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This document contains the underlying principled sggulations regarding the structure and the tdiperaf the Solactive
Global Pure Gold Miners Net Total Return Indexustured Solutions AG shall make every effort to liempent
regulations. Structured Solutions AG does not offey explicit or tacit guarantee or assuranceheepertaining to the
results from the use of the Index nor the Indexi@alt any certain point in time nor in any othespext. The Index is
merely calculated and published by Structured 8matAG and it strives to the best of its abilityensure the correctness
of the calculation. There is no obligation for $tured Solutions AG — irrespective of possible gdions to issuers — to
advise third parties, including investors and/agficial intermediaries, of any errors in the Indexe publication of the
Index by Structured Solutions AG is no recommermhator capital investment and does not containassurance or
opinion of Structured Solutions AG regarding a fldssinvestment in a financial instrument basedtos Index.



Introduction

This document is to be used as a guideline withnatp the composition, calculation and manageroktite Solactive
Global Pure Gold Miners Net Total Return Index. Ailmanges made to the guideline are initiated byCthamittee
specified in section 1.6. The Solactive Global Raotd Miners Net Total Return Index is calculated published by
Structured Solutions AG. The name “Solactive” ipyrighted.

1 Index specifications

The Solactive Global Pure Gold Miners Net TotallRetindex {Solactive Global Pure Gold Miners”, the“Index” ) is
an Index of Structured Solutions AG and is caladeadnd distributed by this provider. It tracks finee movements in
shares of companies which are active in the goldngiindustry.

The Index is a net total return index.

The Index is published in USD.

1.1 Short name and ISIN

The Solactive Global Pure Gold Miners Net TotallRetindex is distributed under ISIN DEOOOSLA2PN@e WKN is
SLA2PN. The Index is published in Reuters undercthde <.SOLGLPGM> and in Bloomberg under the code
SOLGLPGM <Index>.

1.2 Initial value

The Index is based on 100 as at the close of tyautinthe start date of 16.02.2012.

1.3 Distribution

The Solactive Global Pure Gold Miners is publiskidthe price marketing services of Boerse Stutt§& and is
distributed to all affiliated vendors. Each vendecides on an individual basis as to whether hedigtribute/display the
Solactive Global Pure Gold Miners via his informatisystems.

1.4 Prices and calculation frequency

The price of the Solactive Global Pure Gold Minisrsalculated every 15 seconds on each Businesb&ssd on the
Trading Prices on the respective Exchanges on vithilndex Components are listed. The most reagcggof all Index
Components are used. Prices of Index Componenisstext in the Index Currency are translated usimgt foreign
exchange rates quoted by Reuters.

The closing index values are calculated at 10:3QMm with fixed 4:00pm GMT exchange rates from WM

Company (Closing Spot Rates, please see Reutees il RSPOTO01 or Bloomberg pages WMCO).

Should there be no current price available, thetmexent price or the Trading Price for the preogdirading Day is used
in the calculation.

The Solactive Global Pure Gold Miners is calculatedry Business Day from 9:00am to 10:30pm CEThénevent that
data cannot be provided to the pricing serviceBagrse Stuttgart AG the Index cannot be distributed

Any incorrect calculation is adjusted on a retrasipe basis.



1.5 Weighting

On each Selection Day and on the Business DayBiigness Days before the Reweighting Day, eachxI@enponent of
the Solactive Global Pure Gold Miners is weighteapprtionally according to its Free Float Marketp@alization.

The Percentage Weight of each Index Componentpiserl at 4.75 percent on the Selection Days anldeoBusiness Day
five Business Days before the Reweighting Days. &fwess weight is allocated proportionally to aléx Components
whose Percentage Weight is not capped at 4.75mteidee new index composition and weightings anelémented after
the close of trading on the Adjustment Day and Rghtang Day. The capping methodology may be amerimetthe
Committee from time to time to ensure appropriatiek representation and index compliance with fieproduct
regulations in Europe and the United States.

The cumulative Percentage Weight of the Index Camepts which do not fulfil the Liquidity Criterios icapped at 10
percent on the Adjustment Days and on the BusiDagdfive Business Days before the Reweighting D@je excess
weight is allocated proportionally to all Index Cpaments whose Percentage Weight is not capped.

1.6 Decision-making bodies

A Committee composed of staff from Structured Sohg AG is responsible for decisions regardingdtsposition of the
Solactive Global Pure Gold Miners as well as angmadments to the rules ( in this document refereaktthe
"Committee” or the“Index Committee” ). The future composition of the Solactive GlobatéGold Miners is set by the
Committee on the Selection Days. The Committed sltsd decide about the future composition of tbia&ive Global
Pure Gold Miners if any Extraordinary Events shaatdur and the implementation of any necessarysaudents

Members of the Committee can recommend at any ¢images to the composition of the Index or to thidejine and
submit them to the Committee for approval.

1.7 Publication

All specifications and information relevant for callating the Index are made available on the
http://www.structured-solutions.eu web page andsadpes.

1.8 Historical data

Historical data are maintained from 01.01.2007 witbrecision of two decimal places. Index valueshbased on 4:00pm
GMT exchange rates from WM Company since 17.02.2012

1.9 Licensing

License to use the Index as the underlying valueléoivative instruments, Exchange Traded Fundsosmer financial

products is issued to stock exchanges, banks,dialservices providers and investment houses tcired Solutions
AG.



2 Composition of the Index

2.1 Selection of the Index Components
The initial composition of the Index as well as amgoing adjustment is based on the following rules

On the Selection Days, Structured Solutions AG joles/the Selection Pool. The Committee may deddedude
companies in the Selection Pool which do not fakfé Liquidity Criterion.

The companies in the Selection Pool are rankedrditapto their Free Float Market Capitalization.eltompany with the
largest Free Float Market Capitalization is assigramk number 1, the company with the second-lafgee Float Market
Capitalization rank number 2 etc. The companieh thie highest ranks are then chosen as Index Caenpoand the new
index composition determined this way is valid tatgrthe immediately following Adjustment Day. Fdarification, rank
number 1 is higher than rank number 2.

The minimum number of Index Components is 20 aedtximum number of Index Components is 30. The iGitiee
may decide to increase the maximum number of If@kmponents on a Selection Day. In case the rangressto a
company which is currently an Index Component @ekection Day is not sufficient to be selectedratndex Component,
it shall only be removed from the Index if its ragkceeds the maximum number of Index Componentadrg than ten
ranks. The company with the lowest rank which leaed as an Index Component on this Selectiontidayvhich is not
currently an Index Component on the Selection Bayot included in the Index in this case.

2.2 Ordinary adjustment

The composition of the Index is ordinarily adjustette a year on the last Business Day in Febrdtaythe close of
business. The composition of the Solactive GlohaEeR50ld Miners is reviewed on the Selection Day e appropriate
decision made is announced.

The first adjustment will be made in February 2048ed on the Trading Prices of the Index Comporenthe
Adjustment Day.

Structured Solutions AG shall publish any changaderto the Index composition on the Selection Daly@nsequently
with sufficient notice before the Adjustment Dayripanies from MarketsEligible Markets” ), which are not currently
part of the Index, are subject to a provision ofap months notice. Markets, for which a notifioatperiod is required
prior to be part of the Solactive Global Copper M@ are specified in Section 4Nbtification Markets”).

2.3 Extraordinary adjustment

If a company included in the Solactive Global P@ad Miners is removed from the Index between twitjustment Days
due to an Extraordinary Event, if necessary, them@dtee shall designate a successor. The SolaGliveal Pure Gold
Miners is adjusted on the same day. This is anredibg Structured Solutions AG after the close dibess on the day on
which the new composition of the Index was deteadiby the Committee.



3 Calculation of the Index

3.1 Index formula
The Solactive Global Pure Gold Miners is an inddrose value on a Business Day is equivalent touhreaver all Index

Components of the products of (a) the Number of&haf the Index Component and (b) the price ofitklex Component
at the respective Exchange.

As a formula:

n
Index, = an *Piy
i=1

with:
X ¢ = Number of Shares of the Index Component i odifigaDay t
P = Price of Index Component i on Trading Day t

3.2 Accuracy
The value of the Index will be rounded to four aeai places.
The Number of Shares of the Index Components wilidunded to six decimal places.

Trading Prices will be rounded to four decimal plac

3.3 Adjustments

Indices need to be adjusted for systematic chaingagces once these become effective. This regufre new Number of
Shares of the affected Index Component to be aledlon an ex-ante basis.

Following the Committee’s decision the Solactivel@l Pure Gold Miners is adjusted for distributiorepital increases,
rights issues, splits, par value conversions apiaaeductions.

This procedure ensures that the first ex quotebegproperly reflected in the calculation of thedrdThis ex-ante
procedure assumes the general acceptance of the ¢attulation formula as well as open accessd@trameter values
used.The calculation parameters are provided by Strect@olutions AG.

Any delay in calculating the new Number of Sharkesroindex Component would create problems. Theeetfoe
procedure described above is the most appropriate.

3.4 Dividends and other distributions

Dividend payments and other distributions are idetliin the Index. They cause an adjustment of thald¢r of Shares of
the corresponding Index Component. The new Numb8hares is calculated as follows:

0 Pita

Pita ™ Di,t

Xig = X 11

with



Xt = Number of Shares of the Index Component i on ifiga®ay t

D, t = Payment on Trading Day t multiplied by the DivideCorrection Factor (current withholding tax rates
available on the website of the Index Calculatéithe respective country

3.5 Corporate actions

3.5.1 Principles

Following the announcement by a company includatiénndex of the terms and conditions of a coroaation the

Index Calculator determines whether such corpaetien has a dilution, concentration or other dftecthe price of the
Index Component.

If this should be the case the Index Calculatol shake the necessary adjustments to the affecteéeik Component and/or
the formula for calculating the Index and/or toetterms and conditions of this document that fesrgeappropriate in
order to take into account the dilution, conceidrabr other effect and shall determine the datgbith this adjustment
shall come into effect.

Amongst other things the Index Calculator can iake account the adjustment made by an Affiliatedhange as a result
of the corporate action with regard to option amuifes contracts on the respective share tradédi®Affiliated

Exchange.

3.5.2 Capital increases

In the case of capital increases (from the comEaay/n resources or through cash contributionshéve Numbers of
Shares are calculated as follows:

) ..,—B =N
X, =X, * B LT S —— B, = Pua™® 7
’ ’ Pia ~TBi ’ BV +1
Xit = Number of Shares of Index Component i on thealdahe distribution
Xi -1 = Number of Shares of Index Component i on thept&r to the distribution
Pit1 = Closing price on the day prior to ex date
rBir1 = Calculated value of rights issue
B = Price of rights issue
N = Dividend disadvantage
BV = Subscription ratio

B=0 if capital is increased from the company’s a@sources.

The last dividend paid or the announced dividerobgpsal is applied as the dividend disadvantage.

3.5.3 Capital reductions

In the case of capital reductions the new Numb&hafres is determined as follows:

1
Xi¢ =Xipq ¥ H
it
Hi = Reduction ratio of the company on day t
Xit = Number of Shares of the affected Index Compbaerthe day of the distribution

Xi -1 = Number of Shares of the affected Index Compooarihe day prior to the distribution



3.5.4 Share splits and par value conversions

In the case of share splits and par value conwesstds assumed that the prices change in ratibemumber of shares or
to the par values. The new Number of Shares isizdbd as follows:

N.
Xe=X ,t—l* I\Il—tl
it
Nit1 = Former par value of security class i (or new nardf shares)
Nig1 = New par value of security class i (or former n@mbf shares)
Xit = Number of Shares of the affected Index Compbaerthe day of the distribution
Xi -1 = Number of Shares of the affected Index Compooarihe day prior to the distribution

3.6 Calculation of the Index in the event of a Markt Disruption Event

An Index is not calculated in the event of a MafR&truption Event. If the Market Disruption Evemntinues over a
period of eight Trading Days, the Index Calculaaiculates the Index value, taking into accountntfaeket conditions
prevailing at this point in time, the last quote@ding Price for each of the Index Components dsaseany other
conditions that it deems relevant for calculating Index value.



4 Definitions
“Selection Pool” in respect of a Selection Day are those compahadulfill the following conditions:

(a) Listing on a regulated stock exchange in the fofshares tradable for foreign investors withoutrieons
(“Eligible Markets” )

(b) Significant business operations in the gold mirimdustry. This implies that

a. atleast 90% of the company’s revenues are gemkiragold mining for companies that are currently
Index Components and/or

b. atleast 95% of the company’s revenues are gemkeiratgld mining for companies that are currenthy n
Index Components.

(c) Free Float Market Capitalization of at least 1ibillUSD for companies which are not Index Composientthe
respective Selection Day, at least 750 million UBDcompanies which are Index Components on theei/e
Selection Day

(d) Average daily trading volume in the last three rhgnif at least 2,000,000 USD for companies whiehnat
Index Components on the respective Selection Didgaat 1,000,000 USD for companies which are Index
Components on the respective Selection Day

(e) Average monthly trading volume of at least 75,008rss in each of the last six monttisquidity Criterion” )
“Index Advisor” is Commodity Capital AG.
“Index Component” is each share currently included in the Index.

“Number of Shares” is in respect of an Index Component and any gBwesiness Day the number or fraction of shares
included in the Index. It is calculated for any émdComponent as the ratio of (A) the Percentagegtifeif an Index
Component multiplied by the Index value and (B)Titading Price.

“Percentage Weight” of an Index Component is the ratio of its Tradi®frice multiplied by its Number of Shares divided
by the Index value.

“Dividend Correction Factor” is calculated as 1 minus the applicable withhadax rate and/or other applicable tax rate
currently prevalent in the respective country.

In particular arfExtraordinary Event” is

- a Merger

- aTakeoverbid

- adelisting

- the Nationalisation of a company

- Insolvency.
The Trading Price for this Index Component on tag tthe event came into effect is the last availatdeket price for this
Index Component quoted on the Exchange on theldagvent came into effect (or, if a market priceasavailable for the
day the event came into effect, the last availatdeket price quoted on the Exchange on a day seeat appropriate by
the Index Calculator), as determined by the Indabc@ator, and this price is used as the TradingeRf the particular
Index Component until the end of the day on whighd¢omposition of the Index is next set.
In the event of the Insolvency of an issuer ofrahelk Component the Index Component shall rematihdarindex until the
next Adjustment Day. As long as a market pricettieraffected Index Component is available on arss Day, this shall
be applied as the Trading Price for this Index Congmt on the relevant Business Day, as determmeeddh case by the
Index Calculator. If a market price is not avaibh a Business Day the Trading Price for this)ndemponent is set to
zero. The Committee may also decide to eliminaderdspective Index Component at an earlier poititie prior to the
next Adjustment Day. The procedure in this casddatical to an elimination due to and ExtraordinBvent.

An Index Component iglelisted” if the Exchange announces pursuant to the Exchaaggaations that the listing of, the
trading in or the issuing of public quotes on théddx Component at the Exchange has ceased imnigdiatgill cease at a



later date, for whatever reason (provided delisigngot because of a Merger or a Takeoverbid),thadndex Component
is not immediately listed, traded or quoted agairan exchange, trading or listing system, acceptabthe Index
Calculator,

“Insolvency” occurs with regard to an Index Component if (A)shléres of the respective issuer must be trandfesra
trustee, liquidator, insolvency administrator aimilar public officer as result of a voluntary@ympulsory liquidation,
insolvency or winding-up proceedings or compargbtzeedings affecting the issuer of the Index Camepts or (B) the
holders of the shares of this issuer are legaljgieed from transferring the shares.

A “Takeoverbid” is a bid to acquire, an exchange offer or anyrotiffer or act of a legal person that results i tblated
legal person acquiring as part of an exchangehmraise more than 10% and less than 100% of thiegrehares in
circulation from the issuer of the Index Componanthe right to acquire these shares, as deterntipéle Index
Calculator based on notices submitted to publisetfrregulatory authorities or other informatiomsalered by the Index
Calculator to be relevant.

With regard to an Index Componerit\erger” is

0] a change in the security class or a conversiohisfshare class that results in a transfer or timatle definite
obligation to transfer all the shares in circulatto another legal person,
(ii) a merger (either by acquisition or through formingew structure) or a binding obligation on the pathe

issuer to exchange shares with another legal pdes@ept in a merger or share exchange under vth&ch
issuer of this Index Component is the acquiringeonaining company and which does not involve a ghan
security class or a conversion of all the sharesroulation),

(iii) a takeover offer, exchange offer, other offer asthar act of a legal person for the purposes ofiigicg or
otherwise obtaining from the issuer 100% of theash#ssued that entails a transfer or the irreviecab
obligation to transfer all shares (with the exceptbf shares which are held and controlled by ¢igall
person), or

(iv) a merger (either by acquisition or through forméngew structure) or a binding obligation on the pathe
issuer of the share or its subsidiaries to exchahgees with another legal person, whereby theissithe
share is the acquiring or remaining company amgbés not involve a change in the class or a ceisenf
the all shares issued, but the shares in circalatiectly prior to such an event (except for shdreld and
controlled by the legal person) represent in tiess than 50% of the shares in circulation direstlgsequent
to such an event.

The“Merger Date” is the date on which a Merger is concluded oifte specified by the Index Calculator if such & da
cannot be determined under the law applicabled¢dvtbarger.

“Nationalisation” is a process whereby all shares or the majorith@fassets of the issuer of the shares are nksiedar
are expropriated or otherwise must be transfeguiblic bodies, authorities or institutions.

“Exchange” is, in respect of the Selection Pool and evergin@omponent, the respective primary exchange wtere
Index Component has its primary listing. The Conbeeitmay decide to declare a different stock exchamg “Exchange”
for trading reasons, even if the company is ordielil there via a Stock Substitute.

“Stock Substitute” includes in particular American Depository ReceifaDR) and Global Depository Receipts (GDR).

“Eligible Markets” are: Australian Stock Exchange, Vienna Stock ExgkaBahrain Stock Exchange, Euronext Brussels,

Sao Paulo Stock Exchange, Toronto Stock ExchangX, Menture Exchange, Santiago Stock Exchange, Gub@tock
Exchange, Zagreb Stock Exchange, Prague Stock Bgeh&openhagen Stock Exchange, Egyptian Stockaaxeh
Helsinki Stock Exchange, Euronext Paris, FrankBidack Exchange, Stuttgart Stock Exchange, DeutBoleese XETRA,
Athens Stock Exchange, Hong Kong Stock Exchangdapest Stock Exchange, Indonesia Stock Excharigk,3tock
Exchange, Tel Aviv Stock Exchange, Milan Stock Exuhe, Osaka Stock Exchange, Tokyo Stock Exchangsak
Stock Exchange, Kuala Lumpur Stock Exchange, MeSimzk Exchange, Casablanca Stock Exchange, Euronex
Amsterdam, New Zealand Stock Exchange, Oslo Stackd&nhge, Muscat Securities Market, Karachi Stoakharge,
Lima Stock Exchange, Philippine Stock Exchange, 3&\arStock Exchange, Euronext Lisbon, Doha Secsififiarket,
MICEX, Singapore Stock Exchange, Johannesburg Sackange, Korea Stock Exchange, Mercado Contirspaiiol,
Stockholm Stock Exchange, SIX Swiss Exchange, @hdilStock Exchange, Istanbul Stock Exchange, Loigibh
London Int., Abu Dhabi Securities Exchange, DubiaaRcial Market, Dubai Financial Market, NASDAQ Gatidated,
NASDAQ Dubai, NASDAQ Stock Market, New York Stockéhange, NYSE AMEX, NYSE Arca.
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The Committee may decide to change the list ofgible Markets” subject to a provision of up to 6mttts notice.

“Notification Markets” which are subject to a provision of up to 6 montbsce prior to be part of the Index are: Bahrdiocg
Exchange, Sao Paulo Stock Exchange, Santiago Startlange, Colombia Stock Exchange, Prague Stockabge, Egyptian
Stock Exchange, Indonesia Stock Exchange, KuwaitkSExchange, Kuala Lumpur Stock Exchange, Museatiities Market,

Karachi Stock Exchange, Lima Stock Exchange, WaiStegk Exchange, Doha Securities Market, MICEX, é&oBtock
Exchange, Istanbul Stock Exchange, Abu Dhabi SeesiExchange, Dubai Financial Market, Dubai Finanelarket.

With regard to an Index component (subject to ttowigions given above under “Extraordinary Evente®“Trading
Price” in respect of a Trading Day is the closing pricethis Trading Day determined in accordance withExchange
regulations. If the Exchange has no closing priceah Index Component, the Index Calculator shetiédnine the Trading
Price and the time of the quote for the share &stjan in a manner that appears reasonable tolhihere is no price
available for an Index Component for a given Trgdday, the most recent price available is used-aificiecessary —
converted into the Index Currency using the mostmeapplicable exchange rate.

A “Trading Day " is in relation to the Index or an Index Componarfrading Day on the Exchange (or a day that would
have been such a day if a market disruption hadowmirred), excluding days on which trading magéased prior to the
normal Exchange closing time. The Index Calcul&adtimately responsible as to whether a certaiynid a Trading Day
with regard to the Index or an Index Componenhariy other connection relating to this document.

A “Business Day”is a day on which Stuttgart Stock Exchange is dpetrading.
The“Index Calculator” is Structured Solutions AG or any other approphieappointed successor in this function.
The“Index Currency” is US-Dollar.

“Market Capitalization” is with regard to each of the shares in the Sele®ool on a Selection Day or Adjustment Day
the value published by Reuters (or a successdhealarket Capitalization for this day.

As at the date of this document Market Capitalais defined by Reuters as the value of a compaloulated by
multiplying the number of shares outstanding ofdbmpany by its share pricé#ree Float Market Capitalization” is

with regard to each of the shares in the Sele®imwi or in the Index on a Selection Day or Adjusitrigay the Market
Capitalization for this day multiplied by the ratib (A) the number of shares in circulation and {8 number of shares
outstanding of the respective company.

If Reuters (or a successor):

(i) does not publish for a Selection Day a Markepitalization for a share or

(i) adopts another method for calculating the Mair€apitalization for all shares or only with redj&m the share in
guestion or uses different assumptions in calouatie Market Capitalization for all shares or onith regard to the share
in question, and in the reasonable assessment dfidex Calculator involves material changes (tliek Calculator makes
the decision as to whether such changes are tedraetl “material” by applying factors that in hiasenable assessment
appear appropriate to him),

the Index Calculator will determine the Market Galization in respect of the shares or of a shackided in the Selection
Pool and the respective Selection Day either fraotteer publicly accessible source specified asbis discretion or from
other sources that in his assessment are reasarabkgppropriate in the event that no other pubticioted suitable prices
are available.

“Adjustment Day” is the last Business Day in February.
“Reweighting Day” is the last Business Day in August.
“Selection Day” is the Business Day 10 Business Days before thies&dent Day.

An “Affiliated Exchange” is with regard to an Index Component an exchaadgeding or quotation system on which
options and futures contracts on the Index Compioinequestion are traded, as specified by the Ir@aiculator.

A “Market Disruption Event” occurs if

1. one of the following events occurs or existaofrading Day prior to the opening quotation tirmedn Index
Component:
A) trading is suspended or restricted (due to pmiceements that exceed the limits allowed by thehBrge or an
Affiliated Exchange, or for other reasons):
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1.1. across the whole Exchange; or

1.2. in options or futures contracts on or witharelto an Index Component or an Index Componenigha
guoted on an Affiliated Exchange; or
1.3. on an Exchange or in a trading or quotati®iesy (as determined by the Index Calculator) inctviain

Index Component is listed or quoted; or
B) an event that (in the assessment of the Indésu@eior) generally disrupts and affects the oppaittes of
market participants to execute on the Exchangeaetions in respect of a share included in theXmadeo
determine market values for a share included irrtex or to execute on an Affiliated Exchange semtion with
regard to options and futures contracts on theareshor to determine market values for such opuwrigtures
contracts; or
trading on the Exchange or an Affiliated Exchaigceased prior to the usual closing time (amedfbelow),
unless the early cessation of trading is annoubgedtie Exchange or Affiliated Exchange on this TmgdDay at
least one hour before
(aa) the actual closing time for normal tradingtloe Exchange or Affiliated Exchange on the Tradday in
question or, if earlier.
(bb) the closing time (if given) of the ExchangeAdfiliated Exchange for the execution of ordersha time the
quote is given.
“Normal exchange closing time”is the time at which the Exchange or an AffiliaEethange is normally closed
on working days without taking into account aftewbs trading or other trading activities carried outside the
normal trading hours; or
a general moratorium is imposed on bankingstetions in the country in which the Exchange ssdent if the
above-mentioned events are material in the assessrhthe Index Calculator, whereby the Index Chdltar
makes his decision based on those circumstancekdlwmnsiders reasonable and appropriate.
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5 Appendix

5.1 Contact data

Information regarding the Solactive Global Pure Gotl Miners concept

Structured Solutions AG
Bettinastrasse 30

60325 Frankfurt am Main

Tel.: +49 69 9760 955 00

Fax: +49 69 9760 955 25
indexing@structured-solutions.eu

5.2 Calculation of the Index — change in calculatiomethod

The application by the Index Calculator of the noetldescribed in this document is final and bindifige Index Calculator
shall apply the method described above for the amitipn and calculation of the Index. However ihigat be excluded
that the market environment, supervisory, legakfficial or tax reasons may require changes to e teethis method.
The Index Calculator may also make changes toettmest and conditions of the Index and the methodiexgpfo calculate
the Index, which he deems to be necessary andabdéssin order to prevent obvious or demonstrabierar to remedy,
correct or supplement incorrect terms and condstidie Index Calculator is not obliged to providimation on any
such modifications or changes. Despite the modifoa and changes the Index Calculator will taleahpropriate steps to
ensure a calculation method is applied that isister® with the method described above.
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