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Deutsche Borse AG (DBAG), Clearstream Banking AG (Clearstream), Eurex Bonds GmbH
(Eurex Bonds), Eurex Repo GmbH (Eurex Repo), Eurex Clearing AG (Eurex Clearing) and
Eurex Frankfurt AG are corporate entities and are registered under German law. Eurex
Zurich AG is a corporate entity and is registered under Swiss law. Clearstream Banking S.A.
(Clearstream) is a corporate entity and is registered under Luxembourg law. Eurex
Frankfurt AG (Eurex) is the administrating and operating institution of Eurex Deutschland.
Eurex Deutschland and Eurex Ziirich AG are in the following referred to as the “Eurex
Exchanges". All intellectual property, proprietary and other rights and interests in this publi-
cation 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, Eurex, Eurex Bonds,
Eurex Repo, the Eurex Exchanges, Eurex Clearing and Clearstream 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 infor-
mation, 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 pub-
lication 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 offers services directly to members of the Eurex exchanges. Those who desire to
trade any products available on the Eurex market or who desire to offer and sell any such
products to others, 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 Dow Jones EURO STOXX 50° Index Futures contracts, Dow
Jones STOXX 50° Index Futures contracts, Dow Jones STOXX® 600 Index Futures contracts,
Dow Jones STOXX® Mid 200 Index Futures contracts, Dow Jones EURO STOXX® Banks
Sector Futures contracts, Dow Jones STOXX® 600 Banks Sector Futures contracts, Dow
Jones Global Titans 50°" Index Futures contracts, DAX® Futures contracts, MDAX® Futures
contracts, 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

BuxI®, DAX®, Eurex?, Eurex Bonds®, Eurex Repo®, Euro GC Pooling®, Eurex Strategy Wizard™,
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Exchange Traded Funds® are registered trademarks of DBAG.

Xemac® is a registered trademark of Clearstream Banking AG. Vestima® is a registered
trademark of Clearstream International S.A.

RDXxt® is a registered trademark of Wiener Borse AG (Vienna Stock Exchange).

iTraxx® is a registered trademark of International Index Company Limited (IIC) and has
been licensed for the use by Eurex. IIC does not approve, endorse or recommend Eurex or
iTraxx® Europe 5-year Index Futures, iTraxx® Europe HiVol 5-year Index Futures and iTraxx®
Europe Crossover 5-year Index Futures.

Eurex is solely responsible for the creation of the Eurex iTraxx® Credit Futures contracts,
their trading and market surveillance. ISDA® neither sponsors nor endorses the product's
use. ISDA® is a registered trademark of the International Swaps and Derivatives
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SLI®, SMI®, SMIM®, SPI® and VSMI® are registered trademarks of SWX Swiss Exchange.

STOXX®, Dow Jones STOXX® 600 Index, Dow Jones STOXX® Large 200 Index, Dow Jones
STOXX® Mid 200 Index, Dow Jones STOXX® Small 200 Index, Dow Jones STOXX® TMI
Index, VSTOXX® Index, Dow Jones EURO STOXX® Select Dividend 30 Index, Dow Jones
EURO STOXX®/STOXX® 600 Sector Indexes as well as the Dow Jones EURO STOXX 50°
Index and Dow Jones STOXX 50° Index are service marks of STOXX Ltd. and/or Dow
Jones & Company, Inc.

Dow Jones and Dow Jones Global Titans 50°* Index are service marks of Dow Jones &

Company, Inc. The derivatives based on these indexes are not sponsored, endorsed, sold

or promoted by STOXX Ltd. or Dow Jones & Company, Inc., and neither party makes any
representation regarding the advisability 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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SLI Swiss Leader Index® —
Score with the Heavyweights




Enhanced OTC Trading Flexibility

Swiss Equity Indexes: Performance Comparison
(January 1, 2000-June 30, 2007)

with a high market capitalization therefore con-
tinues to be well reflected. Moreover the SLI® is

The new SLI Swiss Leader Index®: Optimally Tailored

to the Needs of the Global Investment Community
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also particularly attractive to investors due to its

In addition to the OTC Block Trade feature for

The Swiss capital market is characterized by a vast : : : : : $osulo7 strong diversification, both on a stock and sector low-cost execution of extra-large orders, your
number of medium-sized companies, as well as Soo0 % 3 level. The composition of the index is reviewed over-the-counter business can also benefit from
heavyweights such as Novartis, Roche or Nestlé. twice a year. our Flexible Options facility, allowing users to set
The investment interest in derivatives on Swiss R 3 the exercise price, expiration date and exercise
indexes has grown constantly over the last few Te0 : : : : : : style of the new index options individually. This
years: At Eurex, the trading volume in futures and : : : : : : Full UCITS 1l and CFTC Compliance Enhances way, you are able to exactly “customize” your
options on the benchmark index SMI® has more 14003 : : : : : Trading Opportunities and Liquidity options trades on the SLI®, making it all the more
than doubled from 2003 to date. 7200 H : : : : : easy to incorporate these instruments into your
ﬁ‘ Our new futures (FSLI) and options (OSLI) products individual investment strategy.
Indeed, the new SLI®, which covers the 30 most 7,000 : '\ : M offer you a highly efficient opportunity to access
liquid and highest capitalized issues in the Swiss sl : v the Swiss capital markets, while allowing existing Contract Specifications for Futures and Options on the

equity market, represents an excellent underlying
instrument for index derivatives. It offers better
risk and sector diversification compared to the SMI®.
In addition, in 2007 the new index has demon-
strated a markedly stronger performance com-
pared to the SMI®, making it all the more attractive
to investors.

e SMIM® (PR) SPI® (PR)
e S)\\|® (PR) SLI® (PR)

Structure and Composition of

h

LI Swiss L r Index®

Launched on July 2,2007, the SLI® comprises the
30 most liquid and largest issues on the Swiss
equity market, which is covered by the Swiss
Performance Index family. The new index contains
all of the 20 SMI® constituents plus the ten largest
issues of the SMIM® index, though with a different
weighting as determined by a special, two-tier
capping scheme. According to this scheme, the
index weighting of each of the four most heavily
capitalized constituents of the SLI® is capped at

9 percent, with all issues ranking below each being
capped at 4.5 percent. The significance of the stocks

investors the means of hedging their exposure to
the Swiss cash market in a very cost-effective
manner. Unlike the Swiss benchmark index SMI®,
the new SLI® is also fully compliant with both
European and U.S. requirements concerning index
methodology. In particular, this opens up new
opportunities to investors for whom access was
previously not possible, or only to a certain extent.
This, in turn, will ensure a high degree of liquidity —
for both the index derivatives and the index
constituents themselves. Finally, admission of the
new index futures to trading in the U.S. is also
planned.

SLI Swiss Leader Index®

£ Futures (FSLI)  Options (OSLI)

Underlying
Instrument

Contract Value

Settlement

Minimum Price
Change

Contract
Months

Last Trading Day:

Trading Hours

gSLI Swiss Leader Index®

CHF 10 per SLI® index point

Cash settlement, payable on the first exchange
trading day immediately following the Last Trading Day

0.5 index points, equivalent £ 0.1 index points, equivalent
to a value of CHF 5 ito a value of CHF 1

The three successive i The three nearest calendar
quarterly months within the : months, the three following
March, June, September and : quarterly months of the
December cycle March, June, September and
i December cycle thereafter,
i the four following semi-
: annual months of the June
i and December cycle there-
 after, and the two following
gannual months of the
i December cycle thereafter

The day prior to the Final Settlement Day.
08:50-17:27 CET 8:50-17:20 CET
(17:30 CET on the Last i (17:20 CET on the Last
Trading Day) : Trading Day)

Bloomberg co
Option: SLI «I

des
ndex> OMON <Go>

Future: SLI <Index> CT <Go>

Reuters codes

Option: O#OSLI, Future: O#FSLI



