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SIX Decrement Indices

The Alternative Swiss Indices for Issuers of Financial Products

Decrement indices are versatile tools in the financial market.
They are used for various purposes, including enhancing the

risk-return profile to the benefit of the end investor, and offering
customizable features to meet specific investment themes.

Introduction Governance

The SIXDecrementIndices replicate aninvestmentinan  SIX is committed to the IOSCO Principles for Financial
underlying index, less a constant Decrementintheform  Benchmarks and the EU Benchmark Regulation. This en-
of a fixed annualized percentage value or a fixed annual-  surestheinternational use of the SIXbenchmarks for cus-
ized index point value. The performance reductionis ap- tomersand financial service providers. A currentlist of all
plied daily and pro-rated with an actual/365 day-count  endorsed indices can be found on the https://www.six-
convention. Decrement index versions are available for  group.com/en/market-data/indices/regulations/bench-
various indices, including but not limited to, the SMIand  mark/switzerland.html.

the SXI Switzerland Sustainability 25.

Market Context

Decrement indices are versatile tools in the financial mar- Advantages

ket. They are used for various purposes, including enhanc- «/  Higheryields and improved capital
ing the risk-return profile to the benefit of the end inves- protection for structured products
tor, and offering customizable features to meet specific

investment themes. / Enhanced efficiency and reduced

transaction costs
One common application is the funding of additonal fea-
tures of the end financial products, aiming at providing a
more attractive payout to the investor.

<

Eliminates dividend uncertainty

+/  Transparent, rules-based calculation
One exampleis as a synthetic dividend. By being fixed and / Noseasonality; daily decrement release
predefined in nature, decrements can act as determinis- (Act/365)

ticdividends: the uncertainty around a dividend’s size and
timing is removed, making the pricing of derivatives more
efficient. These indices are increasingly accepted as under-
lying for structured products due to their comprehensive
coverage of key equity markets and their simplified appli-
cability for financial instruments.

<

Compliant with international benchmarks

+/ Widely accepted for Swiss Blue Chip
equity market products


https://www.six-group.com/en/market-data/indices/regulations/benchmark/switzerland.html
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Licensing

The use of SMI Decrement Indices in the portfolio man-
agement process and as underlying for financial prod-
ucts as well as the access to restricted index data are

governed by a licensing agreement.

Identifiers
ISIN Symbol Name CENCDE Base Value Launch Date
CH1151583031 SMID25 SMITR Decrement 2.50% 30.12.2021 12'875.66 07.01.2022
CH1151583056 SMID30 SMITR Decrement 3.00% 30.12.2021 12'875.66 07.01.2022
CH1151583049 SMID35 SMITR Decrement 3.50% 30.12.2021 12'875.66 07.01.2022
CH1151583064 SMID40 SMITR Decrement 4.00% 30.12.2021 12'875.66 07.01.2022
CH1151583072 SMID45 SMITR Decrement 4.50% 30.12.2021 12'875.66 07.01.2022
CH1151583080 SMID50 SMI TR Decrement 5.00% 30.12.2021 12'875.66 07.01.2022
ISIN Symbol Name Base Date Base Value Launch Date
CH1154162064 SMID320P SMI TR Decrement 320 Points 30.12.2021 12'875.66 07.01.2022
CH1154162072 SMID390P SMI TR Decrement 390 Points 30.12.2021 12'875.66 07.01.2022
CH1154162080 SMID450P SMI TR Decrement 450 Points 30.12.2021 12'875.66 07.01.2022
CH1154162098 SMID520P SMI TR Decrement 520 Points 30.12.2021 12'875.66 07.01.2022
CH1154162106 SMID580P SMI TR Decrement 580 Points 30.12.2021 12'875.66 07.01.2022
CH1154162114 SMID640P SMI TR Decrement 640 Points 30.12.2021 12'875.66 07.01.2022
ISIN Symbol Name CENCDE Base Value Launch Date
CH1281755616 SSUSTD35 SXI Switzerland Sustainability 25 ~ 10.06.2014 100 21.07.2023
NR Decrement 3.5%
CH1395649614 SMIF30 SMI Rolling Futures TR Decrement ~ 31.12.2014 100 11.11.2024

3.00%

Please visit our website for further information: www.six-group.com.

None of the information contained herein constitutes an offer or arecommendation to buy or sell or take any other action regarding financial instruments. SIX Group Ltd or its direct and
indirect subsidiaries (hereafter: SIX) are liable neither for the completeness, accuracy, currentness and continuous availability of the information given, nor for any lossincurred as a result
of action taken on the basis of information provided in this or any other SIX publication. SIX expressly reserves the right to alter prices or composition of products or services at any time.
© SIX Group Ltd, 2024. All rights reserved.
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https://www.six-group.com/en/market-data/indices/switzerland/strategy/six-decrement.html

