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Eurex Deutschland and Eurex Zirich

1. Contract Specifications for Futures Contracts and
Options Contracts at Eurex Deutschland and Eurex
Zdirich

Eurex Clearing AG

2. Price List for Eurex Clearing AG

3. Clearing Conditions for Eurex Clearing AG

4. Conditions for Utilization of the OTC Trade Entry
Facilities (General Conditions for Participation)

Summary:

The Management Boards of the Eurex Exchanges took the following decisions effective June 11, 2012:
1. Introduction of 24 Single Stock Futures (SSFs) on Canadian underlying instruments.

2. Withdrawal of admission of four Single Stock Futures and three Credit Index Futures.

The Executive Board of Eurex Clearing AG decided to no longer offer clearing of three credit index futures, effective
June 11, 2012.
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Single Stock Futures: 1. Introduction of 24 nhew SSFs on Canadian Underlying

Instruments: 2. Withdrawal of Admission of four Single Stock Futures and three

Credit Index Futures

1. Single Stock Futures: Introduction of 24 new SSFs on Canadian Underlying Instruments

The Management Boards of the Eurex Exchanges decided to introduce 24 new Single Stock Futures (SSFs)
on Canadian underlying instruments effective June 11, 2012.

Eurex Deutschland and Eurex Zlirich

To implement these decisions, Contract Specifications for Futures Contracts and Options Contracts at Eurex
Deutschland and Eurex Zurich will be amended as specified in attachment 1 with effect from June 11, 2012.

Eurex Clearing AG

To implement the decisions of the Management Boards of the Eurex Exchanges, Eurex Clearing AG will
adjust the Price List for Eurex Clearing AG (attachment 2), the Clearing Conditions for Eurex Clearing AG
(attachment 3) and the Conditions for Utilization of the OTC Trade Entry Facilities (General Conditions for

Participation - attachment 4) with regard to the clearing services it offers. These changes will also become
effective on June 11, 2012.

1. Product Overview

Product Future on ISIN of the Group ID Product Product ISIN Product Code of
Code Underlying Curren- Flexible Future
cy Cash Physi-
cal
AEMF Agnico-Eagle Mindes CA0084741085 CAO1 usD DEOOOA1PHLS8 | A4AMF -
Ltd.
ATPF Atlantic Power CA04878Q8636 CAO1 usD DEOOOA1PHLT6 | A4PF -
Corporation
BINF Progessive Waste CA74339G1019 CAO01 usD DEOOOA1PHLU4 | B4ANF -
Solutions Ltd.
BKOF Brookfield Office CA1129001055 CAO01 usD DEOOOA1PHLV2 BKO4 -
Properties Inc.
B5XF Baytex Energy CA07317Q1054 CAO01 usD DEOOOA1PHLWO | B4XF -
Corporation
CAEF CAE Inc. CA1247651088 CAO01 UsD DEOOOA1PHLX8 CAE4 -
CCJF Cameco Corporation CA13321L1085 CAO01 usD DEOOOA1PHLY6 C4JF -
PCRF Canadian Pacific CA13645T1003 CAO1 usD DEOOOA1PHLZ3 P4RF -
Railway Ltd.
FNVF Franco-Nevada CA3518581051 CAO01 usD DEOOOA1PHLO4 FAVF -
Corporation
VGAF Gildan Activewear Inc. CA3759161035 CAO1 UsD DEOOOA1PHL12 VG4F -
OCKF Hudbay Minerals Inc. CA4436281022 CAO1 usD DEOOOA1PHL20 O4KF -
HWDF Harry Winston Diamon CA41587B1004 CAO01 usD DEOOOA1PHL38 HWA4F -
Corporation
IALF lamgold Corporation CA4509131088 CAO01 usD DEOOOA1PHL46 14LF -
IHMF Ivanhoe Mines Ltd. CA46579N1033 CAO1 usD DEOOOA1PHL53 14MF -
JEGF Just Energy Group Inc. CA48213W1014 CAO01 usD DEOOOA1PHL61 JAGF -
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MIMF MI Delvelopments Inc. CAbB5304X1042 CAO01 usD DEOOOA1PHL79 M4MF

CXYF Nexen Inc. CA65334H1029 CAO01 usD DEOOOA1PHL87 CAYF

OK3F Oskosh Corporation US6882392011 CAO1 UsD DEOOOA1PHL95 0O43F

PREF Precision Drilling CA74022D3085 CAO1 usD DEOOOA1PHMA4 | PRE4
Corporation

P8KF Pengrowth Energy CA70706P1045 CAO01 usD DEOOOA1PHMB2 | P84F
Corporation

P5PF Pembina Pipeline CA7063271034 CAO01 usD DEOOOA1PHMCO | P54F
Corporation

S3AF Stantec Inc. CA85472N1096 CAO01 USsD DEOOOA1PHMDS8 | S34F

S9YF Silvercorp Metals Inc. CA82835P1036 CAO1 usD DEOOOA1PHMEG | S94F

BVFF Valeant CA91911K1021 CAO01 usD DEOOOA1PHMF3 | BV4F
Pharmaceuticals
International Inc.

Product | Contract Minimum Minimum Product

Code Size Price Block Group
Change Trade Size

AEMF 100 0.0001 1 XNCFSU

ATPF 100 0.0001 1 XNCFSU

BINF 100 0.0001 1 XNCFSU

BKOF 100 0.0001 1 XNCFSU

B5XF 100 0.0001 1 XNCFSU

CAEF 100 0.0001 1 XNCFSU

CCJF 100 0.0001 1 XNCFSU

PCRF 100 0.0001 1 XNCFSU

FNVF 100 0.0001 1 XNCFSU

VGAF 100 0.0001 1 XNCFSU

OCKF 100 0.0001 1 XNCFSU

HWDF 100 0.0001 1 XNCFSU

IALF 100 0.0001 1 XNCFSU

IHMF 100 0.0001 1 XNCFSU

JEGF 100 0.0001 1 XNCFSU

MIMF 100 0.0001 1 XNCFSU

CXYF 100 0.0001 1 XNCFSU

OK3F 100 0.0001 1 XNCFSU

PREF 100 0.0001 1 XNCFSU

P8KF 100 0.0001 1 XNCFSU

P5PF 100 0.0001 1 XNCFSU

S3AF 100 0.0001 1 XNCFSU

SOYF 100 0.0001 1 XNCFSU

BVFF 100 0.0001 1 XNCFSU
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2. Contract Specifications and Product Parameters

Generally, contract specifications for the new SSFs are in line with the existing ones with the relevant Eurex
group IDs, also in terms of last trading day, settlement as well as the determination of the daily and final
settlement prices, trading hours and trading calendar.

The updated Annex A of the Contract Specifications for Futures Contracts and Options Contracts at Eurex
Deutschland and Eurex Zirich will be published on the Eurex website www.eurexchange.com as of start of
trading under:

Documents > Rules & Regulations > Contract Specifications

3. Risk Parameters
You will receive the relevant risk parameters via the Theoretical Price Files after the product set-up in the
Eurex® system. The parameters will also be published as of start of trading on the Eurex website under:

Clearing > Risk & Margining > Risk Parameters & Initial Margins

4. Mistrade Parameters and Position Limits

Mistrade ranges and position limits for the new SSFs will be published on the Eurex website as of start of
trading under the path for SSFs:

Trading & Products > Products > Equity Derivatives > Single Stock Futures

5. Transaction Limits

The same values which currently relate to existing SSFs of the relevant Eurex group ID will apply. Detailed
information has been published on the Eurex website under:

Technology > Transaction Limits

6. Transaction Fees

Transaction fees for the new SSFs will be in line with the corresponding existing SSFs.

7. Data Vendor Codes
At the start of trading, data vendor codes will be published on the Eurex website under the path:

Trading & Products > Products > Vendor Product Code Search
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2. Withdrawal of Admission of four Single Stock Futures and three Credit Index Futures

The Management Boards of the Eurex Exchanges decided to withdraw the admission of the following products

effective June 11, 2012:

Product
Futures on Shares of

Code
Medco Health Solutions Inc. MHSF
Peugeot S.A. PEUF
Q-Cells AG QCEG
UniCredit S.p.A. CR5H

. Product

Credit Index Futures on

Code
iTraxx® Europe 5-year Index-Futures F5EQ
iTraxx® Europe HiVol 5-year Index-Futures F5HO
iTraxx® Europe Crossover 5-year Index-Futures F5C0

The Executive Board of Eurex Clearing AG decided to no longer offer clearing of the following products,

effective June 11, 2012:

. Product
Credit Index Futures on
Code
iTraxx® Europe 5-year Index-Futures F5EOQ
iTraxx® Europe HiVol 5-year Index-Futures F5HO
iTraxx® Europe Crossover 5-year Index-Futures F5CO0

Pursuant to Chapter I, Part 1, Number 16.2.2 of the Clearing Conditions, each Clearing Member or Non-
Clearing Member or Registered Customer accepts each amendment and addition to the Clearing Conditions,

unless it objects by written notice to Eurex Clearing AG before the end of the Business Day prior to the actual
effective date of such amendment or addition to the Clearing Conditions. The right to terminate the Clearing
Agreement and the Clearing License according to Chapter I, Part 1, Number 2.1.3 Paragraph 1 of the Clearing

Conditions shall remain unaffected.

May 25, 2012
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1. Part:
Contract Specifications for Futures Contracts

[..]
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[...]

181.7 Subpart:
Contract Specifications for Inflation Futures Contracts

(-]

‘ 191.8 Subpart:

Contract Specifications for Index Dividend Futures Contracts

[...]
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1101.9  Subpart:
Contract Specifications for Precious Metal-Futures Contracts

[..]

4+111.10 Subpart:
Contract Specifications for Property Index Futures Contracts

[..]

4+121.11 Subpart:
Contract Specifications for Commodity Index Futures Contracts

[..]

4+131.12 Subpart:
Contract Specifications for Hurricane Futures

[..]

1141.13 Subpart:
Contract Specifications for Agricultural Index Futures Contracts

[..]

1151.14 Subpart:
Contract Specifications for Futures Contracts on the Dividends of
Shares

[...]

4161.15 Subpart:
Contract Specifications for Daily Futures Contracts on KOSPI 200
Options Contracts of the Korea Exchange (KRX)

[..]

4+171.16 _Subpart:
Contract Specifications for Futures-Contracts on Xetra-Gold®

[..]
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‘ 4+181.17 Subpart
Contract Specifications for Futures Contracts on Exchange-Traded
Commodities Securities

L..

]

Annex A in relation to subsection 1.6 of the Contract Specifications:

Futures on Shares of Product Group ID* Cash Contract Minimum Currency
ID Market-ID* | Size Price o
Change
[...]
Q-Cells-AG QCEG DEOL XETR 100 0.0001 EUR
Agnico-Eagle Mindes Ltd. AEMF CA01 XNYS 100 0.0001 uUsD
Atlantic Power Corporation ATPF CA01 XNYS 100 0.0001 UsbD
Progessive Waste Solutions Ltd. BINF CA01 XNYS 100 0.0001 uUsb
Brookfield Office Properties Inc. BKOF CA01 XNYS 100 0.0001 UsbD
Baytex Energy Corporation B5XF CA01 XNYS 100 0.0001 UsbD
CAE Inc. CAEF CA01 XNYS 100 0.0001 uUsD
Cameco Corporation CCJF CA01 XNYS 100 0.0001 UsbD
Canadian Pacific Railway Ltd. PCRF CAO01 XNYS 100 0.0001 UsbD
Franco-Nevada Corporation ENVE CA01 XNYS 100 0.0001 UsSD
Gildan Activewear Inc. VGAF CA01 XNYS 100 0.0001 UsbD
Hudbay Minerals Inc. OCKE CA01 XNYS 100 0.0001 uUsD
Harry Winston Diamon HWDF CA01 XNYS 100 0.0001 uUsD
Corporation
lamgold Corporation 1ALF CA01 XNYS 100 0.0001 uUsD
lvanhoe Mines Ltd. IHMFE CA01 XNYS 100 0.0001 UsbD
Just Energy Group Inc. JEGF CAO01 XNYS 100 0.0001 UsbD
MI Delvelopments Inc. MIME CA01 XNYS 100 0.0001 UsbD
Nexen Inc. CXYF CA01 XNYS 100 0.0001 UsbD
Oskosh Corporation OK3F CA01 XNYS 100 0.0001 uUsD
Precision Drilling Corporation PREF CA01 XNYS 100 0.0001 uUsD
Pengrowth Energy Corporation P8KF CAO01 XNYS 100 0.0001 UsbD
Pembina Pipeline Corporation P5PF CAO01 XNYS 100 0.0001 UsbD
Stantec Inc. S3AF CA01 XNYS 100 0.0001 uUsb
Silvercorp Metals Inc. S9YF CA01 XNYS 100 0.0001 uUsD
Valeant Pharmaceuticals BVFF CA01 XNYS 100 0.0001 USsD

International Inc.

[.]
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* The group ID as well as the cash market ID shall be assigned by the Eurex Exchanges according to the following table

and shall, amongst others things, serve the purpose of determining a market place for the price of the share underlying
the contract.
ke GBX: Pence Sterling

[..]

Annex B in relation to subsection 2.6 of the Contract Specifications:

Cash Maximum Minimum
. Product- Contract . Currency
Options on Shares of D Group ID* | Market si Term Price
ize *x
ID* (Months) Change
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[..]

3. Transaction Fees for Derivatives Transactions (Transactions on the
Eurex Exchanges and OTC-Transactions)

[..]
3.1 Matching / Recording of Derivatives Transactions (Trade)

3.1.1 Exchange Transactions (excluding Block Auction)

[..]

Traxx®—Europe-Hi- Vol 5-year
EUR 0.40 e
*kk
Traxx®-Europe-Crossover5
EUR 0.40 e
Kkk
inal "
EUR 0.10 e
Futures
[-]
* The fees already accumulated in connection with a transaction pursuant to Number 3.1.1.1 of the Price

Schedule of Eurex Clearing AG will be cancelled, if such transaction was rescinded pursuant to the
regulations under Number 2.7 of the Conditions for Trading at Eurex Deutschland and Eurex Zirich.

ke The fees for transactions in Eurex-KOSPI-Daily-Futures-Contracts are defined as a percentage of the
premium per contract, i.e. the percentage from the table above times the traded price times the contract
value of 100,000 South Korean Won (KRW).
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dekk i H @ i 1 n H
-EuroperHi-Vol-and-Crossover 5-Year Series+espectively-valid-atthe
1 m H 1 I a H a

[..]

3.1.3 OTC Transactions
@ [
@ [.]

Trax<®—Europe 5-Year tndex
EUR 0-60 A&
F |‘t IFeS***
:I: ® E I.! 1ol 5
EUR 060 Aa:
*kk
iTraxx®-Europe-Crossover5
EUR 060 Aa:
kkk
Sinale Credit F
EUR 015 Aa:
Futures
[.]
* For security transactions in shares resulting from Combination Transactions Option-Share, transaction fees

according to Number 3.11 in connection with Number 9.1.1 shall be charged.

ki The fees for transactions in Eurex-KOSPI-Daily-Futures-Contracts are defined as a percentage of the
premium per contract, i.e. the percentage from the table above times the traded price times the contract
value of 100,000 South Korean Won (KRW).

Sk c = . iT ®E i 1i\ . 5V Seri . i
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[..]

3.3 Position Closing Adjustments

Position Closing Adjustments, if these do not take place between 13:30 CET on the day
of trade and before 13:30 CET of the following trading day:

~redit Derivati

: ®

Fraxx -Europe-5-YeartndexFutures®; Lo A en
® N EUF 0.80

Traxx®-Europe-Hi- Vol 5-year tndex-Futures*

Single-CreditRecevery-Future EUR 0-20

[-]

34 Cash Settlement

[..]
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Kapitel 1l
Transactions Concluded at Eurex Deutschland and Eurex Zirich
(Eurex Exchanges)

[..]

Part 2
Clearing of Futures Contracts

The following provisions shall apply to the Clearing of futures contract transactions
specified in Number 1 of the Contract Specifications for Futures Contracts and Options
Contracts at Eurex Deutschland and Eurex Zurich (“Eurex Contract Specifications”).

2.1 Subpart
General Provisions

[.]

212 Daily Settlement Price
[...]

(5) Reference times

Contract Reference Time (CET)

[..]

[...]
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292.8 Subpart
Clearing of Inflation Futures Contracts

[...]

2302.9 Subpart
Clearing of Index Dividend Futures Contracts

[..]

2-1312.10 Subpart
Clearing of Precious Metal-Futures Contracts

[..]

2322.11 Subpart
Clearing of Property Index Futures Contracts

[...]

2132.12 Subpart
Clearing of Commodity Index Futures Contracts

[..]
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| 2342.13 Subpart
Clearing of Hurricane Futures Contracts

[...]

| 2152.14 Subpart
Clearing of Agricultural Index Futures Contracts

[...]

| 2162.15 Subpart
Clearing of Futures Contracts on the dividends of Shares

[..]

| 2372.16 _Subpart
Clearing of Daily Futures Contracts on KOSPI 200 Options Contracts
of the Korea Exchange (KRX)

[..]

| 2182.17 Subpart
Clearing of Futures Contracts on Xetra-Gold®

[...]

| 2192.18 Subpart
Clearing of Futures Contracts on Exchange Traded Commodities
Securities

[...]

Kapitel VIII
Clearing of OTC Derivatives Transactions

[..]

Part 2
Clearing of OTC Credit Derivatives Transactions

The following subparts shall rule the clearing of OTC Credit Derivatives transactions
included in the clearing by Eurex Clearing AG.

2.1 Subpart:
General Provisions
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{14) All-Guarantees™: “All-Guarantee” shall be-applicable for purposes-of

Method:

@—%MGQIWW - 0
be Bond-orLoanGCbD-

) The "Del le_ Obligation-Cl istiesCDD"

——Not-Subordinated CDD
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Event Report:
©® Ref . : E o - "
Chapter Vi Number 2.1.13 Paragraph 5-of the
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[...]

4 Evidence of the Underlying in Case of Utilization of the EFP, EFPI
Trade Facility and the EFS Trade Facility

[...]

4.4 Concerning the EFS Trade Facility, Participants shall be deemed to have fulfilled their
obligation to provide evidence pursuant to section 4.1 above, if, upon request of Eurex
Clearing AG, they provide a trade confirmation for the underlying swap- or swaption
transaction. This confirmation in the form of a transaction ticket (i.e. a snapshot of the
front-office or back-office system of the buyer of the EFS futures) shall contain at least:

—time-stamp
Exchange of Swaps for Equity Index

- nominal value,

date of start (the effective date) and maturity (the termination date),

- Rate of Return,

underlying index,
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4.5

[..]

8.3

8.3.1

[..]

- counterparties of the swap transaction,
- EFS trade reference number of the Eurex system and
- time stamp

If a transaction in futures contracts is transferred to another Participant pursuant to
section 3.6 of these General Conditions for Participation, the obligation to provide
evidence of the cash transaction shall also be transferred to the other Participant.

Mandatory Data Entries
[...]
EFS Trade Facility (OTC EFS Trade Entry window)

When entering an EFS futures contract into the Eurex Clearing System by means of the
EFS Trade Facility, the buyer of the EFS futures contracts must enter the following data:

EFS for Fixed Income:
For Interest and Inflation Swaps:

nominal value

- interest rate

- start and end date of the swap transaction; or
For interest rate swaptions:

- nominal value

- interest rate = options premium

- start date = expiry date of the option

- end date = total term of the underlying swap transaction.
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9 Admitted Products, Combinations and Combination Transactions

Option-Share

9.1 Eurex Clearing AG has admitted the following products to the EFP
Trade Facility and to the EFS Trade Facility:
[...]
§—Fu¥u¥e&een#aet&en4h641%®—5u¥epeé-yea#mdex§eﬂes
§ E T ® E Hi\ol5 | Seri
§—Fum¥e&een#aet&en4he4ﬂm®%mpe£mssevepvm5-yeaHndex%enes
§—Single Credit Recovery Futures
[...]
[...]
9.3 Block Trade Functionality
[...]
9.3.1 Admitted Products:
Product Minimum number of tradable contracts
[-]
Futures-contracts-on-the- iTrax<® Europe-5-year 2500
tndex-Series
Futures-contracts-on-the iTraxx* -Europe-Hi Vol 5- 1.500
year-ndex-Series
Futures-contracts-on-the iTraxd-Europe 1.000
Crossover5-yearndex-Series

L..

Single-CreditRecovery Futures 100
1066

(-]

]
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10 Underlyings for the EFP Trade Facility
Eurex Clearing AG has admitted the following combinations of underlyings and Futures
contracts:
Admitted Underlyings Transaction creating a position
(Reporting Transaction)
Debt securities’ Eurex Fixed Income Futures
Eurex-CreditFutures
Eurex or Non-Eurex Money Market Futures Eurex Fixed Income Futures
Eurex or Non-Eurex Fixed Income Futures? Eurex Fixed Income Futures
1 All debt securities, which show a price correlation- or in case of credit spread correlation to the exchanged futures

contract so that the futures contract describes an appropriate hedge instrument for cash transactions, may be part
of an EFP trade pursuant to subsection 2.1.2 of these General Conditions for Participation.

The EFP underlying cash transaction has to be nominated in a currency of the OECD Member States.

2 Non-Eurex Fixed Income Futures within this meaning are all Fixed Income Futures traded outside the Eurex
exchanges whose design does not correspond to the essential specifications of the Fixed Income Futures traded
on the Eurex exchanges.

[..]

12 Cash Transactions for the EFS Trade Facility
12.1 EFS for Fixed Income

Eurex Clearing AG has determined that cash transactions in EFS Trades must have the
following characteristics:

§ Interest rate swap or swaption

§  Agreement under the terms of an ISDA Master Agreement or any equivalent master
agreement




Attachment 4 to Eurex Circular 113/12 OTC-Rules
Conditions for Utilization of the OTC Trade Entry Facilities As of 11.06.2012

(General Conditions for Participation) Page 5

12.312.2 EFS for Inflation

Eurex Clearing AG determined that all versions of inflation swaps (Zero Coupon Inflation
Swaps, Multiplicative Inflation Swaps, Inflation linked Annuity Swaps, etc.) can be cash
transactions within EFS. Furthermore, transactions must have the following
characteristics:

§  Agreement within an ISDA master Agreement or similar framework agreements

§  All payments of the swap shall be denominated in a currency of the OECD member
states

12.412.3 EFS for Equity Index

L..

]

Eurex Clearing AG has decided that cash transactions within an EFS trade shall bear the
following characteristics:

§  The share basket reflected via the swap shall be composed of at least ten different
index components or a number of stock certificates which represent at least half of
the stock index underlying the futures contract. The market value of the part of the
share basket reflected via the swap whose values are part of the stock index
underlying the futures contract shall be at minimum 20 % of the market value of the
entire cash transaction. All single shares in the share basket reflected via the swap
shall be part of the STOXX® Europe TMI Index, the Dow Jones Global Titans 50SM
Index (EUR), the Dow Jones Global Titans 50SM Index (USD), the Dow Jones
Sector Titans Indices, MSCI Russia Index, MSCI Japan Index, RDX® USD Index or
Sensex Index.

§  Agreement within an ISDA Master Agreement

§  All payments of the swap shall be denominated in a currency of the OECD Member
States
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Annex A to the General Conditions for Participation:
OTC Periods of Use (all times in CET)

Futures-Contracts

iTraxx®-Europe 5-yearindex-Series
ilra;eﬁ@resseve%-ye&r—lndexé}eﬁes
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