Forwards and Futures listed on STO Fixed Income

Derivatives for indicative pricing

-8~ Nasdaq

2016-05-04

Start date | Last date Expiration ]
Trading code ISIN indifc(:tive indit:(;rtive Settlement day of Unc:ce,;lr\‘/mg
pricing pricing Forwards/Futures

2RGKBF_1609 SE0002009696 | 2016-02-08 | 2016-09-19 2016-09-21 R 1052
5RGKBF_1609 SE0002009720 | 2016-02-08 | 2016-09-19 2016-09-21 R 1054
10RGKBF 1609 SE0002009704 | 2016-02-08 | 2016-09-19 2016-09-21 R 1059
2NBHBF 1606 SE0002009423 | 2016-02-08 | 2016-06-13 2016-06-15 NBHYP 5529
5NBHBF 1606 SE0002009480 | 2016-02-08 | 2016-06-13 2016-06-15 NBHYP 5532
5SBABF_1606 SE0002009654 | 2016-02-08 | 2016-06-13 2016-06-15 SCBC 142
2SHYBF_1606 SE0002009571 | 2016-02-08 | 2016-06-13 2016-06-15 SHAB 1580
5SHYBF_1606 SE0002009621 | 2016-02-08 | 2016-06-13 2016-06-15 SHAB 1584
2SWHBF_1606 SE0002009514 | 2016-02-08 | 2016-06-13 2016-06-15 SPINTAB 187
5SWHBF 1606 SE0002009589 | 2016-02-08 | 2016-06-13 2016-06-15 SPINTAB 189
SGB 2Y 1612 SE0008290829 | 2016-05-09 | 2016-12-19 2016-12-21 R 1052
SGB_5Y 1612 SE0008290837 | 2016-05-09 | 2016-12-19 2016-12-21 R 1054
SGB_10Y 1612 SE0008290845 | 2016-05-09 | 2016-12-19 2016-12-21 R 1059
NDH_2Y 1609 SE0008290894 | 2016-05-09 | 2016-09-19 2016-09-21 NBHYP 5529
NDH 5Y 1609 SE0008290902 | 2016-05-09 | 2016-09-19 2016-09-21 NBHYP 5532
SCBC 5Y 1609 SE0008290910 | 2016-05-09 | 2016-09-19 2016-09-21 SCBC 142
STH_2Y 1609 SE0008290852 | 2016-05-09 | 2016-09-19 2016-09-21 SHAB 1581
STH_5Y 1609 SE0008290860 | 2016-05-09 | 2016-09-19 2016-09-21 SHAB 1584
SWH_2Y 1609 SE0008290878 | 2016-05-09 | 2016-09-19 2016-09-21 SPINTAB 187
SWH _5Y 1609 SE0008290886 | 2016-05-09 | 2016-09-19 2016-09-21 SPINTAB 190
3STIB_FRA 1906 | SE0008296990 | 2016-06-01 | 2019-06-17 2019-06-19
RIBAM8 F SE0008297022 | 2016-05-25 | 2018-06-18 2018-06-20
IMM_FRA 1906 SE0008296982 | 2016-06-01 | 2019-06-17 2019-06-19
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NASDAQ OMX

Forward and Futures for tradable Fixed Income
derivatives

Government Bond Forward

eries | 1sn | Sdewing | xpiration | Underlying | Coge for”
derivative
R2RR SE0002009498 | 2015-11-12 2016-06-15 R 1052 2043
R2UU SE0002009696 | 2016-02-11 2016-09-21 R 1052 2044
R5RR SE0002009555 | 2015-11-12 2016-06-15 R 1047 2009
R5UU SE0002009720 | 2016-02-11 2016-09-21 R 1054 2012
R10RR SE0002009712 | 2015-11-12 2016-06-15 R 1059 2008
R10UU SE0002009704 | 2016-02-11 2016-09-21 R 1059 2013
Government Bond Future
eries | oy | Clemring | Exgiration | Underlying | oo for
derivative
SGB2YM6 | SE0007648308 | 2015-11-12 2016-06-15 R 1052 35521
SGB2YU6 SE0007975552 | 2016-02-11 2016-09-21 R 1052 35522
SGB2YZ6 | SE0008290829 [ 2016-05-12 2016-12-21 R 1052 35523
SGB5YM6 | SE0007648316 | 2015-11-12 2016-06-15 R 1047 35517
SGB5YU6 | SE0007975578 | 2016-02-11 2016-09-21 R 1054 35518
SGB5YZ6 SE0008290837 | 2016-05-12 2016-12-21 R 1054 35519
SGB10YM6 | SE0007648324 | 2015-11-12 2016-06-15 R 1059 35525
SGB10YU6 | SE0007975594 | 2016-02-11 2016-09-21 R 1059 35526
SGB10YZ6 | SE0008290845 | 2016-05-12 2016-12-21 R 1059 35527
Mortgage Bond Forward
seres | 1siy | Cearing | EXEISOR [ underying | Uiteriine
Day derivative
ST2RR SE0002009571 2016-02-11 2016-06-15 SHAB 1580 2070
ST5RR SE0002009621 2016-02-11 2016-06-15 SHAB 1584 2071
SPA2RR SE0002009514 2016-02-11 2016-06-15 SPINTAB 187 1034
SPA5RR SE0002009589 2016-02-11 2016-06-15 SPINTAB 189 12307
NBHYP2RR | SE0002009423 2016-02-11 2016-06-15 [ NBHYP 5529 4287
NBHYP5RR | SE0002009480 2016-02-11 2016-06-15 NBHYP 5532 13201
SB5RR SE0002009654 2016-02-11 2016-06-15 SCBC 142 2039




Mortgage Bond Future

NASDAQ OMX

Series IsIN Clearing | (X et | Underlying | S0Cee s
Day derivative
STH2YM6 SE0007975677 2016-02-11 2016-06-15 SHAB 1580 35529
STH2YU6 SE0008290852 2016-05-12 2016-09-21 SHAB 1581 35530
STH5YM6 SE0007975693 2016-02-11 2016-06-15 SHAB 1584 35533
STH5YU6 SE0008290860 2016-05-12 2016-09-21 SHAB 1584 35534
SWH2YM6 | SE0007975768 2016-02-11 2016-06-15 SPINTAB 187 35549
SWH2YU6 | SE0008290878 2016-05-12 2016-09-21 SPINTAB 187 35550
SWH5YM6 | SE0007975784 2016-02-11 2016-06-15 SPINTAB 189 35553
SWH5YU6 | SE0008290886 2016-05-12 2016-09-21 SPINTAB 190 35554
NDH2YM6 SE0007975610 2016-02-11 2016-06-15 NBHYP 5529 35545
NDH2YU6 SE0008290894 2016-05-12 2016-09-21 NBHYP 5529 35546
NDH5YM6 SE0007975636 2016-02-11 2016-06-15 NBHYP 5532 35541
NDH5YU6 SE0008290902 2016-05-12 2016-09-21 NBHYP 5532 35542
SCBC5YM6 | SE0007975651 2016-02-11 2016-06-15 SCBC 142 35537
SCBC5YU6 | SE0008290910 2016-05-12 2016-09-21 SCBC 142 35538
STIBOR-FRA Forward
series | 1sv | Sewing | Beeaton
FRA16U SE0005309077 | 2013-09-09 2016-09-21
FRA16X SE0005449121 | 2013-12-09 2016-12-21
FRA170 SE0005662418 | 2014-03-10 2017-03-15
FRAL7R SE0005904042 | 2014-06-09 2017-06-21
FRA17U SE0006076618 | 2014-09-08 2017-09-20
FRA17X SE0006407227 | 2014-12-08 2017-12-20
FRA180 SE0006734547 | 2015-03-09 2018-03-21
FRA18R SE0007051370 | 2015-06-08 2018-06-20
FRA18U SE0007359062 | 2015-09-07 2018-09-19
FRA18X SE0007671623 | 2015-12-07 2018-12-19
FRA190 SE0008189872 | 2016-03-29 2019-03-20
FRA19R SE0008296982 | 2016-06-07 2019-06-19




STIBOR-FRA Future

NASDAQ OMX

Series ISIN | gate from | Settément Day
3STIBFRAM6 | SE0007587142 | 2015-11-02 2016-06-15
3STIBFRAUG | SE0007587159 | 2015-11-02 2016-09-21
3STIBFRAZ6 | SE0007587167 | 2015-11-02 2016-12-21
3STIBFRAH7 | SE0007587175 | 2015-11-02 2017-03-15
3STIBFRAM7 | SE0007587183 | 2015-11-02 2017-06-21
3STIBFRAU7 | SE0007587993 | 2015-11-02 2017-09-20
3STIBFRAZ7 | SE0007588009 | 2015-11-02 2017-12-20
3STIBFRAHS [ SE0007588017 | 2015-11-02 2018-03-21
3STIBFRAMS [ SE0007588025 | 2015-11-02 2018-06-20
3STIBFRAUS8 | SE0007588033 | 2015-11-02 2018-09-19
3STIBFRAZS | SE0007588041 | 2015-12-07 2018-12-19
3STIBFRAH9 [ SE0007975701 | 2016-03-07 2019-03-20
3STIBFRAM9 | SE0008296990 | 2016-06-07 2019-06-19

NIBOR-FRA Forward
Series ISIN | gate from | Settiement Day
3NFRA16R | SE0005904109 | 2014-06-16 2016-06-15
3NFRA16U | SE0006076634 | 2014-09-15 2016-09-21
3NFRA16X | SE0006407235 [ 2014-12-15 2016-12-21
3NFRA170 | SE0006734562 | 2015-03-16 2017-03-15
3NFRA17R | SE0007051396 [ 2015-06-15 2017-06-21
3NFRA17U | SE0007359088 | 2015-09-14 2017-09-20
3NFRA17X | SE0007360615 [ 2015-12-14 2017-12-20
6NFRA160 | SE0006734570 [ 2015-03-16 2016-03-16
6NFRA16R | SE0007051404 | 2015-06-15 2016-06-15
6NFRA16U | SE0007359096 | 2015-09-14 2016-09-21
6NFRA16X | SE0007360623 | 2015-12-14 2016-12-21




NASDAQ OMX

NIBOR-FRA Future

Series ISIN date from | Settlement Day
3NIBFRAM6 | SE0007587001 | 2015-11-02 2016-06-15
3NIBFRAU6 | SE0007587019 | 2015-11-02 2016-09-21
3NIBFRAZ6 | SE0007587027 | 2015-11-02 2016-12-21
3NIBFRAH7 | SE0007587035 | 2015-11-02 2017-03-15
3NIBFRAM7 | SE0007587043 | 2015-11-02 2017-06-21
3NIBFRAU7 | SE0007587050 | 2015-11-02 2017-09-20
3NIBFRAZ7 | SE0007587068 [ 2015-12-14 2017-12-20
3NIBFRAH8 | SE0007588116 | 2016-03-14 2018-03-21
3NIBFRAM8 | SE0007975719 | 2016-06-13 2018-06-20
3NIBFRAU8 | SE0008297006 | 2016-09-19 2018-09-19
6NIBFRAM6 | SE0007587092 | 2015-11-02 2016-06-15
6NIBFRAU6 | SE0007587100 | 2015-11-02 2016-09-21
6NIBFRAZ6 | SE0007587118 | 2015-12-14 2016-12-21
6NIBFRAH7 | SE0007588124 | 2016-03-14 2017-03-15
6NIBFRAM7 | SE0007975727 | 2016-06-13 2017-06-21
6NIBFRAU7 | SE0008297014 | 2016-09-19 2017-09-20

Riksbank Future, RIBA

Series ISIN dilfea;li‘gi SetEt)I(cl:riI:Z:li:J II;ay
RIBAMG6 SE0005904075 | 2014-06-02 2016-06-15
RIBAUG6 SE0006076659 | 2014-09-01 2016-09-21
RIBAZ6 SE0006407268 | 2014-12-01 2016-12-21
RIBAH7 SE0006734588 | 2015-03-02 2017-03-15
RIBAM7 SE0007051388 | 2015-06-01 2017-06-21
RIBAU7 SE0007359070 | 2015-08-31 2017-09-20
RIBAZ7 SE0007671664 | 2015-11-30 2017-12-20
RIBAHS8 SE0007975735 | 2016-02-29 2018-03-21
RIBAM8 SE0008297022 | 2016-05-30 2018-06-20




CIBOR Future

NASDAQ OMX

Series ISIN | gata from | Settimant Day
CIBORM6 SE0005904091 | 2014-06-09 2016-06-15
CIBORUG SE0006076626 | 2014-09-08 2016-09-21
CIBORZ6 SE0006407250 | 2014-12-08 2016-12-21
CIBORH7 SE0006734554 | 2015-03-09 2017-03-15
CIBORM7 SE0007051362 | 2015-06-08 2017-06-21
CIBORU7 SE0007359104 | 2015-09-07 2017-09-20
CIBORZ7 SE0007360631 | 2015-12-07 2017-12-20
CIBORHS8 SE0007671672 | 2016-03-07 2018-03-21
CIBORMS8 SE0007975743 | 2016-06-06 2018-06-20
CIBORUS SE0008297030 | 2016-09-12 2018-09-19




