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Business Day Overview valid as of 8 July 2011

Overview Time Description Tranng
CET Period
06:00 Start of Business Day =
c
()
o
(e}
o
08:00 Start of Clearing Day o
08:30 Opening Bonds of the Swiss Confederation
Blue Chips
Mid- and Small-Caps
Secondary Listing
Separate Trading Lines
09:00 Opening Investment Funds
Exchange Traded Funds
Exchange Traded Funds on Bonds of the Swiss Confederation
Exchange Traded Structured Funds
Exchange Traded Products o
c
SIX Swiss Exch Liquidnet Service (SLS =
09:00 Start of Trading WSS =XC a(z\ﬁ’leM;?;;t:)e ervice (SLS) g
(@]
Derivatives Scoach Switzerland Ltd
09:15 Opening Warrants on Swiss Federal Bonds
Rights
Other CHF Bonds
Floating Rate Notes
. Convertible and Warrant Bonds <cum>
e Opening International Bonds
Delisted Bonds
Credit Linked Notes and Bond Linked Notes
!
S
c T
= 8
S
O
>
g§ 8 2
e
2 o o Bonds of the Swiss Confederation
2 § _g Warrants on Swiss Federal Bonds
2 § @ Other CHF Bonds
a O = Floating Rate Notes

17:00 End of Trading Convertible and Warrant Bonds <cum>
International Bonds
Delisted Bonds
Credit Linked Notes and Bond Linked Notes
Exchange Traded Funds on Bonds of the Swiss Confederation

Derivatives Scoach Switzerland Ltd

17:15 End of Trading Rights
Blue Chips
Mid- and Small-Caps g)
17:20 Start Closing Auction Secondary Listing =
Separate Trading Lines ©
Investment Funds t
[S)
. ) SIX Swiss Exchange Liquidnet Service (SLS) °
17:20 End of Trading (CH Market) LICJ
Swiss Blue Chip Segment
Swiss Small & Mid Caps
17:30 Run Auction and Close Secondary Listing
Separate Trading Lines
Investment Funds
Exchange Traded Funds
17:30 End of Trading Exchange Traded Structured Funds
Exchange Traded Products
) . SIX Swiss Exchange Liquidnet Service (SLS)
17:30 End of Trading (DE, NL, FR, UK Markets)
18:15 End of Clearing Day =
£
@
'_
2
22:00 End of Business Day o
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Trading Period Overview

valid as of 23 April 2012

End of Trading

Pre-Opening Opening Continuous Trading Post Trading
Without Closing Auction With Closing Auction
Duration uga?pg::g not applicable Opening until End of Trading not applicable 10 Minutes fn"“‘" ;’;Eg‘g’éﬁ_
Random Time not applicable 2 Minutes not applicable None 2 Minutes at Run Auction and Close not applicable
Yes
el Vs No Yes No Yes Time in Force: Good Till Date
must be greater than
STI Orders current trading day
Accept No No Yes No No No
= Fill or Kill No No Yes No No No
E Normal Yes No Yes No Yes No
S CTiVolatile Orders Accept No No Yes No No No
@ Fill or Kill No No Yes No No No
Normal Yes No Yes No Yes No
OTI Volatile Orders Accept No No Yes No No No
Fill or Kill No No Yes No No No
CTI Quotes Yes No Yes No Yes Yes
Order Deletion Order Deletion During Closing Auction
Not possible Not possible Yes
N | Y Ye Ye
orma e Order Expiry e Order Expiry After Run Auction and Close e
STI ord Normal Orders with Normal Orders with Expiry of Normal Orders with
rders Time in Force = At the opening Time in Force = Day & Good-Till-Date Time in Force = Day & Good-Till-Date
Yes
Accept No No Automatic deletion if not filled. No No o
Yes
AN A3 S Automatic deletion if not filled. S e 2
Order Deletion Order Deletion Y G A
q . Yes
Not possible Not possible
2] Normal Yes Yes e
a . . After Run Auction and Close Orders deleted at enter Post-Trading
o SRy Ey S EY Expiry of Normal Orders with
« CTl Volatile Orders Normal Orders with Order Duration = Session Normal Orders with Duration = Day piry
e Duration = Day
2 Yes
° A t N N N N N
z i ° ° Automatic deletion if ot filled. ° © °
[a]
= Yes
g Al 23 S Automatic deletion if not filled. S b= 2
[e] 5 -
O B Order Deleuon During Closing Auction
. Not possible Yes
Not possible
Normal Yes Yes e
. Order Expiry After Run Auction and Close Orders deleted at enter Post-Trading
Order Expiry ; . a
Jatil el CREewn s h Fmss S Normal Orders with Expiry of Normal Orders with
OTI Volatile Orders ol e Rl ereD = SR Time in Force = Day Time in Force = Day
Yes
Accept No No Automatic deletion if not flled. No No o
Yes
Al 23 S Automatic deletion if not filled. S b= 2
During Closing Auction Yes
CTI Quotes Y No Y No 1
Q es es Yes Quotes deleted at End of Business
During Closing Auction
Executions according to S b
Executions No S Continuous execution No At Run Auction and Close No
largest best execution principle .
of orders and quotes Executions according
to largest best execution principle.
Price Calculation Theoretical Opening Price Opening Price Reference Price Closing Price Closing Price None
Exceptional Order Book Situations None BokY Operflng S ety None Non Opening None
Non Opening Non Opening
Yo
Yes Yes Yes Yes Obszsrve ves
Off Order Book Reporting Limit to trade on order book Observe Observe "Limit to trade on order book" where Observe "Limit to trade on order book® Limit to trade on order book
not applicable "Limit to trade on order book" where applicable applicable "Limit to trade on order book" where applicable not applicable

where applicable

Vap e
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Market Model Overview

valid as of 23 April 2012

Central Limit Order Book

Market Maker Book

Market Maker Book — Fill or Kill

Trading Segments

CLOB MMB MMB-FoK
Blue Chips
Mid- and Small-Caps Exchange Traded Funds
Secondary Listing Exchange Traded Structured Funds International Bonds

Separate Trading Lines
Investment Funds

Exchange Traded Products
International Bonds

(with Minimum Denomination
> smallest tradeable unit)

Trading Periods

Rights Derivatives (Scoach Switzerland Ltd)
CHF Bonds
Pre-Opening Pre-Opening Pre-Opening
Opening Opening Opening

Continuous Trading
End of Trading with or without Closing Auction
Post-Trading

Continuous Trading
End of Trading without Closing Auction
Post-Trading

Continuous Trading
End of Trading without Closing Auction
Post-Trading

Trading Interruptions

Trading interruption based on
the deviation from the reference price
Delay Opening
Stop Trading
Avalanche

Trading interruption based on
non-executable market orders
Non Opening

Trading interruption based on
underlying not trading
Underlying Condition

Trading interruption based on
executable orders without quotes in order book
Delay Opening
Stop Trading

Trading interruption based on
non-executable market orders
Non Opening

Trading interruption based on
underlying not trading
Underlying Condition

No trading interruptions

Interface - Order Types

STI - Orders

CTI - Volatile Orders (only Equities, Funds and Rights)
OTI - Volatile Orders (only Equities, Funds and Rights)

CTI - Quotes (only CHF Bonds)

STI - Orders
CTI - Quotes

STI - Orders
CTI - Quotes

Matching Rules

CLOB Matching Rules

Quote Domination Matching Rules

Minimum Denomination Matching Rules

ap e

Swiss Exchange
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Product Guide - Equity Market

valid as of 3 May 2010

Blue Chips

Mid- and Small-Caps

Secondary Listing

Separate Trading Lines

Rights

Exchange

SIX Swiss Exchange

SIX Swiss Exchange

SIX Swiss Exchange

SIX Swiss Exchange

SIX Swiss Exchange

Regulatory Standard

Main Standard

Main Standard
Domestic Standard
Standard for Investment Companies
Standard for Real Estate Companies
Standard for Depository Receipts

Main Standard
Domestic Standard
Standard for Investment Companies
Standard for Real Estate Companies
Standard for Depository Receipts

admitted to trading

admitted to trading

Market Model

Central Limit Order Book
(CLOB)

Central Limit Order Book
(CLOB)

Central Limit Order Book
(CLOB)

Central Limit Order Book
(CLOB)

Central Limit Order Book
(CLOB)

Order Book Depth

30

10

10

10

10

Trading Hours

09:00 - 17:30 CET

09:00 - 17:30 CET

09:00 - 17:30 CET

09:00 - 17:30 CET

09:15 - 17:15 CET

2 Continuous Trading 09:00 - 17:20 CET 09:00 - 17:20 CET 09:00 - 17:20 CET 09:00 - 17:20 CET 09:15 - 17:15 CET
=
=]
£ Closing Auction 17:20 - 17:30 CET 17:20 - 17:30 CET 17:20 - 17:30 CET 17:20 - 17:30 CET None
=
£ Rand 40 2 Minutes 2 Minutes 2 Minutes 2 Minutes 2 Minutes
g i 09:00 - 09:02 CET 09:00 - 09:02 CET 09:00 - 09:02 CET 09:00 - 09:02 CET 09:15 - 09:17 CET
Rand 4l 2 Minutes 2 Minutes 2 Minutes 2 Minutes NEs
BN I 17:30 - 17:32 CET 17:30 - 17:32 CET 17:30 - 17:32 CET 17:30 - 17:32 CET
Round Lot A standard round lot is equivalent to A standard round lot is equivalent to A standard round lot is equivalent to A standard round lot is equivalent to A standard round lot is equivalent to
the smallest tradeable denomination the smallest tradeable denomination the smallest tradeable denomination the smallest tradeable denomination the smallest tradeable denomination
0.0001 through 0.4999 0.0001
0.5 through 0.9995 0.0005
1 through 4.999 0.001 0.01 through 9.99 0.01 0.01 through 9.99 0.01 0.01 through 9.99 0.01
5 through 9.995 0.005 10.00 through 99.95 0.05 10.00 through 99.95 0.05 10.00 through 99.95 0.05
Price Increments. 10 through 49.99 0.01 100.00 through 249.90 0.10 100.00 through 249.90 0.10 0.01 100.00 through 249.90 0.10
A 50 through 99.95 0.05 250.00 through 499.75 0.25 250.00 through 499.75 0.25 i . q 250.00 through 499.75 0.25
Price Steps independent of market price
100 through 499.9 0.1 500.00 through 999.50 0.50 500.00 through 999.50 0.50 500.00 through 999.50 0.50
500 through 999.5 0.5 1'000.00 through 4'999.00 1.00 1'000.00 through 4'999.00 1.00 1'000.00 through 4'999.00 1.00
1'000 through 4'999 1 5'000.00 and more 5.00 5'000.00 and more 5.00 5'000.00  and more 5.00
5'000 through 9'995 5
10'000 __and more 10
Stop Trading in Opening No Stop Trading Interruption of 15 mins., if potential follow up price No Stop Trading No Stop Trading
deviates by 2.00% or more from the reference price
Interruption of 5 mins., if potential follow up price
SMIM Securities deviates by 2.00% or more from the reference price.
Interruption of 5 mins., if potential follow up price
. Slop‘Tradmg Interruption of im'"s'r if potential follow up (oS deviates by 2.00 % or more from the reference price Volatile Securities ® No Stop Trading No Stop Trading
g Continuous Trading deviates by 1.50% or more from the reference price Interruption of 5 mins., if potential follow up price
z Volatile Securities e deviates by 10% or more from the reference price
; Interruption of 5 mins., if potential follow up price
g deviates by 10% or more from the reference price
éa Interruption if potential follow up price deviates Interruption if potential follow up price deviates Interruption if potential follow up price deviates
5 Avalanch by more than the Stop Trading Range by more than the Stop Trading Range by more than the Stop Trading Range
E val E.iﬂC e from the reference price within a 10 second period. from the reference price within a 10 second period. from the reference price within a 10 second period. No Stop Trading No Stop Trading
Calines il Benchmark for Avalanche equal to Benchmark for Avalanche equal to Benchmark for Avalanche equal to
Stop Trading Continuous Trading Stop Trading Continuous Trading. Stop Trading Continuous Trading
Non Opening Yes Yes Yes Yes Yes
. . Interruption if underlying intrument Interruption if underlying intrument
e iy @emeliitern S RO RO is in stop trading. is in stop trading.
Limit for duty ,
None CHF 200'000.-- None None None
to trade on order book
s R ting dut Yes Yes Yes — Yes
‘é’» g eporting duty (off order book transactions not allowed)
@
<
§ Q Reporting Time 3 minutes 3 minutes 3 minutes None 3 minutes
ﬁ o Optional Optional Optional
°5 Publication Delayed according to Delayed according to Delayed according to Immediate Immediate
Annex S in Directive 3: Trading Annex S in Directive 3: Trading Annex S in Directive 3: Trading
Trade T Cod Optional Optional Optional Optional Optional
rade Type Codes See Trade Type Code Overview for details See Trade Type Code Overview for details. See Trade Type Code Overview for details See Trade Type Code Overview for details See Trade Type Code Overview for details
Central Counterparty Yes Yes No No No
Counterparty Disclosure No Yes Yes Yes Yes

Appendix

.

+ Substantial price movements in a security will possibly cause a change in the stop trading category. SIX Swiss Exchange will inform all participants of changes via an SIX Swiss Exchange Message.
e Securities with a reference price smaller than CHF 10.00 respectively 10%
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P.O. Box 1758

CH-8021 Zurich

T +41 58 399 5454
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Product Guide - Fund Market and Exchange Traded Products

Investment Funds

Exchange Traded Funds
(ETF)

Exchange Traded Funds (ETF)
on Bonds of the Swiss Confederation

Exchange Traded Structured Funds

(ETSF)

valid as of 1 November 2010

Exchange Traded Products
(ETP)

SIX Swiss Exchange

Exchange

SIX Swiss Exchange

SIX Swiss Exchange

SIX Swiss Exchange

SIX Swiss Exchange

Standard for Collective Investment Schemes

Standard for Exchange Traded Products

Regulatory Standard

Standard for Collective Investment Schemes

Standard for Collective Investment Schemes

Standard for Collective Investment Schemes

Market Maker Book

Market Maker Book

Market Maker Book

Market Model Central Limit Order Book Market Maker Book
(CLOB) (MMB) (MMB) (MMB) (MMB)
Order Book Depth 10 5 5 5 5
09:00 - 17:00 CET 09:00 - 17:30 CET 09:00 - 17:30 CET

09:00 - 17:30 CET

09:00 - 17:30 CET

Trading Hours

09:00 - 17:00 CET

09:00 - 17:30 CET

09:00 - 17:30 CET

«» Continuous Trading 09:00 - 17:20 CET 09:00 - 17:30 CET
5
£  Closing Auction 17:20 - 17:30 CET None None None None
g Randomised Openi 2 Minutes 2 Minutes 2 Minutes 2 Minutes 2 Minutes
g Randomised Opening 09:00 - 09:02 CET 09:00 - 09:02 CET 09:00 - 09:02 CET 09:00 - 09:02 CET 09:00 - 09:02 CET
=
. . 2 Minutes
Randomised Closing 17:30 - 17:32 CET None None None None
o] Lah A standard round lot is equivalent to A standard round ot is equivalent to A standard round lot is equivalent to A standard round lot is equivalent to A standard round lot is equivalent to
the smallest tradeable denomination. the smallest tradeable denomination. the smallest tradeable denomination. the smallest tradeable denomination. the smallest tradeable denomination.
0.01 through 9.99 0.01
10.00  through 99.95  0.05 : @i , ; ool : nwi ) ) 0.01 )
: 100.00 through 249.90 0.10 independent of market price independent of market price independent of market price independent of market price
Price Increments 250.00 th h 499.75 0.25
Price Steps : roug : - ETFs in JPY ETFs in JPY ETSFs in JPY ETPs in JPY
500.00 through 99950 050 1.00 1.00 1.00 1.00
1'000.00  through 4'999.00 1.00 independent of market price independent of market price independent of market price independent of market price
5'000.00 and more 5.00

Stop Trading in Opening

Interruption of 15 mins., if potential
follow up price deviates by 2.00% or more
from the reference price.

Volatile Securities e

Interruption for a 90 seconds period if a trade
between orders can be executed
but no quote is in the order book.
The stop trading duration can be interrupted

Interruption for a 90 seconds period if a trade
between orders can be executed
but no quote is in the order book.
The stop trading duration can be interrupted
as soon as quotes are posted.

Interruption for a 90 seconds period if a trade
between orders can be executed
but no quote is in the order book.
The stop trading duration can be interrupted
as soon as quotes are posted.

Interruption for a 90 seconds period if a trade
between orders can be executed
but no quote is in the order book.
The stop trading duration can be interrupted
as soon as quotes are posted.

) " . i .
.g Stop Trading . Interruptl.on of 5‘mms., if pgtentlal £ N S E T et
€ Continuous Trading ollow up price deviates by 10% or more
2 from the reference price.
g
—; Interruption if potential follow up price deviates
= Aol by more than the Stop Trading Range
E Cva §nc € Tradi from the reference price within a 10 second period. No Stop Trading No Stop Trading No Stop Trading No Stop Trading
= IS WERT) Benchmark for Avalanche equal to
Stop Trading Continuous Trading.
Non Opening Yes Yes Yes Yes Yes
Underlying Condition No No No No No
Limit for duty CHF 200'000.- None None None None
to trade on order book
g é Reporting duty Yes Yes Yes Yes Yes
=
o cf Reporting Time 3 minutes 3 minutes 3 minutes 3 minutes 3 minutes
c @
finl g Optional
5= Publication Delayed according to Immediate Immediate Immediate Immediate
(€] Annex S in Directive 3: Trading
Trade T Cod Optional Optional Optional Optional Optional
rade Type Codes See Trade Type Code Overview for details. See Trade Type Code Overview for details. See Trade Type Code Overview for details. See Trade Type Code Overview for details. See Trade Type Code Overview for details
Central Counterparty No Yes Yes No Yes
Counterparty Disclosure Yes Yes Yes Yes Yes

Appendix

3

+ Substantial price movements in a security will possibly cause a change in the stop trading category. SIX Swiss Exchange will inform all participants of changes via an SIX Swiss Exchange Message.

e Securities with a reference price smaller than CHF 10.00 respectively 10%.
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Product Guide - Bond Market

Bonds of the Swiss
Confederation

Other
CHF Bonds

Floating
Rate Notes

Convertible and Warrant
Bonds <cum>

International
Bonds

Delisted Bonds

valid as of 1 April 2010

Credit Linked Notes
Bond Linked Notes

Exchange

SIX Swiss Exchange

SIX Swiss Exchange

SIX Swiss Exchange

SIX Swiss Exchange

SIX Swiss Exchange

SIX Swiss Exchange

SIX Swiss Exchange

Regulatory Standard

Standard for Bonds

Standard for Bonds

Standard for Bonds

Standard for Bonds

Standard for

admitted to trading Bonds

admitted to trading

Standard for Derivatives

Market Model

Central Limit Order Book
(CLOB)

Central Limit Order Book
(CLOB)

Central Limit Order Book
(CLOB)

Central Limit Order Book

Market Maker Book (MMB)
Market Maker Book - Fill or Kill

Central Limit Order Book

Central Limit Order Book
(CLOB)

Order Book Depth

5

5

5

5

5

5

5

Trading Hours

08:30 - 17:00 CET

09:30 - 17:00 CET

09:30 - 17:00 CET

09:30 - 17:00 CET

09:30 - 17:00 CET

09:30 - 17:00 CET

09:30 - 17:00 CET

09:30 - 17:00 CET

09:30 - 17:00 CET

09:30 - 17:00 CET

g Continuous Trading 08:30 - 17:00 CET 09:30 - 17:00 CET 09:30 - 17:00 CET 09:30 - 17:00 CET
=]
::; Closing Auction None None None None None None None
c
é Randomised O 2 Minutes 2 Minutes 2 Minutes 2 Minutes 2 Minutes 2 Minutes 2 Minutes
= U] A 08:30 - 08:32 CET 09:30 - 09:32 CET 09:30 - 09:32 CET 09:30 - 09:32 CET 09:30 - 09:32 CET 09:30 - 09:32 CET 09:30 - 09:32 CET

Randomised Closing None None None None None None None

A standard round lot is equivalent A standard round lot is equivalent A standard round lot is equivalent A standard round lot is equivalent A standard round lot is equivalent A standard round lot is equivalent A standard round lot is equivalent
Round Lot to the smallest tradeable to the smallest tradeable to the smallest tradeable to the smallest tradeable to the smallest tradeable to the smallest tradeable to the smallest tradeable
denomination. denomination. denomination. denomination. denomination. denomination. denomination.
0.05% 0.05%
independent of market price independent of market price
0.01% 0.01% 0.01% 0.01% 0.01%

Price Increments
Price Steps

independent of market price

Maturity < 18 months:
0.01%
independent of market price

independent of market price

Maturity < 18 months:
0.01%
independent of market price

independent of market price

independent of market price

independent of market price

Stop Trading in Opening

Interruption of 15 mins.,
if potential follow up price
deviates by 1.00% or more
from the reference price.

CHF Bonds with Maturity > 15 years
Interruption of 15 mins.,

Interruption of 15 mins.,
if potential follow up price
deviates by 2.00% or more
from the reference price.

CHF Bonds with Maturity > 15 years
Interruption of 15 mins.,
if potential follow up price
deviates by 3.00% or more
from the reference price.

Interruption of 15 mins.,
if potential follow up price
deviates by 2.00% or more
from the reference price.

CHF Bonds with Maturity > 15 years
Interruption of 15 mins.,
if potential follow up price
deviates by 3.00% or more
from the reference price.

No Stop Trading

Interruption for a 30 seconds period if a trade
between orders
can be executed
but no quote is in the order book.

The stop trading duration can be interrupted as

Interruption of 5 mins.,
if potential follow up price
deviates by 10% or more
from the reference price.

Interruption of 15 mins.,
if potential follow up price
deviates by 2.00% or more
from the reference price.

@
< if potential follow up price
g q q t ted.
= Stop Trading deviates by 3.00% or more Volatile Securities o Volatile Securities o . SENESEEA0 RS
5 ! ’ ° ” No Stop Trading
3 Continuous Trading from the reference price. Interruption of 5 mins., Interruption of 5 mins.,
% if potential follow up price if potential follow up price
o deviates by 10% or more deviates by 10% or more
-_g from the reference price. from the reference price.
@
= Interruption if potential follow up price deviates by 'Interruption if potential follow up price deviates by Interruption if potential follow up price deviates by Interruption if potential follow up price deviates by Interruption if potential follow up price deviates by
more than the Stop Trading Range from the more than the Stop Trading Range from the more than the Stop Trading Range from the more than the Stop Trading Range from the more than the Stop Trading Range from the
Avalanche reference price within a reference price within a reference price within a . . reference price within a reference price within a
Continuous Trading 10 second period. 10 second period. 10 second period. N S izl N S izl 10 second period. 10 second period.
Benchmark for Avalanche equal to Stop Trading Benchmark for Avalanche equal to Stop Trading Benchmark for Avalanche equal to Stop Trading Benchmark for Avalanche equal to Stop Trading Benchmark for Avalanche equal to Stop Trading
Continuous Trading Continuous Trading. Continuous Trading. Continuous Trading. Continuous Trading.
Non Opening Yes Yes Yes Yes Yes Yes Yes
Interruption if underlying intrument
Underlying Condition No No No P . W »g No No No
is in stop trading.
Limit for duty CHF 100'000.~ CHF 100'000.~ CHF 100'000.~ CHF 100'000.~ None None CHF 100'000.-
to trade on order book
Reporting duty Yes Yes Yes Yes None Yes Yes Yes
x
%3 ) . . . Latest before the ,
= . Latest before the opening on the next Latest before the opening on the next Latest before the opening on the next Latest before the opening on the next N h Latest before the opening on the next Latest before the opening on the next
gy RegEihy i trading day trading day trading day trading day one G D BT trading day. trading day.
g5 trading day.
g5 Suppressed
8 b Publ Optional Optional Optional Optional Monthly accumulated Optional Optional
© Ul EEEm Y ) Delayed by the Trade Type Code DP Delayed by the Trade Type Code DP

Delayed by the Trade Type Code DP

Delayed by the Trade Type Code DP

Delayed by the Trade Type Code DP

Delayed by the Trade Type Code DP

Only the Volume is publisched

Trade Type Codes

Optional
See Trade Type Code Overview for details.

Optional

See Trade Type Code Overview for details.

Optional

See Trade Type Code Overview for details

Optional
See Trade Type Code Overview for details

Optional
See Trade Type Code Overview for details.

Optional
See Trade Type Code Overview for details

Optional
See Trade Type Code Overview for details.

Central Counterparty Yes Yes No Yes No No No
Counterparty Disclosure Yes Yes Yes Yes Yes Yes Yes
Appendix + + +

+ Substantial price movements in a security will possibly cause a change in the stop trading category. SIX Swiss Exchange will inform all participants of changes via an SIX Swiss Exchange Message.

* Securities with a reference price smaller than CHF 10.00 respectively 10%.
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valid as of 1 November 2010

Product Guide - Derivative Market
]

Warrants on
Baskets, Indices, Commodities
and Currencies

Warrants on
Equity Securities

Warrants on
Swiss Federal Bonds

Structured Product
Bonds

Structured Product
Warrants & Certificates

Interest Rate
Warrants

Exchange Scoach Schweiz AG Scoach Schweiz AG Scoach Schweiz AG Scoach Schweiz AG Scoach Schweiz AG Scoach Schweiz AG

Regulatory Standard Standard for Derivatives Standard for Derivatives Standard for Derivatives Standard for Derivatives Standard for Derivatives Standard for Derivatives

Market Maker Book Market Maker Book Market Maker Book Market Maker Book Market Maker Book Market Maker Book

Market Model (MMB) (MMB) (MMB) (MMB) (MMB) (MMB)

Order Book Depth 1 1 1 1 1 1

Trading Hours 09:15 - 17:15 CET 09:15 - 17:15 CET 09:15 - 17:00 CET 09:15 - 17:15 CET 09:15 - 17:15 CET 09:15 - 17:15 CET

»  Continuous Trading 09:15 - 17:15 CET 09:15 - 17:15 CET 09:15 - 17:00 CET 09:15 - 17:15 CET 09:15-17:15 CET 09:15 - 17:15 CET
5
2 Closing Auction None None None None None None
o
=
=l Rand 40 2 Minutes 2 Minutes 2 Minutes 2 Minutes 2 Minutes 2 Minutes
& Randomised Opening 09:15 - 09:17 CET 09:15 - 09:17 CET 09:15 - 09:17 CET 09:15 - 09:17 CET 09:15 - 09:17 CET 09:15 - 09:17 CET
Randomised Closing None None None None None None
A standard round lot is equivalent A standard round lot is equivalent A standard round lot is equivalent A standard round lot is equivalent A standard round lot is equivalent A standard round lot is equivalent
Round Lot to the smallest tradeable to the smallest tradeable to the smallest tradeable to the smallest tradeable to the smallest tradeable to the smallest tradeable
denomination. denomination. denomination. denomination. denomination. denomination.
0.01 = 9.99 0.01 0.01 = 9.99 0.01 0.01 = 9.99 0.01 0.01 = 9.99 0.01 0.01 = 9.99 0.01
10.00 - 9995  0.05 10.00 - 9995  0.05 10.00 - 99.95  0.05 10.00 - 99.95  0.05 10.00 - 99.95  0.05
100.00 = 249.90 0.10 100.00 = 249.90 0.10 100.00 = 249.90 0.10 100.00 = 249.90 0.10 100.00 = 249.90 0.10
Price Increments 250.00 499.75 0.25 250.00 499.75 0.25 250.00 499.75 0.25 250.00 499.75 0.25 250.00 499.75 0.25 kS
Price Steps . : . § . . . : : : : § : : g : : - . § independent of market price
500.00 = 999.50 0.50 500.00 = 999.50 0.50 500.00 = 999.50 0.50 500.00 = 999.50 0.50 500.00 = 999.50 0.50
1'000.00 - 4'999.00 1.00 1'000.00 - 4'999.00 1.00 1'000.00 - 4'999.00 1.00 1'000.00 - 499900  1.00 1'000.00 - 4'999.00 1.00
5/000.00 and more 5.00 5'000.00 and more 5.00 5'000.00 and more 5.00 5'000.00 and more 5.00 5'000.00 and more 5.00
Stop Trading in Opening Interruption for a 30 seconds period Interruption for a 30 seconds period Interruption for a 30 seconds period Interruption for a 30 seconds period Interruption for a 30 seconds period Interruption for a 30 seconds period
if a trade between orders can be executed if a trade between orders can be executed if a trade between orders can be executed if a trade between orders can be executed if a trade between orders can be executed if a trade between orders can be executed
but no quote is in the order book. but no quote is in the order book. but no quote is in the order book. but no quote is in the order book. but no quote is in the order book. but no quote is in the order book.
@
E Stop Trading The stop trading duration can be interrupted as soon as The stop trading duration can be interrupted as soon as The stop trading duration can be interrupted as soon as The stop trading duration can be interrupted as soon as The stop trading duration can be interrupted as soon as ' The stop trading duration can be interrupted as soon as
g. Continuous Trading quotes are posted. quotes are posted. quotes are posted. quotes are posted. quotes are posted. quotes are posted.
5
=
_E’ Avalgnche . No Stop Trading No Stop Trading No Stop Trading No Stop Trading No Stop Trading No Stop Trading
E Continuous Trading
=
Non Opening Yes Yes Yes Yes Yes Yes
Interruption if underlying intrument Interruption if underlying intrument Interruption if underlying intrument Interruption if underlying intrument
Underlying Condition is in stop trading No is in stop trading No is in stop trading is in stop trading
(only primary listed underlyings) (only primary listed underlyings) (only primary listed underlyings) (only primary listed underlyings)
(Ll GLegy CHF 100'000.—- CHF 100'000.—- CHF 100'000.-- CHF 100'000.— CHF 100'000.—- CHF 100'000.—-
to trade on order book
”é _é Reporting duty Yes Yes Yes Yes Yes Yes
S§a
S E Reporting Time 3 minutes 3 minutes 3 minutes 3 minutes 3 minutes 3 minutes
<
a2
5 g Publication Immediate Immediate Immediate Immediate Immediate Immediate
o
Trade T Cod Optional Optional Optional Optional Optional Optional
rade Type Codes See Trade Type Code Overview for details. See Trade Type Code Overview for details. See Trade Type Code Overview for details. See Trade Type Code Overview for details. See Trade Type Code Overview for details. See Trade Type Code Overview for details.
Central Counterparty No No No No No No
Counterparty Disclosure Yes Yes Yes Yes Yes Yes
Appendix

+ Substantial price movements in a security will possibly cause a change in the stop trading category. SIX Swiss Exchange will inform all participants of changes via an SIX Swiss Exchange message.
e Securities with a reference price smaller than CHF 10.00 respectively 10%.

Scoach Schweiz AG
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Product Guide - SLS

valid as of 8 July 2011

Swiss equity securities

International equity securities

(CH) (DE, FR, NL, UK)
Service sLs" sLs"
Market Code Blue Chip Shares: XVTX XSWX

Mid-/Small Cap Shares: XSWX

Regulatory Standard

Main Standard

Standard for International Equity Securities

Market Model

Block trading at «Midpoint-Preisen»

Block trading at «Midpoint-Preisen»

Order Book Depth

Non-displayed liquidity

Non-displayed liquidity

” Trading Time 09.00 - 17.20 CET 09.00 - 17.30 CET
o Continuous Trading 09.00 - 17.20 CET 09.00 - 17.30 CET
; Closing Auction None None
® Randomized Opening None None
. Randomized Closing None None

Round Lot

A standard round lot is equivalent to
the smallest tradeable denomination

A standard round lot is equivalent to
the smallest tradeable denomination

Price Step

No minimum price step

No minimum price step

Trading Interruptions

No execution if security is halted or suspended on
the reference market

No execution if security is halted or suspended on
the reference market

Transaction Type

On exchange - Off order book

On exchange - Off order book

Limit for duty

Trade Reporting

to trade on order book None None
Yes Yes
Reporting duty Trade reporting done by Liquidnet Trade reporting done by Liquidnet
on behalf of member on behalf of member
Reporting time 3 minutes 3 minutes
Publication Immediate Immediate
LN IP LN IP

Trade Type Code

See Trade Type Code Overview for details

See Trade Type Code Overview for details

Settlement Cycle T+3 ?:ER NL, UK: 'IT:32
Central Counterparty Yes Yes
Automatic C&S Mandatory Mandatory
Counterparty Disclosure No No

1) SIX Swiss Exchange Liquidnet Service

ap e
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Trading Interruption Overview

Equity Market

valid as of 1 November 2010

Delay Opening

Stop Trading

Avalanche

Non Opening

Underlying Condition

Blue Chips

No

5 mintues interruption
if deviation is 1.50% or more

Avalanche Time 10 seconds

Duration and Deviation
equal to Stop Trading

Yes

No

Mid- and Small-Caps

15 mintues interruption
if deviation is 2% or more

SMIM securities
5 minutes interruption

if deviation is 1.50% or more.

15 mintues interruption
if deviation is 2% or more

SMIM securities
5 minutes interruption
if deviation is 1.50% or more.

Avalanche Time 10 seconds

Duration and Deviation
equal to Stop Trading

Yes

No

Secondary Listing

5 minutes interruption
if deviation is 2% or more

5 minutes interruption
if deviation is 2% or more

Avalanche Time 10 seconds

Duration and Deviation
equal to Stop Trading

Yes

No

Separate Trading Lines

Rights

No

No

No

Yes

Interruption if underlying

is not in trading

Fund Market and Exchange Traded Products

Investment Funds

15 mintues interruption
if deviation is 2% or more

15 mintues interruption
if deviation is 2% or more

Avalanche Time 10 seconds

Duration and Deviation
equal to Stop Trading

Yes

No

Exchange Traded Funds
Exchange Traded Structured Funds
Exchange Traded Products

90 seconds interruption
if orders are executable

without quotes in the order book

90 seconds interruption
if orders are executable

without quotes in the order book

No

Yes

No

Volatile Securities m

Mid- and Small-Caps
Secondary Listing
Investment Funds
Other CHF Bonds
Floating Rate Notes

5 mintues interruption
if deviation is 10% or more

5 mintues interruption
if deviation is 10% or more

Avalanche Time 10 seconds

Duration and Deviation
equal to Stop Trading

Yes

No

B Securities with a reference price smaller than CHF 10 resp. 10%.



Bond Market

Delay Opening Stop Trading Avalanche Non Opening Underlying Condition
15 mintues interruption 15 mintues interruption
if deviation is 1% or more. if deviation is 1% or more. Avalanche Time 10 seconds
Bonds of the Swiss Confederation Maturity > 15 Years Maturity > 15 Years Duration and Deviation ves ©
15 minutes interruption 15 minutes interruption equal to Stop Trading
if deviation is 3% or more if deviation is 3% or more
15 mintues interruption 15 mintues interruption
if deviation is 2% or more. if deviation is 2% or more. Avalanche Time 10 seconds
Other CHF Bonds Ves No
Floating Rate Notes Maturity > 15 Years Maturity > 15 Years Duration and Deviation
15 minutes interruption 15 minutes interruption equal to Stop Trading
if deviation is 3% or more if deviation is 3% or more
Interruption if underlying
Convertible and Warrant Bonds <cum> No No No Yes is not in trading
(only primary listed securities)
30 seconds interruption 30 seconds interruption
International Bonds if orders are executable if orders are executable No Yes No
without quotes in the order book without quotes in the order book
Avalanche Time 10 seconds
. 5 mintues interruption 5 mintues interruption
Delisted Bonds P P Yes No

if deviation is 10% or more

if deviation is 10% or more

Duration and Deviation
equal to Stop Trading

Derivative Market (Scoach Schweiz AG)

Warrants on
- Equity Securities

30 seconds interruption

30 seconds interruption

Interruption if underlying

- Bonds of the Swiss Confederation if orders are executable if orders are executable No Yes is not in trading
Structured Product Warrants & Certificates without quotes in the order book without quotes in the order book (only primary listed securities)
Structured Product Bonds
Warrants on
- Baskets
- Indices
- Commodities 30 seconds interruption 30 seconds interruption
Currencies if orders are executable if orders are executable No Yes No
-Cu |

Interest Rate Warrants
Credit linked notes
Bond linked notes

without quotes in the order book

without quotes in the order book

Vap e
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Price Step Overview (Tick Sizes)

Equity Market

Mid- and Small-Caps

Secondary Listing

valid as of 1 November 2010

Blue Chips Rights

0.0001 through 0.4999 0.0001
0.50 through 0.9995 0.0005

1 through 4.999 0.001 0.01 through 9.99 0.01

5 through 9.995 0.005 10.00 through 99.95 0.05

10 through 49.99 0.01 100.00 through 249.90 0.10

50 through 99.95 0.05 250.00 through 499.75 0.25

100 through 499.9 0.1 500.00 through 999.50 0.50

500 through 999.5 0.5 1'000.00 through 4'999.00 1.00

1'000 through 4'999 1 5'000.00 and more 5.00
5'000 through 9'995 5
10'000 and more 10

Separate Trading Lines

independent of market price

Fund Market and Exchange Traded Products

Investment Funds

Exchange Traded Funds
Exchange Traded Structured Funds
Exchange Traded Products

0.01 through e 0.01
10.00 through 99.95 0.05 0.01
100.00 through 249.90 0.10 independent of market price
250.00 through 499.75 0.25 Products in JPY
500.00 through 999.50 0.50 1.00
1'000.00 through 4'999.00 1.00 independent of market price
5'000.00 and more 5.00

Bond Market

Bonds of the Swiss Confederation
Floating Rate Notes

International Bonds

Delisted Bonds

Credit and Bond Linked Notes

Other CHF Bonds
Convertible and Warrant Bonds <cum>

0.05%
independent of market price

0.01%
independent from market price Maturity <= 18 month:
0.01%

independent of market price

Derivative Market (Scoach Switzerland Ltd)

Warrants
Structured Product Warrants & Certificates Structured Products Bonds
0.01 through 9.99 0.01
10.00 through 99.95 0.05
100.00 through 249.90 0.10 L
LY fencl D) U2 independent f.rom market price
500.00 through 999.50 0.50
1'000.00 through 4'999.00 1.00
5'000.00 and more 5.00
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Trade Type Code Overview valid as of 8 July 2011

Full Public Reportin Applicable Transaction . Tradin R Publication -
TTC o P 9 PP L Side ‘g Publication Additional Comments
Description Value Parameter Securities Type Capacity Trade Reversal
Special Price specifying a trade report whose price differs from the market price at the time of
entry:
. . All Trade Confirmation Principal Normal Reversal - VWAP (binding orders)
2 Specelliics 2 Securities Trade Report [y Sl Riskless Principal Publication published - Portfolio Trade
- Aggregated Order
- Trade reporting after emergency situations
Dela Trade Confirmation Principal Delayed R Delayed Publication specifying a report in CHF bonds published before the opening of trade on
DP elay DP DPCHFB CHF Bonds Buy or Sell ; pal 1aye published yed 'on specilying a rep p pening
Publication Trade Report Riskless Principal Publication . . the following trading day
if trade published
8
= . - Reversal 2 Members of SIX Swiss Exchange may fulfill transaction reporting incl. clearing and settlement
= Delivery All X . . . Publication . . . . X
= DR DR . Trade Confirmation Buy or Sell Riskless Principal publication instruction using the DR function.
= Report Securities Suppressed X .
g suppressed Automatic settlement but manual clearing.
@
3
P Immediate MIFID Equities and Trade Confirmation Buy or Sell Principal Normal Reversal Immediate Publication specifying a report which is to be published immediately.
Publication Investment Funds Trade Report Y Riskless Principal Publication published The delayed publication function set by default is overridden.
OF Off Exchange OF All Trade Confirmation Buy AND Sell Principal Normal Reversal Trades that are not reported under the rules of the Exchange, but under the rules of the Central
Trade Securities Trade Report Y Riskless Principal Publication published Reporting Office (Meldestelle) must be designated "Off Exchange Trades".
. . - Reversal Executions that are reported to the Central Reporting Office (Meldestelle), e.g. executions from
Transaction All Principal Publication . . . X N
X . " Trade Report Buy or Sell . . publcation order routing or trades executed and published on a FINMA-recognised foreign venue must be
Reporting Securities Riskless Principal Suppressed .
suppressed flagged as transaction reports.
All Principal Normal Reversal Aggressor specifying the side of a transaction which has triggered the transaction in the
o 00 cY Securities Ol el EyEreE] Riskless Principal Publication published orderbook.
MIFID Equities and Trade Confirmation Princioal Delayed Reversal Transaction above a specified minimum size in terms of ADT
DM Delayed DP MIFID InveZtment Funds Trade Report Buy AND Sell Riskless PF:inci al Publicition published (average daily turnover) may qualify for deferred publication.
Publication P P if trade published Deferred Publication thresholds and delays.
j723
O - - Trade Confirmation Principal Normal Reversal SIX Swiss Exchange Liquidnet Service (SLS) Execution specifying a trade that has been
=
'_; e e e SIS CIYRD SEumiie Trade Report By AN & Riskless Principal Publication published reported via the SLS undisclosed block trading system at Mid-point Price.
[}
©
[
S Mistrade All s Principal Normal Revgrsal On order book transactions which have been declared null and void by SIX Swiss Exchange
0] MR MR " of On Order Book Buy AND Sell . . . published . L
Reversal Securities . Riskless Principal Publication . . according to Directive 4: Market Control and have therefore been reversed by Market Control.
QE) transactions if trade published
;% Nostro-nostro crosstrades are forbidden if buy and sell orders in a single security are entered
for the same beneficial owner.
Nostro Cross All o Normal Reversal The ban shall not cover simultaneous buy and sell orders for the participant's own account if the
b on order book B Securities O Crler (et 7 NI S FREE] Publication published participant can prove that individual orders were entered independently of each other and
without any form of agreement in the exchange system.
The participant must take steps to avoid forbidden nostro-nostro crosstrades.
SIX . . L - - The publication of trades in international bonds traded on the SIX Swiss Exchange is
Suppress . Trade Confirmation Principal Publication Reversal publication . - .
SP C SP SPINTB International Buy AND Sell . . accumulated monthly and aggregated per sector. Only the volumes are published. (Directive 3:
Publication B Trade Report Riskless Principal Suppressed suppressed Trading - Annex N}

SIX Swiss Exchange Ltd
Selnaustrasse 30

P.O. Box 1758

CH-8021 Zurich

T +41 58 399 5454
f I x i F +41 58 499 2233
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Deferred publication thresholds and delays

valid as of 1 April 2010

The table below shows, for each permitted delay for publication and each class of shares in terms of average daily turnover
(ADT), the minimum qualifying size of transaction that will qualify for that delay in respect of a share of that type.

Class of shares in terms of average daily turnover (ADT)

a b c d
CHF 150'000 CHF 1'500'000
ADT < (EUR 100'000) (EUR 1'000'000) ADT 2
CHF 150'000 < ADT< < ADT< CHF 75'000'000
(EUR 100'000) CHF 1'500'000 CHF 75'000'000 (EUR 50'000'000)
(EUR 1'000'000) (EUR 50'000'000)
Minimum qualifying size of transaction for permitted delay
a o] © d
Greater of Lower of Lower of
0, 0, 0,
. CHE 15'000 5% of ADT 10% of ADT 10% of ADT
60 minutes (EUR 10'000) and and and
CHF 37'500 CHF 5'250'000 CHF 11'250'000
(EUR 25'000) (EUR 3'500'000) (EUR 7'500'000)
Greater of Lower of Lower of
0, 0, 0,
. CHF 37'500 15% of ADT 15% of ADT 20% of ADT
180 minutes (EUR 25'000) and and and
CHF 112'500 CHF 7'500'000 CHF 22'500'000
(EUR 75'000) (EUR 5'000'000) (EUR 15'000'000)
c
2 Greater of Lower of Lower of
5 Until end of trading day , 25% of ADT 25% of ADT 30% of ADT
8 ) . CHF 67'500
s (or roll-over to noon of next trading day if trade (EUR 451000) and and and
o undertaken in final two hours of trading day) CHF 150'000 CHF 15'000'000 CHF 45'000'000
§ (EUR 100'000) (EUR 10'000'000) (EUR 30'000'000)
>
% Greater of Greater of
° . 50% of ADT 50% of ADT
,?3 Until end of trading day next after trade ((E:UI; 28888) and and 100% of ADT
c CHF 150'000 CHF 1'500'000
E (EUR 100'000) (EUR 1'000'000)
. ) CHF 120'000
0, 0, 0,
Until end of second trading day next after trade (EUR 80'000) 100% of ADT 100% of ADT 250% of ADT

Until end of third trading day next after trade 250% of ADT 250% of ADT

SIX Swiss Exchange Ltd
Selnaustrasse 30

P.O. Box 1758

CH-8021 Zurich

T +41 58 399 5454

F +41 58 499 2233
www.six-swiss-exchange.com
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On Order Book Functionality

Capacity Trading Interface

Standard Trading Interface

valid as of 23 April 2012

OUCH Trading Interface

STI cTI oTl
Type Order Volatile Order Quote Volatile Order
Price Taker User Proprietary User Market Maker User Ouch User
Uearipe PT PRP MM o

Mass Functions

Single enter, replace and delete

List of orders
Mass withdraw

List of quotes
Mass update and withdraw

Single enter, replace and delete

Order Limitation

Number of orders within order book is unlimited

Number of orders withing order book
is not limited to one.

Number of Quotes within order book in most cases is
limited to three quotes per user

Number of orders within order book
is not limited to one.

Order Persistency

Yes

No

No

No

Behaviour
on Disconnection

No order deletion in case of disconnection.

Attribute available to choose automatic deletion
in case of disconnection

Quote automatically deleted in case of disconnection.

Orders automatically deleted in case of
disconnection.

Buy and/or Sell

Side Buy or Sell Buy or Sell If Buy / Sell attribute = 0 Buy or Sell
all existing quotes will be deleted
Equity-, Fund- and Derivative Products Exchange Traded- and Derivative Products
Number of units Number of units
Bond Products Bond Products
Size Ropinatas Equity Products and Investment Funds el e (S Equity Products and Investment Funds
The quantity of an order must comply with the TiTET @ U The quantity of an order must comply with the RRpberciunts
following values that are defined per instrument: following values that are defined per instrument:
- Minimum Denomination (Intl. Bonds only) - Minimum Denomination (Intl. Bonds only)
- Minimum Tradable Size (Derivatives only) - Minimum Tradable Size (Derivatives only)
Equity Products Bonds Equity Products
Security All securities Investment Funds Exchange Traded Products Investment Funds
Rights Derivatives on Scoach Schweiz AG Rights
Price Type Market or Limit Market or Limit Limit Market or Limit
Equity- Fund- and Derivative Products Exchange Traded- and Derivative Products
Price per unit of quantity Equity Products and Investment Funds Price per unit of quantity Equity Products and Investment Funds
Bond Products Price per unit of quantity Bond Products Price per unit of quantity
Price in percentage of nominal Price in percentage of nominal
Price Price is required if Price Type is Limit. Price is required if Price Type is Limit.

Price is required if Price Type is Limit.

Price must be on a valid Price Step
for the respective security.

Price must be on a valid Price Step
for the respective security.

Price is required if Price Type is Limit.

Price must be on a valid Price Step
for the respective security.

Price must be on a valid Price Step
for the respective security.

Normal Normal Normal
Order Types Immediate-or-cancel Immediate-or-cancel Normal Immediate-or-cancel
Fill-or-kill Fill-or-kill Fill-or-Kill
Day
Order expires at enter of Post-Trading
Only applicable for Order Type “Normal”
At the openin
p g Day Day

Time in Force
Duration

The order expires at Pre-Opening to Trading
Only applicable for Order Type "Normal"

Immediate or Cancel
Expire immediately after first exposure to book

Only applicable for Order Type "Immediate-or-canel"

Fill or Kill
Expire immediately after first exposure to book
Only applicable for Order Type "Fill-or-kill"

Good Till Date
Order expires at enter Post-Trading
of the Expiry Date.
Only applicable for Order Type "Normal"
Maximum validity of an order is one year.

Order expires at enter of post-trading
Only applicable for Order Type "Normal"

Session
The order expires at Pre-opening to Trading
Only applicable for Order Type "Normal"

Immediate
Expire immediately after first exposure to book
Only applicable for Order Types
"Accept" and "Fill or Kill"

End of Business Day

Order expires at enter of post-trading
Only applicable for Order Type "Normal"

Session
The order expires at Pre-opening to Trading
Only applicable for Order Type "Normal"

Immediate
Expire immediately after first exposure to book
Only applicable for Order Types
"Accept" and "Fill or Kill"

Order Entry Periods

Normal
Order entry possible during all trading periods.
If order entry during Post-Trading,
the Good Till Date must be greater than today.

Immediate-or-cancel and Fill-or-kill
Order entry only possible during Trading

Normal
Order entry possible during all trading periods
except Post-Trading

Immediate-or-cancel and Fill-or-kill
Order entry only possible during Trading

During Business Day

Normal
Order entry possible during all trading periods
except Post-Trading

Immediate-or-cancel and Fill-or-kill
Order entry only possible during Trading

Trading Capacity

Attribute of order
P Principal

Attribute of user
P Principal

Attribute of user

Attribute of user
P Principal

R Riskless Principal R Riskless Principal lincical R Riskless Principal
Settlement T+3 T+3 T+3 T+3
Manual Clearing not possible not possible not possible not possible
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Off Order Book Functionality
-

Standard Trading Interface
STI

Standard Trading Interface
STI

valid as of 1 April 2010

Standard Trading Interface
STI

Trade Confirmation (TC)

Trade Report (RT)

Type . . . . . . Trade Correction (one-sided
yp including two-sided Trade Reversal including one-sided Trade Reversal ( )
Th ils of ff k with ; . . .
. . SaEEE6iE trade G @ or.dgr st Reporting the details of a one-sided trade correction (so
Reporting the details of a trade agreed off order book another party who is not be a participant of the . . .
. . - called nostro correction) which can correct the following
with another party who is a participant of the Exchange. Exchange. X
parameters:
FUTESE Reporting the details of a bilateral trade reversal The details of a trade advice. Trad_e ey Culs
S . Client Reference
originating from matching orders or Trade Con- X -
) ; . ; ; Client Domicile
firmations. Reporting the details of a reversal of either a Trade P,
Report or a Trade Advice. P
Enter and Accept: A TC is entered by one party and is
confirmed by the counterparty.
TC which tain the Trade T Code DR onl . .
S wilE contain the Trade Type t-ode onty . ) One-Sided Trade Corrections do not need to be
: possible with Enter and Accept) One-Sided Trade Reports do not need to be confirmed X . )
Behaviour . . confirmed by the counterparty and immediately lead to
by the counterparty and immediately lead to a trade. the correction of the trade
Fire and Forget: A TC is entered by each party, if the :
relevant trade input attributes are equal the TCs will
match.
Side Buy or Sell Buy or Sell Buy or Sell
Equity-, Fund- and Derivative Products Equity-, Fund- and Derivative Products Equity-, Fund- and Derivative Products
Number of units Number of units Number of units
Bond Products Bond Products Bond Products
Size Nominal value Nominal value Nominal value
During trading hours the value of a transaction must During trading hours the value of a transaction must During trading hours the value of a transaction must
comply with the limit to trade on order book that is comply with the limit to trade on order book that is comply with the limit to trade on order book that is
defined per instrument. defined per instrument. defined per instrument.
Security All securities All securities All securities
Price Type Limit Limit Limit
Equity- Fund- and Derivative Products Equity- Fund- and Derivative Products Equity- Fund- and Derivative Products
Price per unit of quantity Price per unit of quantity Price per unit of quantity
T Bond Products Bond Products Bond Products

Price in percentage of nominal

Price Steps do not apply to off order book transactions.

Price in percentage of nominal

Price Steps do not apply to off order book transactions.

Price in percentage of nominal

Price Steps do not apply to off order book transactions.

Trade Agreed Date
Trade Agreed Time

The date and time at which a trade is agreed
by the two parties.

The date and time at which a trade is agreed
by the two parties.

not applicable

Trading Capacity

Attribute of transaction
P Principal
R Riskless Principal

Attribute of transaction
P Principal
R Riskless Principal

Attribute of transaction
P Principal
R Riskless Principal

Expiry

Unconfirmed Trade Confirmations and
two-sided trade reversals expire
at End of Business Day.

not applicable

not applicable

Reporting Hours

Trade Confirmations can be reported during business
hours.

Two-sided Trade Reversals can be performed during

Trade Reports can be reported during business hours.

One-sided Trade Reversals can be performed during

Trade Corrections can be performed during business
hours of the day the trade occurred or a business day

Trade Type Codes

. business hours on the day the trade occurred or a later.
business hours on the day the trade occurred or a . Y
. business day later.
business day later.
Optional Optional Optional

See Trade Type Code Overview for details.

See Trade Type Code Overview for details.

See Trade Type Code Overview for details.

Account Type

Customer Side of Books.
Non-Customer Side of books

not applicable

Account Type can be corrected.

The date when the trade is settled.

The date when the trade is settled.

Value Date If value date is not indicated, If value date is not indicated, not applicable
the settlement will be done T+3 the settlement will be done T+3
. Value date is default, automatic settlement is possible . .
Clearing u ! PLoER ! 'S poss Manual Clearing not applicable

otherwise manual clearing is required.

Commission Type

Only supported for TC with TTC DR:
Percentage
Absolute

not applicable

not applicable

Commission Currency

Only supported for TC with TTC DR:
CHF or any currency supported
for Change Fix.

not applicable

not applicable

Commission

Only supported for TC with TTC DR:
The commission that is included in the settlement
amount.

not applicable

not applicable
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Emergency Deletions - Summary valid as of 23 April 2012

According to Directive 4: Market Control the participants may request Market Control to delete its orders and/or quotes in case
of failure of the participants’ access systems.

Cancellation of orders must be given over the telephone to Market Control (+41 (0)58 854 24 75); written confirmation of the
emergency deletion must be e-mailed to Market Control (helpdesk.exc@six-group.com) as soon as possible, but no later than
before the end of the current trading day.

Please note that Market Control may reject the deletion of orders at its own discretion in exceptional situations.

Please find below the most established and efficient scenarios to perform emergency deletions at SIX Swiss Exchange.
Find a complete list of conditions for emergency deletions in the guide "Emergency Deletions - Conditions".

Type of Emergency Deletion

Member
Trader
User
Name of product
or undlerying
Order ID
Buy / Sell / All

=
Q|

All orders and quotes for all securities

K
B
K

All orders and quotes in a single security

Participant
Level

=
Q|
Q|

All orders and quotes in an underlying.

Q|
Q|

All orders and quotes for all securities

)
(2]
23
g E All orders and quotes in a single security
g
= All orders and quotes in an underlying. Y | |
2
= O
3 E Single order (ST only) M V] V] M
&
All quotes for a Market Maker User vV
=
5 g» All volatile orders for a Proprietary User®
= —
All volatile orders for an OUCH User YA
0 "
- All orders for all securities M
| Information to be provided on the confirmation message

This type of emergency deletion will only be performed in exceptional situations.

Force Logoff is not applicable to Price Taker User

Works only if the parameter "ActionLogoff" is set to logoffWithdraw. If nothing is specified the default is logoffNone.

Please note that the User Id for Price Take User (STI) and Proprietary User (CTI Volatile Orders) consists of the Member ID and Trader ID

SIX Swiss Exchange Ltd
Selnaustrasse 30

P.O. Box 1758

CH-8021 Zurich

T +41 58 399 5454

f I x _ F +41 58 499 2233
Swiss Exchange Www.six-swiss-exchange.com



Emergency Deletions - Conditions valid as of 23 April 2012

Find below a complete list of conditions under which emergency deletions can be made:

Attribute

Field Description

Comment

Additional order attributes
which are optional and can be accumulated

STI FIX-Tag 523 - PartySubID
CTI - externalTraderld
OTI - Principal Id (bit 14-30)

The identification of the user / trader

Participant This attribute does not delete orders for the
2o > g?l F'é;?g 448 - partylD Identifier of the participant entire legal entity but only for the indicated
; 95’. 2 om- partylD Party Id of the participant.
c o o
LEG
X ® E uyser? The CTI or OTI user
@ - Security
g & 2%"'::;"} 48 - SecuriviD The instrument Identifier value.
Q - -Tag 48 - Security
= % % CTl - secCode ISIN code of the product
© — =  OTI- Orderbook
>® 2 . . e
IS _S g Board * Group of securities that share the same If none of thgsle ?tt”bl]ftes(‘j's spglcl |I)|ed thr‘fe g
g3 S 2_'?:‘;’3::3"3 attributes for instance market making, ?on:z[?:gggrit;: ion ot orders will be periorme
o ; . .
- % 2 OTI- boardid trading schedules, exchange rules etc.
= — q
Sc 2 Underlying ! The Instrument of a given security is used
S c 2%' '::ttrrl'g to model dependencies between securities

=1 0 q

<3 Ol - inetrid (underlying security)

Trader

Side

STI FIX-Tag 54 - Side Buy

CTI - buySell Sell

OTI - Order Verb

Trading Capacity

STI FIX-Tag 528 - Order Capacity P = Principal (Nostro)

CTI - orderCapacity
OTI - Principal Id (bit 31)

R = Riskless Principal (Customer)

Client Reference

STI FIX-Tag 448 - PartyID of Client Party
CTI - clientReference

OTI - Principal Id (bit 0-13)

The client reference.
Optional max. 30 SWIFT characters

Single Order
STI FIX-Tag 37 - OrderID

Unique identifier for Order assigned by the
exchange

Single Order deletion from the order book will
only be performed in exceptional situations.

Force Logoff *
CTI - ActionOnLogoff
OTI - No Parameter available

logoffNone
logoffWithdraw

CTI: Works only if the parameter
"ActionOnLogoff" is set to 'logoffWithdraw'.
Default value is 'logoffNone' which would not
delete the orders

OTI: No Parameter to set. Force Logoff
deletes all orders.

ap.e

1 Only applicable for Capacity Trading Interface (CTI) and OUCH Trading Interface (OTI)
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Contacts for further questions

Who

Type of query

Helpdesk

Fax

E-Mail

Exchange Operations
Market Control

Any queries in relation to on order book trading, mistrades and
emergency deletions on SIX Swiss Exchange

+41(0)58 399 2475

+41(0)58 499 2433

helpdesk.exc@six-group.com

Member Services

Any queries in relation to member and trader administration and
other general queries.

+41(0)58 399 2473

+41(0)58 499 2476

member.services@six-group.com

Local Support Center Zirich
Local Support Center Geneva
Local Support Center London

Any technical inquiries.

+41 (0)58 399 2400
+41 (0)58 399 5642
+41 (0)58 399 4364

+41(0)58 499 2898

Isz@six-group.com
Isg@six-group.com
Isl@six-group.com

Education

Any queries in relation to general trading information
and trader education.

+41(0)58 399 3099

+41(0)58 499 2242

education@six-group.com

Account Management

Any queries in relation to products and commercials.

+41(0)58 399 2474

+41(0)58 499 2476

Sales&MemberRelations@six-group.com

Admission

Any queries in relation to listing, reporting, ad hoc publicity, financial
reporting, disclosure of shareholdings, coporate governance and
management transactions.

+41(0)58 399 2990

+41(0)58 499 2934

regulation@six-group.com

Compliance & Surveillance

Any queries in relation to rules and directives.

+41(0)58 399 4999

+41(0)58 499 4999

sve-msi@six-group.com

Media Spokesman

Exclusive contact for the media.

+41(0)58 399 2675

+41(0)58 499 2710

pressoffice@six-swiss-exchange.com

Vap e
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SIX Swiss Exchange Ltd

None of the information contained herein constitutes an offer to buy or sell a financial instrument that is traded on SIX Swiss Exchange Ltd. SIX Swiss
Exchange Ltd is liable neither for the completeness and accuracy of the information given, nor for any loss incurred as a result of action taken on the basis
of information provided in this or any other SIX Swiss Exchange Ltd publication. SIX Swiss Exchange Ltd expressly reserves the right to alter prices or
product composition at any time.

SIX Swiss Exchange Ltd is a joint-stock company under Swiss law. It operates a securities exchange which is licensed and supervised by the Financial
Market Supervisory Authority FINMA. SIX Swiss Exchange Ltd is a stock exchange recognised in France, Italy, the Netherlands and the United Kingdom.
It may also operate in Austria, Finland, Germany, Sweden, Belgium and Luxembourg.

®SIX Group, SIX Swiss Exchange, SPI, Swiss Performance Index (SPI), SPI EXTRA, SPI ex SLI, SMI, Swiss Market Index (SMI), SMI MID (SMIM), SMI
Expanded, SXI, SXI Real Estate, SXI Swiss Real Estate, SXI Life Sciences, SXI Bio+Medtech, SLI, SLI Swiss Leader Index, SBI, SBI Swiss Bond Index,
SAR, SAR SWISS AVERAGE RATE, SARON, SCR, SCR SWISS CURRENT RATE, SCRON, SAION, SCION, VSMI and SWX Immobilienfonds Index are
trademarks that have been registered in Switzerland and/or abroad by SIX Group Ltd respectively SIX Swiss Exchange Ltd. Their use is subject to a licence.
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