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1.1

Sponsored Access
RX GUI User Guide (Version 3.02)

SSX-SA-RX-MAN302/E
Version 3.02, 15.04.2024

Purpose and Scope

This user guide explains how to use the main features and functionality of the RiskXposure Graphical User Interface
(RX GUI) for Sponsoring Participants.

Document History

Version and Date

1.00 10.06.2013

1.01 24.06.2013

1.02 22.07.2013

2.0018.01.2021

2.01 02.03.2021

2.0212.10.2021

2.03 02.05.2022

2.04 15.05.2023

3.00 01.07.2023

3.01 10.07.2023

3.02 15.04.2024

C1 Public

Description
First version of this document published and made available on the Exchange’s website.
Update in section Multiple Logons(Figure 7 and Figure 8).

Removal of installation process for RX GUI from section 3 (Technical Overview) as seen in version
1.01. This section is now found in the Connectivity Guide. Addition of section 13 Edit Limit
Examples.

General update, XVTX removed, new template and structure.
New Corporate Design in RX GUI: Screenshots replaced. Link to RMC table added.

Reference to continuous trading / non-continuous trading in section Edit Price Collar Limits
added.

Update in section Edit Price Collar Limits: Aggressive percentage limit also during non-
continuous trading.

Introduction of Market Exposure functionality via OTI (Kill Switch) with SMR11, minor
corrections.

Section Install SWXess Sponsored Access RX GUI added. Few related changes.
Minor amendments in section Install SWXess Sponsored Access RX GUI.

Minor amendments in section Update Profile and Change Password.
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Sponsored Access

RX GUI User Guide (Version 3.02)

SSX-SA-RX-MAN302/E
Version 3.02, 15.04.2024

Terms and Abbreviations

Term/Abbreviation
MIC

OTI

Participant

Reference Price

RMC
RX GUI

SIX

Sponsored Access

Sponsored Access Account
Structure

Sponsoring Participant

Sponsored OTI User

Sponsored User

SWXess

Related Documents

Subject

Sponsored Access File Interface (SFI)

Specification

Sponsored Access FIX Drop Copy Interface

Specification

Explanation

Market Identifier Code

The OUCH Trading Interface for SIX Swiss Exchange

A participant corresponds to the SIX Swiss Exchange system term "Member”

The reference price is the last traded on order book price. In case there is no on order book
trade during a business day, there will be no new closing price and the existing reference price
remains unchanged.

Risk Management Controls
RiskXposure. User Interface for Risk Management

SIX operates and develops infrastructure services for the Swiss and Spanish Stock Exchanges,
for Post-Trade Services, Banking Services and Financial Information with the aim of raising
efficiency, quality and innovative capacity across the entire value chain of the Swiss and Spanish
financial centers.

Sponsored Access (SA) means an arrangement through which a participant of the Exchange
facilitates submission of client orders to the Exchange by permitting clients to transmit orders
electronically and directly to the Exchange under the participant’'s Party ID without the orders
being routed through the participant’s internal electronic trading systems.

The reference data hierarchy in RX GUI showing the relationship between Sponsoring
Participant, Sponsored User and Sponsored OTI User.

A Sponsoring Participant means a participant that permits clients Sponsored Access to the
Exchange.

The OTI Sessions of a Sponsored User

Client of a Sponsoring Participant that has been permitted Sponsored Access to the Exchange by
a Sponsoring Participant.

SIX Swiss Exchange trading platform

Document Reference Web Link

SSX-SA-SFI-SPEC

SSX-SA-FDC-SPEC

Sponsored Access — Service Description -

Sponsored Access - Risk Management -

Controls (RMC)

C1 Public
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Business Overview RX Functionality

The RX GUI provides Sponsoring Participants, operating under a Sponsored Access arrangement with SIX, the ability
to:

—  Monitor their Sponsored Users (see section 2.2)

— Configure and update pre-trade and at-trade Risk Management Controls (RMCs) (see sections 2.3 and 2.4)

—  Control access of the Sponsored User to the market via a Market Exposure Switch (see section 2.5) as well as
through a Restricted Stocks list functionality (see section 2.6).

Risk Management via RX GUI

Manage Notification

Core Risk Checks Market Restrlc_ted upon Breach
Stock List* o
Exposure of Limits

Pre-Trade At-Trade Risk
Risk Checks™ Checks*

Sponsored User (OTI) View open || Acknowledge

Level orders, and Audit limit
executed comment changes
positions notifications

View
reference
data

n * Pre-trade and at-trade RMCs and the Restricted Stocks list can also be set via the “Sponsored Access File
Interface (SFI)”, see section 1.3.

E For an overview of all RMCs go to the table at hitps://www.six-group.com/dam/download/the-swiss-stock-
exchange/trading/participation/sponsored-access/sa-risk-managementcontrol-overview.pdf

The RMCs via RX GUI contain both pre-trade and at-trade risk checks, configurable by the Sponsoring Participant.
RMCs can be configured at a variety of levels of the Sponsoring Access hierarchy.

To support the core risk check functionality, the RX GUI enables the Sponsoring Participant to do the following:

—  View open orders and executed positions.

— Acknowledge and comment on alert events (Notice, Warning, Breach) displayed in the RX GUI.
— Audit information tracking when limit changes are made.

- View reference data (Exchange Rates).

C1 Public Page 7
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Sponsored Access SSX-SA-RX-MAN302/E
RX GUI User Guide (Version 3.02) Version 3.02, 15.04.2024

The Sponsored Access Account Hierarchy

There are three levels to the Sponsored Access account hierarchy:

Account Hierarchy Level Description

Sponsoring Participant The Sponsoring Participant is the highest level of the hierarchy structure, representing the
participant who offers a Sponsored Access arrangement to their Sponsored User.

Sponsored User Each Sponsored User has an exclusive Party ID, in the name of the Sponsoring Participant.

Sponsored OTI User Associated with each Sponsored User Party ID are the OTI sessions of this Sponsored User. This
is the lowest account level available.

Sponsoring Participant

Sponsored User 1 with exclusive Sponsored User 2 with exclusive Sponsored User 3 with exclusive
Party ID Party ID Party 1D

Sponsored Sponsored Sponsored Sponsored Sponsored Sponsored Sponsored Sponsored Sponsored

Sponsored User Monitoring

The Sponsoring Participant can monitor their Sponsored Users' trading activity, RMCs and events via the RX GUI. The
RX GUI allows the Sponsoring Participant to view information on the Sponsored Users at various levels of detail, from
an overview of all the Sponsoring Participant’'s Sponsored Users to an individual Sponsored OTI User.

n See sections 4.1 and 4.2

Pre-trade Risk Management Controls (Pre-trade RMCs)

The RX GUI uses pre-trade RMCs to prevent a single order that would exceed one of these limits from reaching the
market. These checks are performed on every order entered via the Sponsored OTI User.

n See sections 5.1, 5.2 and 5.4.

At-trade Risk Management Controls (At-trade RMCs)

The RX GUI performs at-trade RMCs simultaneously as an order is entered in the book to prevent Sponsored Users
from trading beyond financial limits. If a Sponsored User exceeds an At-trade limit, a breach is created and future
orders will be rejected.

n See section 5.3

Control of Market Exposure

The RX GUI allows the Sponsoring Participant to stop a Sponsored User's trading by disabling the Market Exposure
(Kill Switch). Once applied, the Market Exposure Switch triggers a withdrawal of all open orders and a rejection of

C1 Public Page 8
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Sponsored Access SSX-SA-RX-MAN302/E
RX GUI User Guide (Version 3.02) Version 3.02, 15.04.2024

new orders. Disabling Market Exposure can be triggered at all account levels. The Market Exposure can also be
enabled/disabled via the OUCH Trading Interface (OTI).

See section 6

Restricted Stocks List

The Restricted Stocks list allows the Sponsoring Participant to restrict the trading in selected securities or segments.
Existing orders for the security may be canceled by the Exchange based on the configuration of a flag. It is also
possible to restrict trading in stocks for individual Sponsored Users.

Delta updates of the Restricted Stocks list are supported via RX GUI only. For modifications via file upload, the entire
Restricted Stocks list must be provided each time the list is changed.

See section 5.5

C1 Public Page 9
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RX GUI Logon and Profile Management

Log on to the RX GUI

Once the installation process has been completed, the RX GUI can be launched.

For detailed information on the installation process for the SWXess Sponsored Access RX GUI, see section

11.

To open the RX GUI, follow these steps:

1. Inthe Member Section, go to Sponsored Access and
to Launch RX GUI.

2. Click the link Launch Risk Xposure GUI (RX GUI) -
Production.

3. Inthe logon window, type your username and
password. Click Login.

v Sponsored Access

Rick Audit | oo
RISK AUCGK LOg

Launch RX GUI /

The RX GUI s providing Sponsoring Participants, operating under a Sponsored Access arrangement with SIX Swiss
Exchange, the abiity:

to monitor their Sponsored Users.

to configure and update pre-trade and at-trade RMCs (Risk Management Controis)

to control access of the Sponsored User to the market via a Market Exposure Switch (Kil Switch) as well as via
a Restricted Stock List functionality.

Welcome to RX®

7 /12X

RX: Login

User Name

Password

The Sponsored User Overview window opens, displaying the hierarchy that the Sponsoring Participant has

the permission to view (see section 4.1).

Simultaneously, the Last login report appears (see section 3.2).

C1 Public
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Last Login Report

The Last login report shows details on the last previous login attempt (either successful or unsuccessful):

RX CLIENT Last login : Mar 01, 2021 02:27:46:000 PM from nils& s (PR 1

Date of the last login Computer name

Time (to the millisecond) of the last login IP address

n If a Sponsoring Participant detects an unfamiliar login attempt (either successful or unsuccessful), they are
requested to contact SIX Swiss Exchange Member Services (see section 12).

Logon Warnings

Multiple Logons

RX GUI prevents Sponsoring Participants from multiple logons at a time for the same user. Upon multiple logon
attempts, the following message is displayed:

7 RX

= You already have an active RX CLIENT Session started on: Mar 01, 2021 02:27:46:148 PM from ! Please log out of RX CLIENT first!

oK

Expired Password

By default, passwords for the RX GUI will expire after 90 days. The Sponsoring Participant will be prompted to create
a new password before logging on to the RX GUI. To update the password, see section 3.4.

RX GUI performs history checks on passwords. A new password cannot be the same as any seven previous
passwords. This is the default setting.

Failed Logon

The Sponsoring Participant RX GUI User will be locked out after five failed logon attempts.

To unlock the RX GUI User Account of the Sponsoring Participant, please contact SIX Swiss Exchange
Member Services (see section 12).

C1 Public Page 11
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Update Profile and Change Password

To update your profile and change your password, follow these steps:

1. Inthe Sponsored User Overview window, click e T
Update Profile.

17 Update Your Profile

2. Inthe Update Your Profile window, type and retype S
your new password. Last Name:

E-Mail/User Name:
New Password:
Retype Password:

Show Event Notifications: +

At least three of the following rules must be complied with for the password creation:

—  Minimum password length must be 12 characters
— Upper and lower case characters required
— Numeric and special character required

3. Select the Show Event Notifications check box to
stay informed (see section 7.1).

4. Click OK.

RX GUI performs history checks on passwords. A new password cannot be the same as any seven previous
passwords. This is the default setting.

C1 Public Page 12
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4 Overview Window and Details Windows

The RX GUI has one overview window and three Details windows. The Details windows reflect the account hierarchy
(see section 2.1):

Window Account Hierarchy More Information
Sponsored User Overview - See section 4.1
Sponsoring Participant Details Sponsoring Participant See section 4.2
Sponsored User Details Sponsored User See section 4.2
Sponsored OTI User Details Sponsored OTI Users See section 4.2

Both the Sponsored User Overview and the Details windows allow the user to perform standard RX functions.

4.1 Sponsored User Overview Window
The Sponsored User Overview window is the default window upon logon and consists of the following elements:

TEST - SSX SA - RX Client GUI: Sponsored User Overview
Y& W Show: Al v . Quick Search:

.Tutal Executions: 4 Date: 1. Mdrz 2021 Currency
Total Breaches: 0 Status: Processing usb

Group / Sponsored User ! Total Exposure Limit Total Number of Orders Limit

12 ~

. Il Pause Show Events Update Profile
Running Mo1 01.03.2021 15:22

Menu bar and Quick Search functionality (see Sponsored User overview table (see sections 4.1.3
section 4.1.1) and 11.1)
System status panel (see section 4.1.2) Quick access bar (see section 4.1.4)

C1 Public Page 13
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4.1.1 Menu Bar

The menu bar consists of the following components:

PYEenw Show: User Selected v Quick Search:

Button Component Description

E Exit Application This button allows the Sponsoring Participant to exit the RX
GUI

Search Click this button to open the Search Trades window to search

execution messages.

m Data updates This button allows a Sponsoring Participant to pause or
resume data updates to the RX GUI. It performs the same
function as the ‘Pause/Resume’ button at the bottom of the
screen.

Expand/Collapse Groups This button allows a Sponsoring Participant to expand or
collapse the Sponsored User hierarchy.

n Visible Sponsored Users This button allows a Sponsoring Participant to select and
display their Sponsored Users and OTI users on the Sponsored
User Overview.

E System Reference Data Click this button to open the Reference Data window
containing daily FX currency conversion data, provided by the
Exchange. The values displayed in this window are not
editable.

Note that Intraday FX Conversion rate updates are not
supported.

D Audit Log Click this button to open the Audit Log (see section 9).

Show: [User Selected ¥ Show The Show drop-down menu allows to enables to Sponsoring

Participant to modify the Sponsored User hierarchical views.

To change the window views, select one of the following
options from the drop-down menu:

Active: Shows Sponsored Users that have traded since the RX
came online.

User Selected: Shows only Sponsored Users and Sponsored
OTI Users selected by the Sponsoring Participant.

Breaches: Displays only Sponsored Users or Sponsored OTI
Users with breaches on the current day.

All: Shows all activity.

Quick Search: Participant can view a specific set of Sponsored Users by

filtering based on a search string.

4.1.2 System Status Panel

In the Sponsored User Overview window, the system status panel provides summary information for the
Sponsoring Participant and their Sponsored Users hierarchy.

Total Executions: 7 Date: 25. Februar 2020 Currency

Total Breaches: 0 Status: Processing usp

Component Description

Total Executions An accumulation of all the executions reported in the Executions column.

C1 Public Page 14
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Component Description

Total Breaches An accumulation of all the breaches reported in the Breaches column.

Date The date based on the time zone (CET) of the RX server.

Status The status of the RX Sever.

Currency The system currency used for calculation of all financial risk limits by the Sponsoring Participant for

their Sponsored User.

4.1.3 Sponsored User Overview Table

The Sponsored User Overview table shows an overview of the Sponsoring Participants hierarchy and provides
summary information. For column definitions, see section 11.1.

Group / Sponsored User

! Total Exposure Limit Total Number of Orders Limit il

~

The following components allow user interaction:

Button Component

Expand/Collapse

m Configure
Columns

Description

Click this button to expand or collapse the view of the entire account hierarchy of Sponsoring
Participant, Sponsored Users and Sponsored OTI.

Click this button to access to the Select Summary Columns window to select the columns
displayed in a table (see section 10.1.3).

Double-click a row to access the Details window (see section 4.2) of a selected level in the Sponsoring

Participant hierarchy.

4.1.4 Quick Access Bar

The Quick Access bar consists of the following elements:

Button Component

Pause/Resume

View Details
Show Events
Edit Limits

Update Profile Update Profile

C1 Public

Description

Click this button to switch from Pause to Resume.

Pause allows the Sponsoring Participant to pause data updates and to access a more detailed
view of a Sponsored User. Resume will update the window with the latest server data.

Note that pausing does not affect RX server processing — only the updates to the
window.

This button allows the Sponsoring Participant to open the Details windows of a single or
several Sponsored Users or Sponsored OTI Users at one time (see section 4.2).

Click this button to open the Event Overview window for the selected Sponsored User or
Sponsored OTI User (see section 7).

Click this button to open the Edit Limits window, provided the RX user account has sufficient
permissions (see section 5).

This button allows the Sponsoring Participant to open the Update Your Profile window (see
section 3.4).
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Details Windows

In the Sponsored User Overview window, in the Sponsored User Overview table, a Sponsoring Participant can by
double-click a row to access the specific Details window. This can be a window of any level of the complete hierarchy

(see section 4.1.3):

— The Sponsoring Participant Details window
— The Sponsored User Details window

— The Sponsored OTI User Details window

A Details window consists of the following elements:

7z 12K Details
B View Limits B Hide Limits B Show Events . = Reset View Security Name Quick Search:

Current Limits: SIX Swiss Exchange (Inherited Currency U...

Total Expos... 0 Total Traded Value: 386 Total Net Risk
Total Traded Value 139'205'135" %

Total Orders: 7  Number of Trades: 4 .Total Risk Valu
Total Exposure . 159'125'413"

l/ Equities
Total Buy Risk Value 185'047°267" | 90% | 80%
Currency Sell Shares Sell Price Open Buym 4

Security Name ISIN
. A | Total Sell Risk Value 185'026'233" 80%

Total Net Risk Value 169'094'083"
Total Risk Value 159'099'149"

Total Number of Orders  24'010'615°2:

Il Pause .

Running 01.03.2021 14:39 .

Menu bar (see section 4.2.1) Quick Access bar
Detailed Status bar (see section 4.2.2) Current Limits panel (see section 4.2.4)
Details table

The default layout of the Details windows is identical, with one exception: The Sponsored OTI User Detail
window has an additional Open Orders tab in the Details table. For column definitions see section 11.2 —
Equity tab and 11.3 - Open Orders tab.

Menu Bar
The Details window components provide the following functions.

L 12X

B Edit Limits |8 Hide Limits B Show Events Show Orders & ResetView  Security Name Quick Search:

Button Component Description

Edit/View Limits Click this button to open the View/Edit Limits window for the
selected account level (see sections 5.2 - 5.4).

B Eedit Limits
B Show Limits Show/Hide Limits Click this button to open/hide the Current Limits panel (see
section 4.2.4).

Show Events Click this button to open the Event Overview window for the
selected account level.

B Show Events

Show Orders Click this button to open the Show Orders window-

Show Orders
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Button Component

Reset View

SSX-SA-RX-MAN302/E
Version 3.02, 15.04.2024

Description

Click this button to reset the window to its default setting.

This field allows the user to search for a security on the Details

Detailed Status Bar

window.

The user can enter some letters or numbers of a security
symbol (for example the search string “ix”), and the search
function returns only symbols that contain that search string.

Pause Click this button to switch from Pause to Resume.

Pause allows to pause the GUI activity while performing
viewing or editing a function on the window. Resume will
update the window with the latest server data.

Every Details window contains a Detailed Status bar.

Breaches: 0 Open Orders:

Events: 0 Deleted Orders: 0

Total Exposure: 0 Total Traded Value: 0 Total Net Risk Value: 0 Currency: uso
Total Orders: 0 Number of Trades: 0 Total Risk Value: 0 Has Restricted Stock

The Detailed Status bar displays information on parameters for the selected level in the account hierarchy. The

parameters are listed in the following table.

Parameter
Breaches

Events

Open Orders
Deleted Orders
Total Exposure
Total Orders

Total Traded Value
Number of Trades
Total Net Risk Value
Total Risk Value

Currency

Has Restricted Stock

C1 Public

Description

An accumulation of all breaches on the current day.

An accumulation of all events on the current day.

The number of open orders.

The number of deleted orders.

The sum of the values of all open orders (price*size).
The total number of submitted orders.

The sum of the values of all executed orders (price*size).
The total number of trades.

The net difference between the value of all buy and sell orders (open and executed).
The sum of all buy and sell orders (open and executed).

The system currency used for all calculations. The currency is configured by SIX Swiss Exchange.
The default system currency is USD.

The Sponsoring Participant will see one of the following messages:

— All Stocks Allowed
- Has Restricted Stocks
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4.2.3 Details Table

Every Details window contains a Details table.

The default layout of the Details windows is identical with one exception in the Details table: The
Sponsored OTI User Detail window has an additional Open Orders tab. For column definitions see section
11.2 - Equity tab - and 11.3 — Open Orders tab.

The following components allow user interaction:

Button  Component Description

H Expand/Collapse Click this button to expand or collapse the view of the entire account hierarchy of
Sponsoring Participant, Sponsored Users and Sponsored OTI.

m Configure Columns  On the Equity tab, click this button to access the Select Group/Sponsored User Detail
Columns window to select the columns displayed (see section 11.2).

On the Open Orders tab, click this button to access the Select Open Order Columns
window to select the columns displayed (see section 11.3).

4.2.4 Current Limits Panel
Every Details window contains a Current Limits panel.

The Current Limits panel is used to quickly review the risk check in place for the selected Sponsored User or
Sponsored OTI User. Only active risk checks are displayed.

The Current Limits panel is movable. Drag the panel to any edge of the Details window or outside the
window and dock it in the new position.
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13 Contact

13.1 Onboarding

For more information on the onboarding process including enablement and testing of the RX User Interface, please
contact Member Services.

Helpdesk Phone Email

Member Services +41 58 399 2473

13.2 Connectivity

For technical connectivity queries, please contact your Local Support Center:

Helpdesk Phone Email
Local Support Center Zurich +41 58 399 2400

Local Support Center Geneva +41 58 399 5642

Local Support Center London +44 207 864 4364
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