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Price List - Swiss Reference Rates (SRR)
for Financial Institutions

The following Data License is valid since 1 April 2018

Index package Content (Indices covered by the Index package) Fee Rate

Swiss Reference These are for example the Overnight Rate SARON, the SARON CHF 5'000.-- p.a.
Index (SAION) and the SARON Compound Rates

Rates (covers one legal
entity/country)

Medium-sized companies (total value of assets under management (AUM) 90% of data fee
as at 31.12. of the previous year < CHF 3 billion)
Small companies (total value of assets under management (AUM) 80% of data fee
as at 31.12. of the previous year < CHF 1 billion)

Index package Content (Indices covered by the Index package) Fee Rate

Swiss Reference These are for example the Overnight Rate SARON, the SARON CHF 8'000.-- p.a.

Index (SAION) and the SARON Compound Rates
Rates (global coverage)

The Data License covers the internal usage of the SRR for retail mortgages, business loans and swaps and activities
within active portfolio management (e.g. actively managed funds and mandates), research and advisory purposes
including the use of interest rate derivatives (e.g. caps, floors and swaptions) to support mortgages.

The following Data License types are subject to licensing from 1 July 2020

Extended Data Content (Indices covered by the Index package) Fee Rate
License
Swiss Reference These are for example the Overnight Rate SARON, the SARON CHF 6’000 p.a.

Index (SAION) and the SARON Compound Rates

Rates (global coverage)

The “Extended Data License” covers issuers of financial products that use the intraday (restricted) or historic/delayed
(unrestricted/public) SRR as an underlying, a financing rate, a cash component, as a reference or any use for fallback
interest. Examples are the issuers of structured products (e.g. mini futures), ETFs, funds, insurance policies (e.g. AT1
or similar) and corporate bonds (e.g. floating rate notes). The license also covers service facilitators (e.g. broker,
placing agent/book runner, calculation agents and trading desks in general) that provide calculations including
compound calculations to other parties or issuers to support financial instruments.

Sensitivity: Public



Data License for Non- Content (Indices covered by the Index package) Fee Rate
Financial Institutions

Swiss Reference These are for example the Overnight Rate SARON, the SARON CHF 3500 p.a.

Index (SAION) and the SARON Compound Rates

Rates (global coverage)

The “Data License for Non-Financial Institutions” covers the access to SRR for internal usage. Non-financial
institutions require the “Extended Data License” for the issuance of financial products linked to SRR, but the fee is
waived.

SIX Swiss Index Business Support
Swiss Index Sales, Licensing and Data
T +41 58 399 26 00

SIX Swiss Index Technical Support
Index Operations Switzerland
T +41 58399 22 29

The information contained in this document is given without warranty, implies no obligation of any kind on the part of SIX Group Ltd
or the companies associated with SIX Group Ltd (referred to below as SIX Group Ltd) and may be altered by SIX Group Ltd at any
time without further notice. To the extent permitted by law, SIX Group Ltd accepts no liability whatsoever for any errors contained in
this document. SIX Group Ltd is under no obligation whatsoever to draw attention to such errors. Technical documentation must be
used only in conjunction with the correct software version and may be used and copied only in accordance with the terms of the
licence. All software described in the technical documentation is supplied on the basis of a licence agreement and may be used or
copied only in accordance with the terms of the said licence agreement.

© Copyright SIX Group Ltd, 2020. All rights reserved. All trademarks observed.
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