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Bondfloor Pricing Service

Correct Taxation of Structured Products

Addressing the taxation of Structured Products consisting of a

classic investment component, such as a bond, and a derivative
component, such as an option, can be a challenge.

With the essential information and functionality pro-
vided by the SIX Bondfloor Pricing Service issuers and
distributors of products have an automated, data-dri-
ven and transparent method to exchange taxation
information on such products with the market and
with Swiss tax authorities.

Inrecentyears, the number of structured products con-
sisting of abond component and a growth-oriented op-
tion component has soared and currently stands at over

Key Benefits

- Convenience:

800,000 instruments. Under the guidelines of the Swiss
Federal Tax Administration (FTA), (circular 15/2017), ca-
pital growth on the bond component - not the option
component - is taxable.

SIX works closely with the FTA to ensure more transpa-
rent taxes. The Bondfloor Pricing Service provides the
information needed to calculate the appropriate tax va-
lues each day.

The tax values you need to know are clearly presented on your computer screen.

- Completeness:

Today'’s tax value and a full history of instrument information, swap rates and calculated

tax values displayed.

- Transparency:

Clear, transparent settlements based on current FTA guidelines.

- Accuracy:

No arbitrary under- or over-taxation, avoidance of worst-case settlements for withholding tax.

- Efficiency:

Simply download the information and import it into your systems.
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Reference Data

All the Information You Need at a Glance

The Bondfloor Pricing Service start page gives you an
overview of all key figures and reference data for the ap-
propriate financial instruments. The tax values are cal-
culated using the key data and swap rates displayed. Use
the navigation tabs to switch between the menu items.
This gives you access to the swap rates, tax values, etc.,
which you can view or edit. The swap rates change quar-
terly and are updated in the currencies of the relevant fi-
nancial instruments. The “Tax Values” tab displays all tax
values calculated for the instruments concerned, swap
rates are available for the relevant currencies. “Taxable
Gain” allows you to calculate the taxable gain per ins-
trument. The search function quickly takes you to the
instrument you need, while the download function lets
you import the data into your own systems either in its
entirety or selectively.

Rapid Online Calculation

You can determine the taxable income on each instru-
ment quickly and easily using the data stored in the sys-
tem. Simply enter the issue/purchase date, the maturity/
sale date, and the nominal value, and then click on “Cal-
culate Taxable Income”.
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How Is the Data Delivered to SIX?

SIX collaborates closely with the issuers of the financial
instruments and the FTA in data delivery and verifica-
tion. The key data for the instruments are directly ent-
ered by the issuer using the Bondfloor Pricing tool and
are then checked by the FTA. Once the FTA has confirmed
the data, the instruments are calculated and published
by SIX. This ensures that the data supplied are comple-
tely reliable. Recently, we added the possibility for is-
suers to enter data via CONNEXOR hence removing
the need to capture the data manually in the Bond-
floor Pricing tool. With the Bondfloor Pricing Service,
you can rest assured that you have access to correct,
verified data at all times.

How Do You Receive the Data?

You can access the Bondfloor Pricing Service via Inter-
net or extranet (HTTP) connection from the comfort of
your desk. In addition to the User Viewer application, the
Bondfloor Pricing Data Download tool lets you automa-
tically download the daily delta files in CSV format using
an FTP script, allowing for historical tax price requests
across multiple instruments (please request this service
separately). In addition, the latest Bondfloor prices are
supplied via the Valordata Feed (VDF). If you would like
to subscribe to Bondfloor Pricing data, are interested in
asample file and/or ademo access to this service, the SIX
Sales team will be pleased to be of assistance.

Please contact: www.six-group.com/contact

SIX Financial Information Ltd.
Hardturmstrasse 201

P. 0. Box T+4158399 2111
CH-8021 Zurich

www.six-group.com/financial-information

None of the information contained herein constitutes an offer or a recommen-
dation 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 loss incurred 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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