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OTC Spot Market

The OTC Spot Market facilitates participation in the auction process for new issues and increases of
existing issues’. Participants also benefit from efficient SNB Bills and money market debt register claims
trading. The unique combination of these trading opportunities in one marketplace represents a new
dimension to Eurex Repo's fully automated, electronic securities trading with integrated settlement
provided by SIX SIS.

Advantages at a Glance:

e The ability to participate in auctions for new issues and increases’ as well as SNB Bills
and money market debt register claims trading operations all in the same marketplace

e Direct, fully automated access via the same infrastructure used in the Eurex Repo
CHF Market

e Streamlined trading and settlement process
o Cost-effective, rapid handling of transactions

e Customer-oriented trading functions
e Simple, convenient use

Trading in the OTC Spot Market

The OTC Spot Market is the unique market for the Swiss National Bank auctions of federal bond
issues, money market debt register claims and SNB Bills, denominated in CHF and USD. In addition,
participants can afterwards trade SNB Bills and money market debt register claims bilaterally through
the “market overview".
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Attractive Fee Structure

No buyer transaction fees are charged for new issues and increases of existing issues offered via
the auction process. Issuers (banks) can contact Eurex in Zurich for precise details on issuance fees.
Issuers should contact Eurex Zirich AG for detailed fees.

The participants (seller and buyer) involved in a OTC trading transaction (not first listings and
increases done by the designated auctioneer) shall be charged a fee per trade. Such fee depends on
the role of the participant (aggressor/non-aggressor) at the time of conclusion of the respective
OTC trading transaction and on the remaining term of the traded security (days from settlement
date to maturity date).

Trading Fee for SNB Bills and MMDRC (“GMBF")

Quoting Non-Aggressor Aggressor

Security Type *0.004% p.a. *0.006% p.a.
¢ SNB Bills (CHF and USD)
* MMDRC (*GMBF") 50.00 100.00

Minimum fee per OTC trading transaction in CHF 500.00 1,000.00

Maximum fee per OTC trading transaction in CHF

* Fee calculation based on the effective remaining term and amount

For first listing and increase auctions, no transaction fees are charged to the buyer (auction participant).

Conditions for participation

In principle, participation in the OTC Spot Market is open to all credit institutions and financial services
providers, as well as insurers and fund managers. The provisions governing participation are based
on the Eurex Zurich AG General Conditions for the off-exchange trading of funding and financing
products (www.otcspotmarket.com > Publications).

Technical Requirements

Technical connectivity to the OTC Spot Market can be accomplished either via the Internet or
by means of a dedicated leased line. Further information of a technical nature can be found on
our website www.otcspotmarket.com > Publications.

Your Direct Connection the OTC Spot Market

Eurex Ziirich AG Eurex Frankfurt AG London Representative Office
Selnaustrasse 30 Neue Borsenstrafe 1 T +44-20-7862-7228

8021 Zurich 60487 Frankfurt/Main F +44-20-7862-7297
Switzerland Germany

T +41-58-854-2066 T +49-69-211-14193 Paris Representative Office
F +41-58-854-2455 F +49-69-211-14477 T +33-1-5527-67 69

F +33-1-5527-6750
Business Helpdesk Technical Helpdesk
E-mail: funchelp@eurexrepo.com E-mail: techhelp@eurexrepo.com
T +41-58-854-2424 T +41-58-854-2488

E-mail: eurexrepo@eurexrepo.com
Website: www.otcspotmarket.com

Deutsche Bérse AG (DBAG), Clearstream Banking AG (Clearstream), Eurex Frankfurt AG, Eurex Clearing AG (Eurex Clearing) as well as Eurex Bonds GmbH (Eurex Bonds) and Eurex Repo GmbH (Eurex Repo) are corporate entities and
are registered under German law. Eurex Zirich AG is a corporate entity and is registered under Swiss law. Clearstream Banking S.A. is a corporate entity and is registered under Luxembourg law. U.S. Exchange Holdings, Inc. and
International Securities Exchange Holdings, Inc. (ISE) are corporate entities and are registered under U.S. American law. Eurex Frankfurt AG (Eurex) is the administrating and operating institution of Eurex Deutschland. Eurex Deutschland
and Eurex Zrich AG are in the following referred to as the “Eurex Exchanges”. Al intellectual property, proprietary and other rights and interests in this publication and the subject matter hereof (other than certain trademarks and
service marks listed below) are owned by DBAG and its affiliates and subsidiaries including, without limitation, all patent, registered design, copyright, trademark and service mark rights. While reasonable care has been taken in the
preparation of this publication to provide details that are accurate and not misleading at the time of publication DBAG, Clearstream, Eurex, Eurex Clearing, Eurex Bonds, Eurex Repo as well as the Eurex Exchanges and their respective
servants and agents (a) do not make any representations or warranties regarding the information contained herein, whether express or implied, including without limitation any implied warranty of merchantability or fitness for a particular
purpose or any warranty with respect to the accuracy, correctness, quality, completeness or timeliness of such information, and (b) shall not be responsible or liable for any third party's use of any information contained herein under
any circumstances, including, without limitation, in connection with actual trading or otherwise or for any errors or omissions contained in this publication. This publication is published for information purposes only and shall not constitute
investment advice respectively does not constitute an offer, solicitation or recommendation to acquire or dispose of any investment or to engage in any other transaction. This publication is not intended for solicitation purposes but
only for use as general information. All descriptions, examples and calculations contained in this publication are for illustrative purposes only. Eurex and Eurex Clearing offer services directly to members of the Eurex exchanges respectively
to clearing members of Eurex Clearing. Those who desire to trade any products available on the Eurex market or who desire to offer and sell any such products to others or who desire to possess a clearing license of Eurex Clearing in
order to participate in the clearing process provided by Eurex Clearing, should consider legal and regulatory requirements of those jurisdictions relevant to them, as well as the risks associated with such products, before doing so.

Eurex derivatives (other than EURO STOXX 50° Index Futures contracts, EURO STOXX® Select Dividend 30 Index Futures contracts, STOXX® Europe 50 Index Futures contracts, STOXX® Europe 600 Index Futures contracts, STOXX®
Europe Large/Mid/Small 200 Index Futures contracts, EURO STOXX® Banks Futures contracts, STOXX® Europe 600 Banks/Industrial Goods & Services/Insurance/Media/Personal & Household Goods/Travel & Leisure/Utilities Futures
contracts, Dow Jones Global Titans 50 Index*" Futures contracts, DAX® Futures Coﬂtrads MDAX® Futures contracts, TecDAX® Futures contracts, SMIM® Futures contracts, SLI Swiss Leader Index® Futures contracts, RDXxt® USD —

RDX Extended Index Futures contracts, Eurex inflation derivatives, Eurex ivatives, and Eurex interest rate derivatives) are currently not available for offer, sale or trading in the United States or by United States persons.

Trademarks and Service Marks

Buxl®, DAX®, DivDAX®, eb.rexx®, Eurex®, Eurex Bonds®, Eurex Repo®, Euro GC Pooling®, Eurex Strategy Wizard®", EXTF®, FDAX®, FWB®, MDAX®, ODAX®, SDAX®, TecDAX®, VDAX®, VDAX-NEW?®, Xetra® and XTF Exchange Traded
Funds® are registered trademarks of DBAG. SLI®, SMI®, SMIM®, and VSMI® are registered trademarks of SIX Swiss Exchange. STOXX®, STOXX® Europe 600 Index, STOXX® Europe Large 200 Index, STOXX® Europe Mid 200 Index,
STOXX® Europe Small 200 Index, STOXX® TMI Index, VSTOXX® Index, EURO STOXX 50° DVP, EURO STOXX® Select Dividend 30 Index, EURO STOXX®/STOXX® Europe 600 Sector Indexes as well as the EURO STOXX 50° Index
and STOXX Europe® 50 Index are service marks of STOXX Ltd. and/or Dow Jones & Company, Inc. Dow Jones, Dow Jones Global Titans 50 Index* and Dow Jones Sector Titans Indexes™ are service marks of Dow Jones & Company,
Inc. Dow Jones-UBS Commodity Index™ and any related sub-indexes are service marks of Dow Jones & Company, Inc. and UBS AG. Al derivatives based on these indexes are not sponsored, endorsed, sold or promoted by STOXX Ltd.,
Dow Jones & Company, Inc. or UBS AG, and neither party makes any rep regarding the of trading or of investing in such products

The names of other companies and third party products may be trademarks or service marks of their respective owners.
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