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1. Structured products at the SIX Structured Products Exchange
1.1 Turnover in the last 12 months
Figures in CHF bn
4
3.5
3
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1.5
1
N l l
0 ;
Mar 13 Apr 13 Mai 13 Jun 13 Jul 13 Aug 13 Sep 13 Oct 13 Nov 13 Dec 13 Jan 14 Feb 14
mVarious 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
ECapital Protection 0.21 0.16 0.19 0.12 0.09 0.13 0.09 0.14 0.12 0.10 0.13 0.13
mYield Enhancement 0.36 0.39 0.44 0.48 0.38 0.37 0.39 0.37 0.37 0.28 0.40 0.38
Participation 0.65 0.65 1.65 1.34 0.61 0.69 0.40 0.44 0.49 0.98 1.75 1.13
EWith Reference Entities| 0.02 0.03 0.02 0.02 0.03 0.02 0.02 0.03 0.03 0.02 0.04 0.03
mLeverage 1.42 1.38 1.52 1.23 0.98 1.09 1.08 1.11 1.24 0.83 1.27 1.21
Total 2.66 2.61 3.82 3.19 2.09 2.29 1.99 2.10 2.25 2.21 3.59 2.88

Source: SIX Structured Products Exchange AG, Derivative Partners Research AG
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1. Structured products at the SIX Structured Products Exchange

1.2 Number of listed products in the last 12 months
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mVarious
ECapital Protection
mYield Enhancement
Participation
BWith Reference Entities
HLeverage
Total

Mar 13 Apr 13

0 0
1'080 1'077
7'443 7472
2'739 2'731

317 307

22'735 24'593
34'314 36'180

Mai 13
0
1'076
7'458
2'674
298
26'219
37'725

Jun 13
0
1'069
7'558
2'671
289
23'021
34'608

Jul 13
0
1'086
7'629
2'637
292
24'410
36'054

Aug 13
0
1'076
7'537
2'611
290
25'720
37'235

Source: SIX Structured Products Exchange AG, Derivative Partners Research AG

Sep 13
1
1'073
7'748
2'611
296
24'116
35'845

Oct 13
1
1'096
7'695
2'625
301
25'795
37'513

l
0
1'091
7'678
2'634
309

27'203
38'915

Dec 13

1'112
7'523
2'618
313
22'739
34'305

Jan 14 Feb 14

0 0
1'089 1'091
7'314 7'483
2'612 2'636

309 332

24'226 25'784
35'550 37'326
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1. Structured products at the SIX Structured Products Exchange

1.3 New issues in the last 12 months
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Mar 13 Apr 13 Mai 13 Jun 13 Jul 13 Aug 13 | Sep 13 Oct 13 Nov 13 | Dec 13 Jan 14 Feb 14

mVarious 0 0 0 0 0 2 1 0 0 1 0 0
ECapital Protection 17 19 12 9 26 6 10 44 16 33 4 21
mYield Enhancement 667 602 589 792 569 462 831 653 606 692 517 691
Participation 107 77 78 99 49 45 68 56 57 51 72 66
BWith Reference Entities 13 16 15 11 12 4 21 13 10 13 1 24
HLeverage 2482 3832 3312 3478 2680 2644 3500 2804 3058 2'483 3'330 2'349
Total 3286 4546 8012 4389 3336 3163 4431 3570 3747 3'273 3'924 3'151

Source: SIX Structured Products Exchange AG, Derivative Partners Research AG
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1. Structured products at the SIX Structured Products Exchange

1.4 Market shares (turnover) of the five largest issuers

Figures in %

100%
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0% .
Mar 13 Apr 13 Mai 13 Jun 13 Jul 13 Aug 13 Sep 13 Oct 13 Nov 13 Dec 13 Jan 14 Feb 14
Ubrige| 15.10 12.80 10.43 12.44 15.87 12.88 13.80 16.70 12.73 12.86 10.52 10.73
BAER 8.04 8.25 7.43 6.76 8.05 4.45 9.38 6.73 6.29 4.13 5.79 5.69
CS 5.95 4.57 4.32 3.18 4.60 7.55 7.29 5.17 11.79 4.43 3.19 6.78
mUBS 23.70 32.36 52.99 47.16 31.99 40.80 24.43 29.25 32.78 48.97 53.41 41.90
mVT 22.61 20.75 12.96 14.66 20.11 18.52 24.11 19.83 18.50 14.51 15.43 18.37
mZKB 24.60 20.35 11.87 15.79 19.39 15.81 20.99 22.32 17.90 15.10 11.66 16.53

Source: SIX Structured Products Exchange AG, Derivative Partners Research AG
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2. Securities held in bank's client deposits™

2.1 Structured products since 2007

Figures in CHF bn
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Figures in %
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Dec 12

Jan 13

Feb 13

Mar 13

Apr 13

Mai 13

Jun 13

Jul 13

Aug 13

Sep 13

Okt 13

Nov 13

Dec 13

mmmVarious / Uncategorized 2.91 3.24 3.24 3.55 3.43 3.46 3.12 3.62 3.60 3.32 3.42 3.60 3.55
| everage 13.44 | 13.91 | 14.47 | 12.94 | 14.00 | 15.42 | 14.92 | 14.12 | 12.98 | 8.28 8.05 | 14.90 | 14.52
Participation 49.19 | 50.49 | 52.20 | 52.18 | 51.61 | 51.37 | 48.36 | 49.31 | 47.85 | 43.94 | 45.38 | 76.96 | 64.17
mmmmYield Enhancement 45.21 | 47.82 | 47.12 | 48.49 | 48.86 | 50.68 | 48.34 | 49.99 | 49.01 | 48.14 | 48.77 | 50.60 | 48.70
EmmmCapital Protection 57.02 | 55.92 | 56.30 | 56.07 | 55.15 | 55.08 | 54.13 | 53.54 | 53.23 | 52.58 | 52.82 | 54.49 | 53.07
mmmmStructured Products 208.81/226.84|213.75/199.231/183.94(172.69(167.77171.37173.18173.23[173.06|176.01|168.87170.59[166.67156.26 158.43 200.55[184.01
=== % of total assets 6.50 5.61 4.88 4.75 4.25 3.89 3.72 3.69 3.68 3.62 3.61 3.63 3.61 3.62 3.54 3.30 3.27 3.90 3.61

* The Swiss National Bank extends the circle of the reportable institutions for the statistics of the securities held in bank's client deposits retrospectively until
December 2012. The survey group consists now also of institutions with a special field of business. In case of such institutions with a special field of business and
especially for deposits which are stored centrally there are only securities included that are not already stored at another reportable bank and reported by it.

Source: SNB Monthly Statistical Bulletin, latest available figures
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3. Appendix

3.1 Abbreviations

Leverage ProdUCTS..........cooovviiiiiiiiii e Leverage

Investment Products with Reference Entities...................... With Reference Entities
Participation Products............c..cccccovviiiiiiiiii e Participation

Capital ProtectionProducts.............cccoiiiiieiiie e Capital Protection

Yield Enhancement ProductsS.............cccooeiiiiiiiicc e Yield Enhancement
Other ProdUCTS.........oooiiii i e Various

BillION ... bn

3.2 Issued by

Swiss Structured Products Association SSPA
Ramistrasse 4, CH-8024 Zurich, Switzerland
www.sspa-association.ch

Contact: peter.keller@svsp-verband.ch
Published monthly and quarterly in more detail

3.3 Data sources

Swiss National Bank: Monthly Statistical Bulletin
SIX Structured Products Exchange AG
Derivative Partners Research AG

In-house surveys

Key date is 28t February 2014

3.4 Disclaimer

We cannot guarantee the accuracy of this document, see http://www.svsp-verband.ch/home/disclaimer.aspx?lang=en.
We hereby authorize reprints of and quotes with attributions from this document.
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