamic leverage.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

America.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SGI Vol Premium Dynamic 2 (single identifier is the
Bloomberg code SGIXVPD2), where Société Générale Index acts as the “administrator” (as defined in Article
3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

SGI Vol Premium Dynamic II (the “Index”) tries to capture the spread between implied and realized volatility on
the S&P 500® (the “Underlying Index”) by rolling 1M variance swaps with a dynamic leverage.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

America.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).

Page 3 of 6

I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SGI World Champions Index (single identifier is the
Bloomberg code SGIXWC), where Société Générale Index acts as the “administrator” (as defined in Article 3(1)(6)
of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The SGI World Champions Index (EUR – Net Total Return) (the “Index”, displayed on the Bloomberg ticker
SGIXWC <Index>) is an index that aims to capture the performance of a selection of stocks published by the
Equity Research Department of Société Générale under the World Champions Portfolio (each stock, a “Basket
Component”, together, the “Underlying Basket”).

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Global.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
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For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.

V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SGI Wise Bottom (single identifier is the Bloomberg
code SGIXWIB), where Société Générale Index acts as the “administrator” (as defined in Article 3(1)(6) of the
BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The SGI WISE Bottom index tracks the performance of pan European shares corresponding to the bottom
selection of the WISE Model.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Europe.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SGI Wise Long (single identifier is the Bloomberg code
SGIXWIL), where Société Générale Index acts as the “administrator”(as defined in Article 3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The SGI Wise Long tracks the performance of a selection of 12 portfolios (top decile) of Pan-European shares
picked according to the 'Wise Model', a proprietary model developed by Societe Generale.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Europe.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SGI Wise Long Short (single identifier is the
Bloomberg code SGIXWILS), where Société Générale Index acts as the “administrator” (as defined in Article
3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The SGI Wise Long/Short provides the excess return of (i) a long investment in the SGI Wise Long and (ii) a short
investment in the SGI Wise Short.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Europe.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SGI Wise Top (single identifier is the Bloomberg code
SGIXWIT), where Société Générale Index acts as the “administrator”(as defined in Article 3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The SGI WISE Top index tracks the performance of p an European shares corresponding to the top select ion of
the WISE Model.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Europe.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.

Page 5 of 6

V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SGI Wise Long Short Vol Target (single identifier is the
Bloomberg code SGIXWIVT), where Société Générale Index acts as the “administrator” (as defined in Article
3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The SGI WISE Long/Short Vol Target index offers risk-controled exposure to the SGI WISE Long/Short index.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Europe.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SGI WISE US Vol Target 8% (single identifier is the
Bloomberg code SGIXWUVT), where Société Générale Index acts as the “administrator” (as defined in Article
3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The SGI WISE US Vol Target 8% (USD - Excess Return) (the “Index”) is designed to produce a better risk-return
ratio than the SGI WISE US Long/Short (the “Underlying Index”). The Index is constructed pursuant to a
systematic process used to optimize, under certain circumstances, the exposure to the Underlying Index while
keeping the risk level of the Index, measured by the historical volatility of the Index, close to a pre-defined target
level. The exposure to the Underlying Index is bounded between a minimum of 0% and a maximum of 150% of
the level of the Index. When the volatility of the Underlying Index increases, the deemed exposure to the
Underlying Index decreases (down to a minimum of 0% of the level of the Index), and when the volatility of the
Underlying Index decreases, the deemed exposure to the Underlying Index increases. The Index integrates a net
funding cost and is therefore subject to a variable replication fee equal to this funding cost and calculated on the
Index level.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

North America.
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III.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.

b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
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Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.

V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SGI – Australian 10Y Treasury Bond (single identifier is
the Bloomberg code SGIXXM), where Société Générale Index acts as the “administrator” (as defined in Article
3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The SGI – Australian 10Y Treasury Bond (EUR – Excess Return) is designed to reflect the returns generated over
time relating to a long position in a series of Italian Government Bond Futures Contracts.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Asia.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark Apollo Absolute Return Index (GBP-Hedged – Net
Total Return) (single identifier is the Bloomberg code SGMDAAR), where Société Générale Index acts as the
“administrator”(as defined in Article 3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The Apollo Absolute Return Index is an index that gives a variable exposure to an allocation of funds.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Global.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark Apollo Absolute Return EUR Index (single identifier is
the Bloomberg code SGMDAARE), where Société Générale Index acts as the “administrator” (as defined in Article
3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The Apollo Absolute Return EUR Index is an index that gives a variable leveraged exposure to an allocation of
funds.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Global.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark Apollo Absolute Return USD Index (single identifier is
the Bloomberg code SGMDAARU), where Société Générale Index acts as the “administrator” (as defined in Article
3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The Apollo Absolute Return USD Index is an index that gives a variable leveraged exposure to an allocation of
funds.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Global.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark Allocation Index (single identifier is the Bloomberg
code SGMDALLO), where Société Générale Index acts as the “administrator” (as defined in Article 3(1)(6) of the
BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The Allocation Index (the “Index”) aims at replicating the performance of a weekly rebalanced basket of mutual
funds (the “Index Components”). The objective of the Index is to generate absolute returns and a low volatility.
Certain parameters of the Index, like inter alia its composition and the weight of its components, may be
reviewed by an Index scientific committee, which comprises staff members of both Société Générale (the “Index
Sponsor’) and Lyxor Asset Management (the “Index Scientific Committee”). Reviews are to occur biannually or
whenever one of the members of the Index Scientific Committee deems suitable (in the limit of 3 reviews per
calendar year). The universe of selection (the “Index Universe”) includes (i) any UCITS 3 mutual funds (i.e.
compliant with the Council Directive 85/611/EEC as amended from time to time) and authorized for distribution
in France and (ii) any French funds authorized for distribution in France. The Index allocation shall respect the
following constraints: - the number of Index Components shall not exceed ten; and - the weighting of each Index
Component in the Index shall be higher or equal to 10% and lower and equal to 50% In addition, the Index Rules
themselves may, by decision of the Index Scientific Committee pursuant to the Index Scientific Committee
Governance (as specified in the Index Rules), be supplemented, amended or revised in whole or in part, which
may lead to changes in the way the Index is compiled and calculated or affect the Index in another way. The
initial allocation consists in a long position in - a fund mainly invested in equities (the Exane Gulliver fund,
Bloomberg ticker: EXINGUP FP Equity); - a fund mainly invested in debt instruments (the Union Reactif
Valorisation, Bloomberg ticker: CISCOVA FP Equity); and - the Lyxor ETF Euro Cash EuroMTS Eonia Investable
(Bloomberg ticker: CSH FP Equity). The Index is calculated and published by Standard & Poor’s Financial
Services LLC (the “Index Calculation Agent”).
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b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Europe.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.

b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.
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a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.

V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark Arca Diversifié Index (single identifier is the
Bloomberg code SGMDARCA), where Société Générale Index acts as the “administrator” (as defined in Article
3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The ARCA Diversifié Index (the “Index”) is designed to produce a better risk-return ratio than a basket of mutual
funds (the “Underlying Basket”). The Index is constructed pursuant to a rebalancing process between (a) the
Underlying Basket, (b) a hypothetical deposit based on the 1-Month Euro interbank offered rate for deposits in
Euro (the “EURIBOR Rate”) and (c) a hypothetical borrowing based on the EURIBOR Rate used to optimize, under
certain circumstances, the exposure to the Underlying Basket while keeping the risk level of the Index close to a
pre-defined target level. The exposure to the Underlying Basket, through the use of the hypothetical borrowing,
can reach a maximum of 150% of the level of the Index.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

Global.
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III.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.

b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
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Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.

V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark Equity Smart Factors (single identifier is the
Bloomberg code SGMDAZIE), where Société Générale Index acts as the “administrator” (as defined in Article
3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The Equity Smart Factors (EUR – Total Return) (the “Portfolio”) aims to provide an exposure to the performance
of an Equity basket of SG indices (each an “Underlying Basket Component”, together the “Underlying Basket”).

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Global.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark The Best Select Fund Index (single identifier is the
Bloomberg code SGMDBESF), where Société Générale Index acts as the “administrator” (as defined in Article
3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The Best Select FundIndex , with an index launch date on the 31st July 2017 , aims to provide the performance of
a dynamic multi-asset basket of mutual funds with a volatility control mechanism.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Europe.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark The Best Select Fund CZK Index (single identifier is
the Bloomberg code SGMDBEZK), where Société Générale Index acts as the “administrator” (as defined in Article
3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The index aims to provide the performance of a dynamic multi-asset basket of mutual funds with a volatility
control mechanism.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Europe.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark The Best Select Fund 2 EUR Index (single identifier is
the Bloomberg code SGMDBF2E), where Société Générale Index acts as the “administrator” (as defined in Article
3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The index aims to provide the performance of a dynamic multi-asset basket of mutual funds with a volatility
control mechanism.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Europe.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).

Page 3 of 6

I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark The Best Profile Fund EUR Index (single identifier is
the Bloomberg code SGMDBPFE), where Société Générale Index acts as the “administrator” (as defined in Article
3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The Best Profile Fund EUR Index is composed of a hypothetical basket of funds with a volatility control
mechanism

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Global.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark The Best Select Fund EUR Index (single identifier is
the Bloomberg code SGMDBSFE), where Société Générale Index acts as the “administrator” (as defined in Article
3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The Best Select Fund EUR Index aims to provide the performance of a dynamic multi-asset basket of mutual
funds with a volatility control mechanism.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Global.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark The Best Select Fund Index USD (single identifier is
the Bloomberg code SGMDBSFU), where Société Générale Index acts as the “administrator” (as defined in Article
3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The Best Select Fund USD Index aims to provide the performance of a dynamic multi-asset basket of mutual
funds with a volatility control mechanism.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Europe.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark Click Commo Index (single identifier is the Bloomberg
code SGMDCCI), where Société Générale Index acts as the “administrator” (as defined in Article 3(1)(6) of the
BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The Click Commo Index (the “Index”) is designed to produce a better risk-return ratio than the fund Carmignac
Commodities (the “Underlying Fund”, Bloomberg Ticker: CARCOMM LX <Equity>).

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Global.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark The CAML GLOBAL Equities Low Carbon Index (single
identifier is the Bloomberg code SGMDCDRS), where Société Générale Index acts as the “administrator” (as
defined in Article 3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
This Benchmark pursues certain ESG objectives.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The CAML GLOBAL Equities Low Carbon index (EUR – Net Total Return) is designed to capture the performance
of a basket of shares advised by Cedrus AM.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Europe.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SGI CEO Value Invest (single identifier is the
Bloomberg code SGMDCEOI), where Société Générale Index acts as the “administrator” (as defined in Article
3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The SGI CEO Value Invest (the “Index”) tracks the performance of a selection of Pan-European shares picked
according to the CEO Model a proprietary model developed by the Equity Research Department of Société
Générale (the “Index Sponsor”).

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Global.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
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For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.

V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.

Page 6 of 6

APRIL 2019

BENCHMARK STATEMENT

SGMDCEVC – SGI Continental Europe Vol Control in NOK

CONTENTS

Introduction.................................................................................................................................................. 3
I.

General Information ............................................................................................................................. 4

II.

Market or Economic reality .................................................................................................................. 4
a. General description of the market or the economic reality geographical boundaries of the
market or economic reality .............................................................................................................. 4
b.

Geographical boundaries of the market or economic reality..................................................... 4

III. Potential limitations............................................................................................................................. 4
a.

Circumstances in which administrator would lack sufficient input data..................................... 4

b.

Position of each function or body that may exercise discretion................................................. 5

IV. Review of the methodology, changes to or cessation of the benchmark .......................................... 5

V.

a.

i. Changes to a benchmark........................................................................................................ 5

a.

ii. Cessation of a benchmark ..................................................................................................... 5

Update of the document ...................................................................................................................... 6

Page 2 of 6

Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SGI Continental Europe Vol Control in NOK (single
identifier is the Bloomberg code SGMDCEVC), where Société Générale Index acts as the “administrator” (as
defined in Article 3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The SGI Euro Equity Index (the “Index”) is designed to produce a better risk-return ratio than the EURO STOXX 50
Price Index (the “Underlying Index”).

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Europe.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.

Page 6 of 6

APRIL 2019

BENCHMARK STATEMENT

SGMDDBFE – Diversified Bond Fund EUR Index

CONTENTS

Introduction.................................................................................................................................................. 3
I.

General Information ............................................................................................................................. 4

II.

Market or Economic reality .................................................................................................................. 4
a. General description of the market or the economic reality geographical boundaries of the
market or economic reality .............................................................................................................. 4
b.

Geographical boundaries of the market or economic reality..................................................... 4

III. Potential limitations............................................................................................................................. 4
a.

Circumstances in which administrator would lack sufficient input data..................................... 4

b.

Position of each function or body that may exercise discretion................................................. 5

IV. Review of the methodology, changes to or cessation of the benchmark .......................................... 5

V.

a.

i. Changes to a benchmark........................................................................................................ 5

a.

ii. Cessation of a benchmark ..................................................................................................... 5

Update of the document ...................................................................................................................... 6

Page 2 of 6

Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark Diversified Bond Fund EUR Index (single identifier is
the Bloomberg code SGMDDBFE), where Société Générale Index acts as the “administrator” (as defined in Article
3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The Index is designed to provide a better risk-adjusted return thant a basket of fund with a volatility target set at
4%

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Global.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SGI Dynamic Commodity Porfolio Index (single
identifier is the Bloomberg code SGMDDCPI), where Société Générale Index acts as the “administrator” (as
defined in Article 3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The SGI Dynamic Commodity Portfolio Index (the “Index”), displayed on the Bloomberg page “SGMDDCPI
<Index>”is designed to produce a better risk-return ratio than a basket of indices (the “Underlying Basket”).

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Global.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark Dynamic Emerging Allocation 10 Index (single
identifier is the Bloomberg code SGMDDEA1), where Société Générale Index acts as the “administrator” (as
defined in Article 3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The Dynamic Emerging Allocation 10 Index (the “Index”) is designed to produce a better risk-return ratio than a
basket of mutual funds (the “Underlying Basket”).

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Emerging Markets.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark Dynamic Recovery Index (single identifier is the
Bloomberg code SGMDDYRE), where Société Générale Index acts as the “administrator” (as defined in Article
3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The Dynamic Recovery Index (the “Index”) is designed to produce a better risk-return ratio than the DJ Euro
Stoxx 50 Total Return (the “Underlying Index”). The Index is constructed pursuant to a rebalancing process
between (a) the Underlying Index, (b) a hypothetical deposit based on the 1-Month Euro interbank offered rate
for deposits in Euro (the “EURIBOR Rate”) and (c) a hypothetical borrowing based on the EURIBOR Rate used to
optimize, under certain circumstances, the exposure to the Underlying Index while keeping the risk level of the
Index close to a pre-defined target level. The exposure to the Underlying Index, through the use of the
hypothetical borrowing, can reach a maximum of 200% of the level of the Index.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

Europe.
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III.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.

b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
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Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.

V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark Efficiency AAA Mixed Profile Index (single identifier is
the Bloomberg code SGMDEAMP), where Société Générale Index acts as the “administrator” (as defined in Article
3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The Efficiency AAA Mixed Profile Index is composed of a hypothetical basket of funds with fixed weights and reset
quarterly with a volatility control mechanism

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Europe.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark Enhanced Dynamic Strategy Index (single identifier is
the Bloomberg code SGMDEDSI), where Société Générale Index acts as the “administrator” (as defined in Article
3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The Enhanced Dynamic Strategy Index (the “Index”) is designed to produce a better risk-return ratio than the DJ
Euro Stoxx 50 Total Return (the “Underlying Index”). The Index is constructed pursuant to a rebalancing process
between (a) the Underlying Index, (b) a hypothetical deposit based on the 1-Month Euro interbank offered rate
for deposits in Euro (the “EURIBOR Rate”) and (c) a hypothetical borrowing based on the EURIBOR Rate used to
optimize, under certain circumstances, the exposure to the Underlying Index while keeping the risk level of the
Index close to a pre-defined target level. The exposure to the Underlying Index, through the use of the
hypothetical borrowing, can reach a maximum of 200% of the level of the Index.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

Europe.
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III.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.

b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
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Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.

V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SGI EU 1M Strangle Strategy (single identifier is the
Bloomberg code SGMDES1M), where Société Générale Index acts as the “administrator” (as defined in Article
3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The SGI EU 1M Strangle Strategy is designed to track the performance of short listed strangle strategy on the
Euro Stoxx 50 Price Return Index.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Europe.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.

Page 6 of 6

APRIL 2019

BENCHMARK STATEMENT

SGMDESEK – Europe Sector Efficient 30 CZK Index

CONTENTS

Introduction.................................................................................................................................................. 3
I.

General Information ............................................................................................................................. 4

II.

Market or Economic reality .................................................................................................................. 4
a. General description of the market or the economic reality geographical boundaries of the
market or economic reality .............................................................................................................. 4
b.

Geographical boundaries of the market or economic reality..................................................... 4

III. Potential limitations............................................................................................................................. 4
a.

Circumstances in which administrator would lack sufficient input data..................................... 4

b.

Position of each function or body that may exercise discretion................................................. 5

IV. Review of the methodology, changes to or cessation of the benchmark .......................................... 5

V.

a.

i. Changes to a benchmark........................................................................................................ 5

a.

ii. Cessation of a benchmark ..................................................................................................... 5

Update of the document ...................................................................................................................... 6

Page 2 of 6

Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark Europe Sector Efficient 30 CZK Index (single identifier
is the Bloomberg code SGMDESEK), where Société Générale Index acts as the “administrator” (as defined in
Article 3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The Europe Sector Efficient 30 CZK Index is a rules-based index designed to provide the performance of the
Finvex Sector Efficient Europe 30 Price Index in EUR, daily foreign-exchange hedged into CZK, net of a fee.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Europe.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SGI Euro Equity Index (single identifier is the
Bloomberg code SGMDEUEQ), where Société Générale Index acts as the “administrator” (as defined in Article
3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The SGI Strategic Long Index (the “Index”) is a systematic long equity strategy which invests in a basket of 50
European stocks (the “Underlying Basket”).

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Global.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark Euro Volatility Target 22.50 Index (single identifier is
the Bloomberg code SGMDEUVT), where Société Générale Index acts as the “administrator” (as defined in Article
3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The Euro Volatility Target 22.50 Index (the “Index”) is designed to have a performance potentially equivalent to
the Euro Stoxx 50 Price Return (the “Underlying Index” displayed on Bloomberg page SX5E <Index>) while
allowing better pricing conditions for structured products.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Europe.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
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For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.

V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark Europe Vol + Index (single identifier is the Bloomberg
code SGMDEVPI), where Société Générale Index acts as the “administrator” (as defined in Article 3(1)(6) of the
BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The Europe Vol + Index (the “Index”) is designed to produce a better risk-return ratio than the Euro Stoxx 50 (the
“Underlying Index”). The Index is constructed pursuant to a rebalancing process between (a) the Underlying
Index, (b) a hypothetical deposit based on the 1-Month Euro interbank offered rate for deposits in Euro (the
“EURIBOR Rate”) and (c) a hypothetical borrowing based on the EURIBOR Rate used to optimize, under certain
circumstances, the exposure to the Underlying Index while keeping the risk level of the Index close to a predefined target level. The exposure to the Underlying Index, through the use of the hypothetical borrowing, can
reach a maximum of 200% of the level of the Index. STOXX Limited is responsible for the index calculation (the
“Index Calculation Agent”). The Index is calculated end-of-day and net of a synthetic dividend yield equivalent to
the one of the Euro Stoxx 50.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

Europe.
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III.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.

b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
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Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.

V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark Euro Vol Target 25 Index (single identifier is the
Bloomberg code SGMDEVTI), where Société Générale Index acts as the “administrator” (as defined in Article
3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The Euro Vol Target 25 Index (the “Index”) is designed to produce a better risk-return ratio than the Euro Stoxx 50
Price Return (the “Underlying Index”). The Index is constructed pursuant to a leverage process on the Underlying
Index. The exposure to the Underlying Index can reach a maximum of 500% of the level of the Index.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Europe.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
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For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.

V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SGI Euro equi fix div (single identifier is the
Bloomberg code SGMDEWFD), where Société Générale Index acts as the “administrator” (as defined in Article
3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

SX5E Equal weight - Repo, estimated as the perf diff between the GTR and the futures roll.
Can be seen as Futures Roll + an Alpha ( Equal weight index - Market cap )

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Europe.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.

Page 4 of 6

b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SGI Flexible Momentum CHF (single identifier is the
Bloomberg code SGMDFMCH), where Société Générale Index acts as the “administrator” (as defined in Article
3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The SGI Flexible Momentum CHF (the “Index”) is designed to produce a better risk-return ratio than a cross-asset
basket of indices (the “Underlying Basket”). The Underlying Basket is based upon an allocation of assets (the
“Allocation”), which is determined according to a systematic algorithm based on a technical analysis of the
EuroStoxx 50 Net Total Return Index (Bloomberg Ticker: SX5T Index) and the SGI WISE Emerging (Bloomberg
Ticker: SGIXWE Index).

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Global.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
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described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.

b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients
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Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.

V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark Lyxor Gari Sustainable Europe Index (single identifier
is the Bloomberg code SGMDGARE), where Société Générale Index acts as the “administrator” (as defined in
Article 3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
This Benchmark pursues certain ESG objectives.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The Lyxor Gari Sustainable Europe Index (EUR) (the “Index”) is designed to capture the performance of a basket
of shares advised by Lyxor Asset Management (the “Index Advisor”). The Index is calculated and published on a
daily basis (each such day of calculation, a “Calculation Date”) by S&P Opco, LLC (a subsidiary of S&P Dow Jones
Indices LLC) (the “Index Calculation Agent” and the level calculated, the “Index Level”) and is sponsored by
Société Générale (the “Index Sponsor”). Lyxor AM (the “Index Advisor”) advises the scientific committee of the
Index (the “Index Scientific Committee”), composed of Index Sponsor and Index Advisor representatives, as to
certain parameters of the Index, such as the composition of the Index. The initial composition is displayed in
Appendix 1.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Europe.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
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described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.

b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients
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Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.

V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark Lyxor Gari Sustainable Pacific Index (single identifier
is the Bloomberg code SGMDGARP), where Société Générale Index acts as the “administrator” (as defined in
Article 3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
This Benchmark pursues certain ESG objectives.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The Lyxor Gari Sustainable Pacific (EUR) (the “Index”) is designed to capture the performance of a basket of
shares advised by Lyxor Asset Management (the “Index Advisor”). The Index is calculated and published on a
daily basis (each such day of calculation, a “Calculation Date”) by S&P Opco, LLC (a subsidiary of S&P Dow Jones
Indices LLC) (the “Index Calculation Agent” and the level calculated, the “Index Level”) and is sponsored by
Société Générale (the “Index Sponsor”). Lyxor AM (the “Index Advisor”) advises the scientific committee of the
Index (the “Index Scientific Committee”), composed of Index Sponsor and Index Advisor representatives, as to
certain parameters of the Index, such as the composition of the Index. The initial composition is displayed in
Appendix 1.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Asia.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
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described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.

b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients
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Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.

V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark Lyxor Gari Sustainable US Index (single identifier is
the Bloomberg code SGMDGARU), where Société Générale Index acts as the “administrator” (as defined in Article
3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
This Benchmark pursues certain ESG objectives.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The Lyxor Gari Sustainable US (EUR) (the “Index”) is designed to capture the performance of a basket of shares
advised by Lyxor Asset Management (the “Index Advisor”). The Index is calculated and published on a daily basis
(each such day of calculation, a “Calculation Date”) by S&P Opco, LLC (a subsidiary of S&P Dow Jones Indices
LLC) (the “Index Calculation Agent” and the level calculated, the “Index Level”) and is sponsored by Société
Générale (the “Index Sponsor”). Lyxor AM (the “Index Advisor”) advises the scientific committee of the Index (the
“Index Scientific Committee”), composed of Index Sponsor and Index Advisor representatives, as to certain
parameters of the Index, such as the composition of the Index. The initial composition is displayed in Appendix 1.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

America.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
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described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.

b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients
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Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.

V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark GARI EMU Low Beta Strategy (single identifier is the
Bloomberg code SGMDGELB), where Société Générale Index acts as the “administrator” (as defined in Article
3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

Lyxor GARI EMU Low Beta Strategy aims to provide a hypothetical exposure to the performance of a dynamic
basket of stocks listed in the European region.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Europe.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark Global Commodity Index ER in PLN (PLN-Hedged –
Excess Return) (single identifier is the Bloomberg code SGMDGLCO), where Société Générale Index acts as the
“administrator”(as defined in Article 3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The Global Commodity Index ER in PLN is designed to produce a better risk-return ratio than the Polish Zlotyhedged version of the Dow Jones-UBS Commodity Index 3-Month Forward.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Global.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark High Yield Credit Index ER in PLN (PLN-Hedged –
Excess Return) (single identifier is the Bloomberg code SGMDGLHY), where Société Générale Index acts as the
“administrator”(as defined in Article 3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The High Yield Credit Index ER in PLN is designed to produce a better risk-return ratio than the excess return and
Polish Zloty-hedged version of the Markit iBoxx USD Liquid High Yield index.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Global.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark Global Select Dividend 100 ER Index (PLN-Hedged –
Excess Return) (single identifier is the Bloomberg code SGMDGLSD), where Société Générale Index acts as the
“administrator”(as defined in Article 3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The Global Select Dividend 100 ER Index is designed to produce a better risk-return ratio than the excess return
and Polish Zloty-hedged version of the Stoxx Global Select Dividend 100.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Global.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.

Page 5 of 6

V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark Global Multiasset Strategy CZK Index (single identifier
is the Bloomberg code SGMDGMAS), where Société Générale Index acts as the “administrator” (as defined in
Article 3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The Global Multiasset Strategy CZK Index is a rules-based index that tracks the performance of a systematic
basket of multi-asset Indices based on rolling futures, with a volatility control mechanism.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Global.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark Global Quality Income Risk Control 10% (single
identifier is the Bloomberg code SGMDGQ10), where Société Générale Index acts as the “administrator” (as
defined in Article 3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The Global Quality Income Risk Control 10% Index aims to provide an exposure to the Global Quality Income
Index with a volatility target mechanism.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Global.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark ¥€$ Index (single identifier is the Bloomberg code
SGMDGRYE), where Société Générale Index acts as the “administrator”(as defined in Article 3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The Groupama Yes Index (the “Index”) is designed to produce a better risk-return ratio than a basket of mutual
funds (the “Underlying Basket”). The Index is constructed pursuant to a rebalancing process between (a) the
Underlying Basket and (b) a hypothetical deposit based on the 3-Month London interbank offered rate for
deposits in Euro (the “EURIBOR Rate”) used to optimize, under certain circumstances, the exposure to the
Underlying Basket while keeping the risk level of the Index close to a pre-defined target level. The exposure to
the Underlying Basket, through the use of the hypothetical borrowing, can reach a maximum of 100% of the level
of the Index. Certain parameters of the Index, like inter alia the composition of the Underlying Basket, may be
reviewed periodically by an Index scientific committee (the “Index Scientific Committee”), which comprises staff
members of both Société Générale (the “Index Sponsor’) and Groupama Asset Management (the “Index
Advisor”). In addition, the Index Rules themselves may, by decision of the Index Scientific Committee pursuant
the Index Scientific Committee Governance (as specified in the Index Rules), be supplemented, amended or
revised in whole or in part, which may lead to changes in the way the Index is compiled and calculated or affect
the Index in another way. The Index is calculated and published by Standard & Poor’s Financial Services LLC (the
“Index Calculation Agent”).

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

Global.
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III.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.

b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
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In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.

V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.

Page 6 of 6

APRIL 2019

BENCHMARK STATEMENT

SGMDHEZK – SGI Harmonia CZK Index

CONTENTS

Introduction.................................................................................................................................................. 3
I.

General Information ............................................................................................................................. 4

II.

Market or Economic reality .................................................................................................................. 4
a. General description of the market or the economic reality geographical boundaries of the
market or economic reality .............................................................................................................. 4
b.

Geographical boundaries of the market or economic reality..................................................... 4

III. Potential limitations............................................................................................................................. 4
a.

Circumstances in which administrator would lack sufficient input data..................................... 4

b.

Position of each function or body that may exercise discretion................................................. 5

IV. Review of the methodology, changes to or cessation of the benchmark .......................................... 5

V.

a.

i. Changes to a benchmark........................................................................................................ 5

a.

ii. Cessation of a benchmark ..................................................................................................... 5

Update of the document ...................................................................................................................... 6

Page 2 of 6

Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SGI Harmonia CZK Index (single identifier is the
Bloomberg code SGMDHEZK), where Société Générale Index acts as the “administrator” (as defined in Article
3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The SGI Harmonia CZK Index is a rules-based index designed to provide the performance of the SGI Harmonia
Index – EUR Excess Return, daily foreign-exchange hedged into CZK and net of a synthetic drag, accrued daily.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Global.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SGI IDC BOBL MOMENTUM (single identifier is the
Bloomberg code SGMDIDCB), where Société Générale Index acts as the “administrator” (as defined in Article
3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The SGI IDC BOBL MOMENTUM Index tracks the performance of a synthetic portfolio investing in EUREX Bobl
Futures Contracts. The Index invests only in EUREX Bobl Futures Contracts, which do not demand any initial
payment when entered into. As no money is needed to fund the trades on EUREX Bobl Futures Contracts, the
Index can be compared with the excess return of other investments. To be comparable with the total return of an
investment, the performance of a money market investment should be added to the Index performance

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Europe.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
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described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.

b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients
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Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.

V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark Lutetia Merger Arbitrage Volatility Control Index
(single identifier is the Bloomberg code SGMDLMAC), where Société Générale Index acts as the “administrator”
(as defined in Article 3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The Lutetia Merger Arbitrage Volatility Control Index (EUR - Total Return) aims to provide an exposure to a fund
with a volatility target mechanism.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Global.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark LOIM Long Equity Volatility EUR Index (single
identifier is the Bloomberg code SGMDLOEE), where Société Générale Index acts as the “administrator” (as
defined in Article 3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The LOIM Long Equity Volatility EUR Index (EUR – Excess Return) (the “Index”) is a systematic and rules-based
strategy that aims to replicate a hypothetical portfolio (the “Index Option Portfolio”) of long positions in listed
put options (each, an “Option Contract”) on the EURO STOXX 50 Index (the “Underlying Index”, displayed on
Bloomberg page SX5E <Index>), as further described below. The Index is composed of twelve (12) independent,
hypothetical option contract portfolios (collectively, the “Intermediate Indices” and each, an “Intermediate
Index”).

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Europe.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
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described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.

b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients
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Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.

V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark Lutetia Volatility Advantage II Strategy (single
identifier is the Bloomberg code SGMDLVA2), where Société Générale Index acts as the “administrator” (as
defined in Article 3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The Lutetia Volatility Advantage II Strategy (the “Portfolio”), is a strategy that aims to provide diversification
within a portfolio as well as a hedge against downside risks in equity markets while mitigating the cost of carry.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

America.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark PROCSI Multi-CoRE VC 7% Index (single identifier is
the Bloomberg code SGMDMCC7), where Société Générale Index acts as the “administrator” (as defined in Article
3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The PROCSI® Multi-CoRE Index (GBP – Excess Return) aims to provide an exposure to the performance of a
dynamic multi-asset basket of futures and indices based on the proprietary PROCSI® model developed by
Protean Capital LLP

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Global.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
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For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.

V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SGI Multifund Index (single identifier is the
Bloomberg code SGMDMFRU), where Société Générale Index acts as the “administrator” (as defined in Article
3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The SGI Flexible Allocation Fund Index (EUR – Excess Return) Index (the “Index”) is designed to produce a better
risk-return ratio than a basket of funds (the “Underlying Basket”).

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Europe.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark The SGI – CCMSA Multi Actifs - ER Index (single
identifier is the Bloomberg code SGMDMSA), where Société Générale Index acts as the “administrator” (as
defined in Article 3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The SGI – CCMSA Multi Actifs - ER Index (the “Index”, displayed on Bloomberg ticker: SGMDMSA <Index>), with an
index launch date on the 30th June 2014 (the “Index Launch Date”) is an index that gives an exposure to a basket
(the “Underlying Basket”) of indices (each a “Basket Component”) with a volatility target mechanism. The Index
is calculated and published by S&P Opco, LLC (a subsidiary of S&P Dow Jones Indices LLC) (the “Index
Calculation Agent”) and is sponsored by Société Générale (the “Index Sponsor”). The composition of the
Underlying Basket may be reviewed from time to time by an Index scientific committee (the “Index Scientific
Committee”), which comprises staff members of Société Générale (the “Index Sponsor”), Lyxor international
Asset Management (the “Index Advisor”) and Caisse Centrale de la Mutualité Société Agricole (the “Index SubAdvisor”) (together the “Index Advisors”). In addition, the Index Rules themselves may, by decision of the Index
Scientific Committee pursuant to the Index Scientific Committee Governance (as specified in the Index Rules), be
supplemented, amended or revised in whole or in part, which may lead to changes in the way the Index is
compiled and calculated or affect the Index in another way.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

Global.
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III.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.

b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.

Page 5 of 6

Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.

V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark MultiTalents Dynamique (single identifier is the
Bloomberg code SGMDMTDI), where Société Générale Index acts as the “administrator” (as defined in Article
3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The MultiTalents Dynamique Index (the “Index”) is designed to produce a better risk-return ratio than the fund
Orelis Capital (the “Underlying Fund”, Bloomberg Code: ORELCAP FP). The Index is constructed pursuant to a
rebalancing process between (a) the Underlying Fund, (b) a hypothetical deposit based on the 1-Month Euro
interbank offered rate for deposits in Euro (the “EURIBOR Rate”) and (c) a hypothetical borrowing based on the
EURIBOR Rate used to optimize, under certain circumstances, the exposure to the Underlying Fund while
keeping the risk level of the Index close to a pre-defined target level. The exposure to the Underlying Fund,
through the use of the hypothetical borrowing, can reach a maximum of 200% of the level of the Index. The Index
is calculated and published by Standard & Poor’s LLC (the “Index Calculation Agent”). The Index level is
determined net of a synthetic dividend of 2.40% per annum.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

Global.
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III.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.

b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
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Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.

V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark VGH Sachwerteindex Index (single identifier is the
Bloomberg code SGMDMV15), where Société Générale Index acts as the “administrator” (as defined in Article
3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The VGH Sachwerteindex (EUR – Hedged) is designed to produce a better risk-return ratio than an underlying
basket that is based on a momentum strategy that allocates dynamically among four underlyings.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Global.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark Sub Index NOVA TARGET 20 (single identifier is the
Bloomberg code SGMDNO2S), where Société Générale Index acts as the “administrator” (as defined in Article
3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The SGI NOVA TARGET 20 Index (the “Index”) is designed to have a performance potentially equivalent to the
Euro Stoxx 50 Price Return (the “Underlying Index”) while allowing better pricing conditions for structured
products.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Europe.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
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For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.

V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark NOVA INVEST (single identifier is the Bloomberg code
SGMDNOIN), where Société Générale Index acts as the “administrator”(as defined in Article 3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The NOVA INVEST Index (the “Index”) is designed to have a performance potentially equivalent to the Euro Stoxx
50 Price Return (the “Underlying Index”) while allowing better pricing conditions for structured products.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Global.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark Subindex NOVA 2 Index (single identifier is the
Bloomberg code SGMDNOS2), where Société Générale Index acts as the “administrator” (as defined in Article
3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The NOVA 2 Index (the “Index”) is designed to have a performance potentially equivalent to the Euro Stoxx 50
Price Return (the “Underlying Index”) while allowing better pricing conditions for structured products.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Europe.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SubIndex Nova 8% Index (single identifier is the
Bloomberg code SGMDNOS8), where Société Générale Index acts as the “administrator” (as defined in Article
3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The SGI Nova 8% Index (the “Index”) is designed to produce a better risk-return ratio than the Euro Stoxx 50 Price
Return (the “Underlying Index”).The exposure of the Subindex to the Underlying Index can reach a maximum of
500% of the level of the Subindex. The target volatility is 25%. The exposure of the index is capped à 500% if the
historical volatility is lower than 11%, and 250% otherwise.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Europe.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
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For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.

V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark Subindex NOVA VOL + Index (single identifier is the
Bloomberg code SGMDNOSO), where Société Générale Index acts as the “administrator” (as defined in Article
3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The NOVA VOL + Index (the “Index”) is designed to have a performance potentially equivalent to the Euro Stoxx
50 Price Return (the “Underlying Index”) while allowing better pricing conditions for structured products.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Europe.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark Subindex NOVA Index (single identifier is the
Bloomberg code SGMDNOVS), where Société Générale Index acts as the “administrator” (as defined in Article
3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The NOVA Index (the “Index”) is designed to produce a better risk-return ratio than the Euro Stoxx 50 Price
Return (the “Underlying Index”). The exposure of the Subindex to the Underlying Index can reach a maximum of
500% of the level of the Subindex.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Europe.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
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For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.

V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark Olympia Flex (single identifier is the Bloomberg code
SGMDODI), where Société Générale Index acts as the “administrator”(as defined in Article 3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The Olympia Flex Index (the “Index”) is designed to produce a better risk-return ratio than a basket of mutual
funds (the “Underlying Basket”). The Index is constructed pursuant to a rebalancing process between (a) the
Underlying Basket, (b) a hypothetical deposit based on the 3-Month London interbank offered rate for deposits
in Euro (the “EURIBOR Rate”) and (c) a hypothetical borrowing based on the EURIBOR Rate used to optimize,
under certain circumstances, the exposure to the Underlying Basket while keeping the risk level of the Index
close to a pre-defined target level. The exposure to the Underlying Basket, through the use of the hypothetical
borrowing, can reach a maximum of 200% of the level of the Index. Certain parameters of the Index, like inter alia
the composition of the Underlying Basket, may be reviewed periodically by an Index scientific committee, which
comprises staff members of both Société Générale (the “Index Sponsor’) and Olympia Capital Asset Management
(the “Index Scientific Committee”). In addition, the Index Rules themselves may, by decision of the Index
Scientific Committee pursuant the Index Scientific Committee Governance (as specified in the Index Rules), be
supplemented, amended or revised in whole or in part, which may lead to changes in the way the Index is
compiled and calculated or affect the Index in another way. The Index level is computed on a weekly basis and is
determined net of a synthetic dividend of 3.6% per annum.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

Global.
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III.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.

b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
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In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.

V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SGI Opticrest Serenity Index (single identifier is the
Bloomberg code SGMDOPSR), where Société Générale Index acts as the “administrator” (as defined in Article
3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The SGI Opticrest Serenity (EUR – Excess Return) Index aims to provide an exposure to the performance of a
dynamic multi-asset basket of indices and funds with a volatility control mechanism.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Global.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SGI Opticrest Performance Index (single identifier is
the Bloomberg code SGMDOPTR), where Société Générale Index acts as the “administrator” (as defined in Article
3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The SGI Opticrest Performance Index is an index designed to track the performance a buy write investment
strategy on a basket of low volatility European stocks.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Europe.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
In this index, certain input parameters are determined by the administrator, they come from internal sources
such that the SG trading room.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
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For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.

V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark The SG PRIV Enhanced Collar Index (single identifier
is the Bloomberg code SGMDPREC), where Société Générale Index acts as the “administrator” (as defined in
Article 3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The SG PRIV Enhanced Collar Index is an index designed to give an exposure to a money market investment and a
basket of indices that reflects the performance of a hypothetical enhanced collar portfolio of rolling long and
short positions in put spread and call options on the Euro Stoxx 50 Price Return.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Europe.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
In this index, certain input parameters are determined by the administrator, they come from internal sources
such that the SG trading room.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
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For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.

V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark Premium Diversifié 2 Index (single identifier is the
Bloomberg code SGMDPRM2), where Société Générale Index acts as the “administrator” (as defined in Article
3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The Premium Diversifié 2 Index (the “Index”) is designed to produce a better risk-return ratio than a basket of
mutual funds (the “Underlying Basket”).

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Global.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.

Page 6 of 6

APRIL 2019

BENCHMARK STATEMENT

SGMDPRM3 – The Premium Diversifié 3 Index

CONTENTS

Introduction.................................................................................................................................................. 3
I.

General Information ............................................................................................................................. 4

II.

Market or Economic reality .................................................................................................................. 4
a. General description of the market or the economic reality geographical boundaries of the
market or economic reality .............................................................................................................. 4
b.

Geographical boundaries of the market or economic reality..................................................... 4

III. Potential limitations............................................................................................................................. 4
a.

Circumstances in which administrator would lack sufficient input data..................................... 4

b.

Position of each function or body that may exercise discretion................................................. 5

IV. Review of the methodology, changes to or cessation of the benchmark .......................................... 5

V.

a.

i. Changes to a benchmark........................................................................................................ 5

a.

ii. Cessation of a benchmark ..................................................................................................... 5

Update of the document ...................................................................................................................... 6

Page 2 of 6

Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark The Premium Diversifié 3 Index (single identifier is the
Bloomberg code SGMDPRM3), where Société Générale Index acts as the “administrator” (as defined in Article
3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The Premium Diversifié 3 Index (the “Index”) is designed to produce a better risk-return ratio than a basket of
mutual funds (the “Underlying Basket”).

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Europe.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark Premium Diversifié Index (single identifier is the
Bloomberg code SGMDPRMU), where Société Générale Index acts as the “administrator” (as defined in Article
3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The Premium Diversifié Index (the “Index”) is designed to produce a better risk-return ratio than a basket of
mutual funds (the “Underlying Basket”). The Index is constructed pursuant to a rebalancing process between (a)
the Underlying Basket, (b) a hypothetical deposit based on the 1-Month Euro interbank offered rate for deposits
in Euro (the “EURIBOR Rate”) and (c) a hypothetical borrowing based on the EURIBOR Rate used to optimize,
under certain circumstances, the exposure to the Underlying Basket while keeping the risk level of the Index
close to a pre-defined target level. The exposure to the Underlying Basket, through the use of the hypothetical
borrowing, can reach a maximum of 150% of the level of the Index. The Index is calculated and published by
Standard & Poor’s Financial Services LLC (the “Index Calculation Agent”). The Index level is computed on a daily
basis and is determined net of a synthetic dividend of 3.2% per annum.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

Global.
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III.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.

b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
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Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.

V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark Equity Fundamental USD Hedged (single identifier is
the Bloomberg code SGMDPRUV), where Société Générale Index acts as the “administrator” (as defined in Article
3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The Equity Fundamental USD Hedged index (the “Index”, displayed on Bloomberg page SGMDPRUV <Index>),
with an index launch date on the 30th December 2013 (the “Index Launch Date”), is a USD-hedged version of the
Equity Fundamental USD Hedged index (the “Subndex”, displayed on Bloomberg page SGMDPRIV <Index>)
which is a basket of stocks and funds advised by SG Priv Monaco.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Global.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
Page 4 of 6

b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
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For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.

V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SGI Star Funds Index (single identifier is the
Bloomberg code SGMDPSFI), where Société Générale Index acts as the “administrator” (as defined in Article
3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The SGI Star Funds Index aims to provide the performance of a dynamic multi-asset basket of mutual funds with
a volatility control mechanism.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Global.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark Control Plus Index (single identifier is the Bloomberg
code SGMDREV2), where Société Générale Index acts as the “administrator” (as defined in Article 3(1)(6) of the
BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The Control Plus Index (the “Index”) is designed to produce a better risk-return ratio than the Lyxor ETF
Leveraged DJ Euro Stoxx 50 (the “Equity Component”, ISIN Code: FR0010468983).

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Europe.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SGI 10-year JGB Futures Index Long (single identifier
is the Bloomberg code SGMDRJBL), where Société Générale Index acts as the “administrator” (as defined in
Article 3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

This index aims to roll futures on 10-year japanese government bonds.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Asia.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SGI 3-year KTB Futures Index Long (single identifier is
the Bloomberg code SGMDRKEL), where Société Générale Index acts as the “administrator” (as defined in Article
3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

This index aims to roll futures on 3-year korean government bonds.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Asia.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SG Rise of the Robots VT 15% Index (single identifier
is the Bloomberg code SGMDRO15), where Société Générale Index acts as the “administrator” (as defined in
Article 3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The SG Rise Of The Robots VT 15% Index (USD - Excess Return)is designed to produce a better risk return ratio
than a basket that is long of the SG Rise Of Robots Index(EUR – Net Total Return).

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Global.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SG Rise of the Robots VT 7 Index (single identifier is
the Bloomberg code SGMDROB7), where Société Générale Index acts as the “administrator” (as defined in Article
3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The SG Rise Of The Robots VT 7 Index (USD - Excess Return)is designed to produce a better risk return ratio than a
basket that is long of the SG Rise Of Robots Index(EUR – Net Total Return).

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Global.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SG Rise Of The Robots VT 9 Index (single identifier is
the Bloomberg code SGMDROBT), where Société Générale Index acts as the “administrator” (as defined in Article
3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The SG Rise Of The Robots VT 9 Index (USD - Excess Return)is designed to produce a better risk return ratio than a
basket that is long of the SG Rise Of Robots Index(EUR – Net Total Return).

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Global.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark Recovery Target Volatility Index (single identifier is
the Bloomberg code SGMDRTVI), where Société Générale Index acts as the “administrator” (as defined in Article
3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The Recovery Target Volatility Index (the “Index”) is designed to produce a better risk-return ratio than the DJ
Euro Stoxx 50 Total Return (the “Underlying Index”). The Index is constructed pursuant to a rebalancing process
between (a) the Underlying Index, (b) a hypothetical deposit based on the 1-Month Euro interbank offered rate
for deposits in Euro (the “EURIBOR Rate”) and (c) a hypothetical borrowing based on the EURIBOR Rate used to
optimize, under certain circumstances, the exposure to the Underlying Index while keeping the risk level of the
Index close to a pre-defined target level. The exposure to the Underlying Index, through the use of the
hypothetical borrowing, can reach a maximum of 200% of the level of the Index. STOXX Limited is responsible for
the index calculation (the “Index Calculation Agent”). The Index is calculated end-of-day and net of a synthetic
dividend yield equivalent to the one of the DJ Euro Stoxx 50.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

Europe.
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III.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.

b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
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Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.

V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SGI 10-year Commonwealth Treasury Bond Futures
Index Long (single identifier is the Bloomberg code SGMDRXML), where Société Générale Index acts as the
“administrator”(as defined in Article 3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

SGI 10-year Commonwealth Treasury Bond Futures Index Long takes a synthetic long positions on 10-year
Commonwealth Treasury Bond futures

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Asia.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SGI Flexible Allocation Fund Index (single identifier is
the Bloomberg code SGMDSFAF), where Société Générale Index acts as the “administrator” (as defined in Article
3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The The SGI Flexible Allocation Fund Index (CZK – Net Total Return) Index (the “Index”) is designed to produce a
better risk-return ratio than a basket of funds (the “Underlying Basket”). The Index is calculated and published
by Stoxx Limited (the “Index Calculation Agent”) and is sponsored by Société Générale (the “Index Sponsor”).

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Global.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
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For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.

V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SGI FLEX Premium Index ( EUR - Net Total Return)
(single identifier is the Bloomberg code SGMDSFPI), where Société Générale Index acts as the “administrator” (as
defined in Article 3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The SGI Flex Premium Index is designed to produce a better risk-return ratio than the Groupama Allocation
Flexible fund.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Global.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark Smartmultiassetindex (single identifier is the
Bloomberg code SGMDSMAI), where Société Générale Index acts as the “administrator” (as defined in Article
3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The Smartmultiassetindex is designed to produce a better risk-return ratio than an underlying basket of indices
that is based on a momentum strategy that allocates dynamically among four underlyings.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Global.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SmartAktienIndex (single identifier is the Bloomberg
code SGMDSMAK), where Société Générale Index acts as the “administrator” (as defined in Article 3(1)(6) of the
BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The SmartAktienIndex (the “Index”) is designed to produce a better risk-return ratio than the EURO STOXX 50
Price Return (the “Underlying Index”).

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Global.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SGI SOFIA Alternative Index (EUR – Net Total Return)
(single identifier is the Bloomberg code SGMDSOAL), where Société Générale Index acts as the “administrator”
(as defined in Article 3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The SGI SOFIA Alternative index is designed to produce a better risk-return ratio than the funding cost adjusted
version of a basket.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Global.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark Strategie Emergents Plus Index (single identifier is the
Bloomberg code SGMDSPAE), where Société Générale Index acts as the “administrator” (as defined in Article
3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The Stratégie Emergents Plus Index is designed to produce a better risk-return ratio than a long short basket of
Primonial Emergents fund and the Dow Jones Global Titans Gross Total Return.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Global.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark Stratégie Primonial Dynamique (single identifier is
the Bloomberg code SGMDSPDI), where Société Générale Index acts as the “administrator” (as defined in Article
3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The Stratégie Primonial Dynamique Index (the “Index”) is designed to produce a better risk-return ratio than the
fund Parworld Quam 15 – F (the “Underlying Fund”, ISIN Code: LU0400191978). The Index is constructed
pursuant to a rebalancing process between (a) the Underlying Fund, (b) a hypothetical deposit based on the 1Month Euro interbank offered rate for deposits in Euro (the “EURIBOR Rate”) and (c) a hypothetical borrowing
based on the EURIBOR Rate used to optimize, under certain circumstances, the exposure to the Underlying Fund
while keeping the risk level of the Index close to a pre-defined target level. The exposure to the Underlying Fund,
through the use of the hypothetical borrowing, can reach a maximum of 200% of the level of the Index.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

Global.
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III.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.

b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
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Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.

V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark Indosuez Dynamic Index (single identifier is the
Bloomberg code SGMDSUEZ), where Société Générale Index acts as the “administrator” (as defined in Article
3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

L'indice Indosuez Dynamic Index est conçu pour proposer une exposition sur une allocation de Fonds
sélectionnés par Indosuez

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Global.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).

Page 3 of 6

I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark Subindex Tandem Europe Dynamic Index (single
identifier is the Bloomberg code SGMDTEDS), where Société Générale Index acts as the “administrator” (as
defined in Article 3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The Absolute Europe Dynamic Index (the “Index”) is designed to produce a better risk-return ratio than the EURO
STOXX 50 Price Return (the “Underlying Index”). The Index is determined pursuant to a two-step process: aDetermination of a subindex (the “Subindex”) based on a vol target mechanism The exposure of the Subindex to
the Underlying Index can reach a maximum of 500% of the level of the Subindex. b- Determination of the level of
the Index based on a capping mechanism applied to the Subindex STOXX Limited is responsible for the index
calculation (the “Index Calculation Agent”). The Index is calculated end-of-day.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Europe.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
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described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.

b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients
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Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.

V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark Euro Vol 25 Index (EUR) (single identifier is the
Bloomberg code SGMDTV25), where Société Générale Index acts as the “administrator” (as defined in Article
3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The Euro Vol 25 Index (the “Index”) is designed to produce a better risk-return ratio than the Euro Stoxx 50 Price
Return.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Europe.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark Taunus Vermögens Balanced Index (single identifier
is the Bloomberg code SGMDTVIB), where Société Générale Index acts as the “administrator” (as defined in
Article 3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The Taunus Vermögens Balanced Index aims to provide an exposure to a basket of funds with a volatility target
mechanism.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Global.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SGI UK Enhanced BuyWrite Index (single identifier is
the Bloomberg code SGMDUKBW), where Société Générale Index acts as the “administrator”(as defined in Article
3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The SGI UK Enhanced BuyWrite Index is an index designed to track the performance of the combination of a
money market investment and a short call strategy on the FTSE 100® Price Return Index.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Europe.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
In this index, certain input parameters are determined by the administrator, they come from internal sources
such that the SG trading room.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
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For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.

V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SG UK Diversified Asset Index (single identifier is the
Bloomberg code SGMDUKDA), where Société Générale Index acts as the “administrator” (as defined in Article
3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The SG UK Diversified Asset Index is designed to produce a better risk-return ratio than an equally weighted
basket of indices and exchanged traded funds.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Europe.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SGI US Enhanced BuyWrite Index (single identifier is
the Bloomberg code SGMDUSBW), where Société Générale Index acts as the “administrator”(as defined in Article
3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The SGI US Enhanced BuyWrite Index is an index designed to track the performance of the combination of a
money market investment and a short call strategy on the S&P Price Return Index.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

America.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
In this index, certain input parameters are determined by the administrator, they come from internal sources
such that the SG trading room.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
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For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.

V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark The VolaIndexPerform Index (single identifier is the
Bloomberg code SGMDVIP), where Société Générale Index acts as the “administrator” (as defined in Article
3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The VolaIndexPerform (the “Index”) is designed to produce a better risk-return ratio than the Euro Stoxx 50 Price
Return (the “Underlying Index”).

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Europe.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.

Page 4 of 6

b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark Vol Target Euro Index (single identifier is the
Bloomberg code SGMDVTE), where Société Générale Index acts as the “administrator” (as defined in Article
3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The Vol Target Euro Index (the “Index”) is designed to produce a better risk-return ratio than the DJ Euro Stoxx
50 Price Return (the “Underlying Index”). The Index is constructed pursuant to a leverage process on the
Underlying Index. The exposure to the Underlying Index can reach a maximum of 200% of the level of the Index.
STOXX Limited is responsible for the index calculation (the “Index Calculation Agent”). The Index is calculated
end-of-day.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Europe.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
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described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.

b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients
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Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.

V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SGI 7% VT on SG Wellness and Healthy Living Index
(single identifier is the Bloomberg code SGMDWHL7), where Société Générale Index acts as the “administrator”
(as defined in Article 3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The SG 7% VT on SG Wellness and Healthy Living Index (Excess Return- EUR) (the “Index”) is designed a basket
that is long the SG Wellness and Healthy Living Index (EUR – Net Total Return) with a volatility control
mechanism set with a target volatility of 7%.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Global.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.

Page 4 of 6

b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
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For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.

V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark Cross Asset Risk Off Diversified W/O Licensing Fee
Index (EUR – Excess Return) (single identifier is the Bloomberg code SGMDXARO), where Société Générale Index
acts as the “administrator”(as defined in Article 3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The Cross Asset Risk Off Index (EUR – Excess Return) (the “Index”) provides exposure to the hypothetical
performance of a systematic and rules-based, cross asset strategy which seeks to generate returns via exposure
to various indices linked to equities and futures contracts on financial instruments and physical commodities,
based on a quantitative model (the “Model”) designed by YCAP Asset Management, SA (the “Model Provider”)

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Global.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
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For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.

V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark AMC One OAK (single identifier is the Bloomberg code
SGPC1OAK), where Société Générale Index acts as the “administrator”(as defined in Article 3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The SG Actively Managed Certificate Linked to Portfolio linked to the product ISIN: XS1314869873 aims to provide
an exposure to the performance of a diversified basket of Single Derivatives advisd by 1OAK Capital Limited

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Europe.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark AMC on funds - Soc Gen Strategic Certificate - Azimut
(single identifier is the Bloomberg code SGPCAZ01), where Société Générale Index acts as the “administrator” (as
defined in Article 3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The AMC on funds linked to the product ISIN: XS1562452323 aims to provide an exposure to the performance of a
diversified basket of Funds advisd by AZ Swiss & Partners S.A

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Global.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SG European Quality Income Index (single identifier is
the Bloomberg code SGQE), where Société Générale Index acts as the “administrator” (as defined in Article
3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The SG European Qaulity Income Index measrues the performance of companies with both attractive and
sustainable dividends recognizing that in the long run dividends have dominated equity returns while higher-risk
has not provided higher rewards.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Europe.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
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For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.

V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.

Page 6 of 6

APRIL 2019

BENCHMARK STATEMENT

SGQI – Global Quality Income Index

CONTENTS

Introduction.................................................................................................................................................. 3
I.

General Information ............................................................................................................................. 4

II.

Market or Economic reality .................................................................................................................. 4
a. General description of the market or the economic reality geographical boundaries of the
market or economic reality .............................................................................................................. 4
b.

Geographical boundaries of the market or economic reality..................................................... 4

III. Potential limitations............................................................................................................................. 4
a.

Circumstances in which administrator would lack sufficient input data..................................... 4

b.

Position of each function or body that may exercise discretion................................................. 5

IV. Review of the methodology, changes to or cessation of the benchmark .......................................... 5

V.

a.

i. Changes to a benchmark........................................................................................................ 5

a.

ii. Cessation of a benchmark ..................................................................................................... 5

Update of the document ...................................................................................................................... 6

Page 2 of 6

Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark Global Quality Income Index (single identifier is the
Bloomberg code SGQI), where Société Générale Index acts as the “administrator” (as defined in Article 3(1)(6) of
the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The SG Global Quality Income Index (PR-EUR) measures the performance of companies with both attractive and
sustainable dividends recognizing that in the long run dividends have dominated equity returns while higher-risk
has not provided higher rewards.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Global.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.

Page 4 of 6

b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
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For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.

V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SG Global Quality Income Index (GBP - Net Total
Return) (single identifier is the Bloomberg code SGQINRGB), where Société Générale Index acts as the
“administrator”(as defined in Article 3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The SG Global Quality Income Index (GBP – Net Total Return) aims to capture the performance of Shares which
are listed on the regulated exchange of an “Eligible Country” which offer attractive and sustainable dividend
yields.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Global.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
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For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.

V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SG Global Quality Income Index (single identifier is
the Bloomberg code SGQINRGH), where Société Générale Index acts as the “administrator” (as defined in Article
3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The SG Global Quality Income Index (GBP Currency Hedged – Net Total Return) aims to capture the performance
of Shares which are listed on the regulated exchange of an “Eligible Country” which offer attractive and
sustainable dividend yields.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Global.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
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For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.

V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark Global Quality Income Index Net TR (single identifier
is the Bloomberg code SGQINTR), where Société Générale Index acts as the “administrator” (as defined in Article
3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The SG Global Quality Income Index (NTR-EUR) measures the performance of companies with both attractive
and sustainable dividends recognizing that in the long run dividends have dominated equity returns while
higher-risk has not provided higher rewards.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Global.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.

Page 5 of 6

For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.

V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SG Japan Quality Income Index (PR-JPY) (single
identifier is the Bloomberg code SGQJ), where Société Générale Index acts as the “administrator” (as defined in
Article 3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

SG Japan Quality Income Index (PR-JPY) measures the performance of companies with both attractive and
sustainable dividends recognizing that in the long run dividends have dominated equity returns while higher-risk
has not provided higher rewards.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Asia.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.

Page 5 of 6

For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.

V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SG Japan Quality Income Beta Adjusted Index (single
identifier is the Bloomberg code SGQJEBA), where Société Générale Index acts as the “administrator” (as defined
in Article 3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The SG Japan Quality Income Beta Adjusted Index aims to provide a beta adjusted exposure to SG Japan Quality
Income Index, with the view to obtain a similar beta exposure as the TOPIX Total Return Index.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Asia.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SG Japan Equity Quality Income Premium Index (JPY
- Excess Return) (single identifier is the Bloomberg code SGQJEBAP), where Société Générale Index acts as the
“administrator”(as defined in Article 3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The SG Japan Equity Quality Income Premium Index aims to provide a 5% volatility targeted exposure to the
excess performance of SG Japan Quality Income Beta Adjusted Index over the TOPIX Gross Total Return Index.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Asia.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SG Japan Quality Income Index (NTR-JPY) (single
identifier is the Bloomberg code SGQJNTR), where Société Générale Index acts as the “administrator”(as defined
in Article 3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

SG Japan Quality Income Index (NTR-JPY) measures the performance of companies with both attractive and
sustainable dividends recognizing that in the long run dividends have dominated equity returns while higher-risk
has not provided higher rewards.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Asia.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
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For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.

V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SBELS35N VaR Controlled EUR Total Return Index
(EUR - Total Return) (single identifier is the Bloomberg code SGSB35E), where Société Générale Index acts as the
“administrator”(as defined in Article 3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The SBELS35N UCITS Compliant EUR Total Return Index (EUR - Total Return) (the “Index”) provides hypothetical
exposure to the value at risk controlled performance of the Scientific Beta Developed Multi-Beta Multi-Strategy
Managed Volatility L/S Equity Market Neutral x3.5 EUR Index (the “Smart Beta Index”)

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Global.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
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For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.

V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SBDLS35N VaR Controlled USD Total Return Index
(USD - Total Return) (single identifier is the Bloomberg code SGSB35U), where Société Générale Index acts as the
“administrator”(as defined in Article 3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The SBDLS35N UCITS Compliant USD Total Return Index (USD - Total Return) (the “Index”) provides hypothetical
exposure to the value at risk controlled performance of the Scientific Beta Developed Multi-Beta Multi-Strategy
Managed Volatility L/S Equity Market Neutral x3.5 Index.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Global.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
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For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.

V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark World Solar Energy Total Return Index in EUR (single
identifier is the Bloomberg code SOLEX), where Société Générale Index acts as the “administrator” (as defined in
Article 3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
This Benchmark pursues certain ESG objectives.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

World Solar Energy Total Return Index is quoted in EUR. Disseminated by the Dow Jones datafeed of the Chicago
Board of Trade.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Global.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.

Page 5 of 6

V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark World Timberland Total Return Index in EUR (single
identifier is the Bloomberg code TIMBEX), where Société Générale Index acts as the “administrator” (as defined
in Article 3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The World Timber Total Return index tracks the performance of stocks globally in Euro, which have a significant
ownership of timberland. The index includes the 15 largest and most liquid stocks from three
subectors(forestry,paper and REITs). Data started on 2/27/2007 Source:Dow Jones

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Global.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
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For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.

V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.

Page 6 of 6

APRIL 2019

BENCHMARK STATEMENT

URAX – World Uranium Total Return Index in EUR

CONTENTS

Introduction.................................................................................................................................................. 3
I.

General Information ............................................................................................................................. 4

II.

Market or Economic reality .................................................................................................................. 4
a. General description of the market or the economic reality geographical boundaries of the
market or economic reality .............................................................................................................. 4
b.

Geographical boundaries of the market or economic reality..................................................... 4

III. Potential limitations............................................................................................................................. 4
a.

Circumstances in which administrator would lack sufficient input data..................................... 4

b.

Position of each function or body that may exercise discretion................................................. 5

IV. Review of the methodology, changes to or cessation of the benchmark .......................................... 5

V.

a.

i. Changes to a benchmark........................................................................................................ 5

a.

ii. Cessation of a benchmark ..................................................................................................... 5

Update of the document ...................................................................................................................... 6

Page 2 of 6

Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark World Uranium Total Return Index in EUR (single
identifier is the Bloomberg code URAX), where Société Générale Index acts as the “administrator” (as defined in
Article 3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The World Uranium Total Return index (URAX) tracks the performance of stocks globally, which conduct business
with uranium. The index members are the largest and most liquid stocks from the list of eligible companies.
Source:DJ

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Global.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
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For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.

V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark World Alternative Energy Total Return Index in EUR
(single identifier is the Bloomberg code WAEX), where Société Générale Index acts as the “administrator” (as
defined in Article 3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
This Benchmark pursues certain ESG objectives.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

World Alternative Energy Total Return Index (EUR). Disseminated by the Dow Jones datafeed of the Chicago
Board of Trade.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Global.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark World Alternative Energy Total Return Index in EUR
Market Cap Adjusted (single identifier is the Bloomberg code WAEXC), where Société Générale Index acts as the
“administrator”(as defined in Article 3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
This Benchmark pursues certain ESG objectives.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The World Alternative Energy Market Cap Adjusted Index and the World Alternative Energy Index (each the
“Index”) tracks the performance of a hypothetical basket of Shares of Companies which have the biggest share of
their revenues in either or several of the following investment clusters: Distributed Energy, Energy Efficiency, and
Renewable Energy. The Shares are selected based on a quantitative model (the “Model”) designed by
RobecoSAM AG (the “Model Provider”). The Index is calculated, in EUR and USD, in each case Price Return and
Net Total Return, and published by Solactive AG (the “Index Calculation Agent”) and is sponsored by Société
Générale (the “Index Sponsor”).

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Global.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
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described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.

b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients
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Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.

V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark World Water Total Return Index in EUR (single
identifier is the Bloomberg code WOWAX), where Société Générale Index acts as the “administrator” (as defined
in Article 3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
This Benchmark pursues certain ESG objectives.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

World Water Total Return Index is quoted in EUR. Disseminated by the Dow Jones datafeed of the Chicago Board
of Trade.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Global.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark World Water Total Return Index in EUR Market Cap
Adjusted (single identifier is the Bloomberg code WOWAXC), where Société Générale Index acts as the
“administrator”(as defined in Article 3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
This Benchmark pursues certain ESG objectives.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

World Water cw Total Return Index is quoted in EUR. Disseminated by the Dow Jones datafeed of the Chicago
Board of Trade.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Global.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark Cyrrus AMC (single identifier is the Bloomberg code
ZAMTCZK), where Société Générale Index acts as the “administrator”(as defined in Article 3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The Cyrrus Actively Managed Certificates linked to the product ISIN: XS1289634211 aims to provide an exposure
to the performance of a diversified basket of Equity advisd by Cyrrus a.s

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Europe.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark Cyrrus AMC 2 (single identifier is the Bloomberg code
ZAMTCZK2), where Société Générale Index acts as the “administrator”(as defined in Article 3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The Cyrrus AMC 2 in CZK linked to the product ISIN: XS1490930952 aims to provide an exposure to the
performance of a diversified basket of Equity and ETF advisd by Cyrrus a.s

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Global.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.

Page 4 of 6

b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark SG Enhanced Series Dynamic Basket (single identifier
is the Bloomberg code ZHAMBROS), where Société Générale Index acts as the “administrator” (as defined in
Article 3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The SG Enhanced Series Dynamic Basket linked to the product ISIN: CWN8139P4605 aims to provide an exposure
to the performance of a diversified basket.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Europe.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark WLN HINDE FT (single identifier is the Bloomberg
code ZHINDE), where Société Générale Index acts as the “administrator”(as defined in Article 3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The WLN HINDE FT linked to the product ISIN: CWN8142E5022 aims to provide an exposure to the performance of
a diversified basket of Equity

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Europe.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark Internet Of Things (single identifier is the Bloomberg
code ZIOTHING), where Société Générale Index acts as the “administrator” (as defined in Article 3(1)(6) of the
BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The Internet Of Things - Active Tracker linked to the product ISIN: CWN8144A8051 aims to provide an exposure to
the performance of a diversified basket of Equity advisd by KBL European Private Bankers S.A.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Europe.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark Biotechs & Pharmas Dynamic Basket (single identifier
is the Bloomberg code ZPHABIO), where Société Générale Index acts as the “administrator” (as defined in Article
3(1)(6) of the BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

Société Générale is arranging the issue of Notes linked to a notional basket of Shares and a cash component
(each a “Dynamic Basket Component” and together the "Dynamic Basket", as further set out in Annex 1 ) which
can be dynamically re-allocated on a daily basis according to the recommendations of an external weighting
advisor (the “Weighting Advisor”). Noteholders will not receive any interest/coupon payments under the Notes.
Unless redeemed early, the Issuer shall pay the Final Redemption Amount on the Maturity Date. The return under
the Notes is linked to the performance of the Dynamic Basket minus the “Factor”: the higher the increase of the
value of the Dynamic Basket between Valuation Date(0) and Valuation Date(T), the higher the return of the Notes
and vice versa. However, attention of investors is drawn to the fact that some costs relating to the Notes will be
deducted of the performance of the Dynamic Basket and accordingly, Noteholders benefit of a positive
performance only if such performance is higher than these costs. The relevant costs are set out in the formula for
Final Redemption Amount below and include, amongst others, a fee payable to the Weighting Advisor.

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

Global.
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III.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.

b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
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Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.

V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark Pop Up Conviction (single identifier is the Bloomberg
code ZPOPUP), where Société Générale Index acts as the “administrator” (as defined in Article 3(1)(6) of the
BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The Pop Up Conviction linked to the product ISIN: FR0011350750 aims to provide an exposure to the
performance of a diversified basket of Equity

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Europe.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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Introduction

Societe Generale Index (SGI) is integrated in the Global Markets Cross-Asset Division of Societe Generale. The SGI
team is in charge of developing, structuring, maintaining and marketing rules-based SG proprietary indices
linked to a wide range of assets. SGI mandate is cross-asset and worldwide. SGI provides clients with investment
supports or hedging solutions by offering indices included in open architectures (either internally (Research,
pricing teams and Quantitative Investment Team) or externally).

SGI platform offers:



Flagship indices that are market access or strategy indices designed for a large and syndicated use
Bespoke indices that are dedicated to one specific client / one specific transaction. They can be
systematic or advised; derived from a flagship index or ex nihilo.

This document constitutes the applicable Benchmark Statement under Article 27 of Regulation (EU) 2016/1011 in
respect of the benchmarks referred to herein and SOCIETE GENERALE shall be considered the “administrator” of
such benchmarks (as defined in Article 3(1)(6) of the Benchmark Regulation). Terms used in this document, but
not defined, shall have the meaning ascribed in the Benchmark Administration - Key Terms Document (the
European Regulation on Benchmarks EU) 2016/1011, “BMR”).
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I.

General Information

This benchmark statement was created on 2019-04-24 and has not been updated since the creation of the
document.
This benchmark statement relates to a specific benchmark ZUK_TWENTY20 (single identifier is the Bloomberg
code ZUK2020), where Société Générale Index acts as the “administrator” (as defined in Article 3(1)(6) of the
BMR).
The Benchmark does not use any contributed input data (as defined in Article 3(1)(8) of the BMR).
The Benchmark is classified as a non-significant benchmark (as defined in Article 3(1)(27) of the BMR).
SGI offers a range of benchmarks pursuing Environmental, Social or Governance (ESG) objectives. However, this
benchmark does not specifically pursue ESG objectives and does not specifically aim to attain alignment with the
target of reducing carbon emissions or with the long-term global warming target of the Paris Climate Agreement.

II.

Market or Economic reality
a. General description of the market or the economic reality geographical
boundaries of the market or economic reality

The ZUK_TWENTY20 linked to the product ISIN: CWN8142T2022 aims to provide an exposure to the performance
of a diversified basket of Equity

b. Geographical boundaries of the market or economic reality
This benchmark may relate to one of the following regions:
-

III.

Europe.

Potential limitations
a. Circumstances in which administrator would lack sufficient input data

The circumstances in which administrator would lack sufficient input data are described in the index rule or the
global methodology of SGI Indices, which last version is available at www.sgi.sgmarkets.com, and in which are
described the different disruption or extraordinary events which could affect input data sufficiency or quality and
the applicable remedies. The applicable global methodology is referenced in the relevant index rule.
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b. Position of each function or body that may exercise discretion
Not applicable as there is no discretionary data in this benchmark.

IV.

Review of the methodology, changes to or cessation of the
benchmark

a. i. Changes to a benchmark
In some exceptional circumstances the need may arise for the administrator to modify the methodology of a
benchmark. Permanent modifications are aimed solely at rectifying manifest errors or enhancing the
methodology to the extent necessary to continue delivering the benchmark strategy.
Depending on the materiality of the changes, the foregoing modifications may be subject to the approval (i) of an
index scientific committee or (ii) of relevant members from SGI, compliance and legal teams, as applicable (and
in some cases, the approval of the parties holding an interest in products linked to the relevant benchmark
and/or other stakeholders), in any case as relevant and proportional to the materiality of such modifications,
with the key focus on the mitigation of potential conflicts of interest. Such approvals are sought depending on
the provisions specified in the index rules, or the relevant global methodology, as applicable.
Such modification may be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Material modifications might also be notified to investors
through SGI website, https://sgi.sgmarkets.com.

a.

ii. Cessation of a benchmark

The cessation of a benchmark may become necessary in the case of major disruption or extraordinary events
that cannot be remediated.
In such cases, the specific situation is carefully reviewed by the administrator as well as compliance and legal
teams.
Once the termination is decided, the termination process entails at least the following:



notification of the external providers
notification of the clients

Such termination would be communicated directly to the investor by an SG salesperson or, when relevant, to the
distributor of the product linked to the benchmark. Termination might also be notified to investors through SGI
website, https://sgi.sgmarkets.com.
For the avoidance of doubt, SGI may also terminate an index if such index is no longer needed or used as the
underlying of a product.
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V.

Update of the document

This document may be updated when necessary and notably in the following case:
a) in case the benchmark is no longer reliable to accurately measure the underlying market or economic
reality;
b) in case of a change in the type of the benchmark;
c) in case of a significant change in the benchmark or in the methodology of its calculation;
d) when fair and easy access to information is impaired as a consequence of a change in the information
incorporated in the benchmark statement by reference.
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