
List of Contract Details (No. 56): 
Relevant Stock Exchange: SIX Swiss Exchange 

 
LIST OF CONTRACT DETAILS IN RESPECT OF EXCHANGE CONTRACT NO. 56 

UNIVERSAL STOCK FUTURES CONTRACT (CASH SETTLEMENT) 
 

Company Credit Suisse Group Nestle SA Novartis AG Roche Holding AG 

Shares CHF 0.04 CHF .1 CHF 0.50 NPV 

ISIN Code CH0012138530 CH0038863350 CH0012005267 CH0012032048 

TRS Code CSG NES NOV ROG 

Relevant Stock Exchange SIX Swiss SIX Swiss SIX Swiss SIX Swiss 

Underlying Currency CHF CHF CHF CHF 

Relevant Currency CHF CHF CHF CHF 

Minimum Price Fluctuation CHF 0.01 CHF 0.01 CHF 0.01 CHF 0.01 

Minimum EDSP Price 
Increment 

CHF 0.001 CHF 0.001 CHF 0.001 CHF 0.001 

Lot size (number of shares) 100 100 100 100 

Last Trading Day (“LTD”) 
Third Friday of the delivery 

month 
Third Friday of the delivery 

month 
Third Friday of the delivery 

month 
Third Friday of the delivery 

month 

Last Trading Day: time 
trading ceases 

16:30 hours 16:30 hours 16:30 hours 16:30 hours 

(London Time) (London Time) (London Time) (London Time) 

Reference Day LTD LTD LTD LTD 

Relevant Reference Price Official Closing Price Official Closing Price Official Closing Price Official Closing Price 

Conversion Rate N/A N/A N/A N/A 

Settlement Day 
Market day immediately 

following LTD 
Market day immediately 

following LTD 
Market day immediately 

following LTD 
Market day immediately 

following LTD 
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List of Contract Details (No. 56): 
Relevant Stock Exchange: SIX Swiss Exchange 

 
 

Company Swiss Re Ltd Swisscom AG UBS AG Zurich Financial Services 
AG 

Shares CHF 0.1 CHF 1 CHF 0.1 CHF 0.1 

ISIN Code CH0126881561 CH0008742519 CH0024899483 CH0011075394 

TRS Code RUK SCM UBS ZUR 

Relevant Stock Exchange SIX Swiss SIX Swiss SIX Swiss SIX Swiss 

Underlying Currency CHF CHF CHF CHF 

Relevant Currency CHF CHF CHF CHF 

Minimum Price Fluctuation CHF 0.01 CHF 0.01 CHF 0.01 CHF 0.01 

Minimum EDSP Price 
Increment 

CHF 0.001 CHF 0.001 CHF 0.001 CHF 0.001 

Lot size (number of shares) 100 100 100 100 

Last Trading Day (“LTD”) 
Third Friday of the delivery 

month 
Third Friday of the delivery 

month 
Third Friday of the delivery 

month 
Third Friday of the delivery 

month 

Last Trading Day: time 
trading ceases 

16:30 hours 16:30 hours 16:30 hours 16:30 hours 

(London Time) (London Time) (London Time) (London Time) 

Reference Day LTD LTD LTD LTD 

Relevant Reference Price Official Closing Price Official Closing Price Official Closing Price Official Closing Price 

Conversion Rate N/A N/A N/A N/A 

Settlement Day 
Market day immediately 

following LTD 
Market day immediately 

following LTD 
Market day immediately 

following LTD 
Market day immediately 

following LTD 
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