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Chapter 29A
CBOT®Dow Jones-UBS Commodity Index>" Swapsl (Cleared OTC)

SCOPE OF CHAPTER

This chapter is limited in application to the clearing of Dow Jones-UBS Commodity Index*"
Swaps (hereafter also referred to as “DJ-UBS cisY Swaps”) where the parties to the
transaction are “eligible contract participants” as defined in Section 1a(12) of the Commodity
Exchange Act and have obtained any necessary licenses from Dow Jones & Company, Inc.
and/or UBS Securities LLC with respect to such transactions. The clearing and settlement of
transactions in DJ-UBS CI® Swaps shall be subject to the provisions of Chapter 8-F of the
CME Rulebook and to the general rules of the Exchange insofar as applicable.

CONTRACT SPECIFICATIONS

29A01.A Unit of Clearing

The unit of clearing shall be $100.00 times the Dow Jones-UBS Commodity Index®™. The
Dow Jones-UBS Commodity Index*™ is a liquidity and world production-weighted, dollar-
denominated rolling index that currently consists of 19 exchange-traded physical commaodity
futures contracts which satisfy specified criteria. The Dow Jones-UBS Commodity Index™" is
calculated on an excess return basis, and should not be confused with the total return version
of the same index.

29A01.B Hours for Clearing Entry

The Exchange shall determine the hours during which DJ-UBS CI® Swaps may be
submitted to the Clearing House.

Positions shall be initiated or closed out using off-exchange transactions.
29A01.C. Minimum Price Increments

Prices shall be quoted in points. One point equals $100.00. The minimum price fluctuation
shall be 0.001 (1/1,000) of a point per contract ($0.10 per contract). Contracts shall not be
cleared on any other price basis.

29A01.D Months Cleared

Clearing is regularly conducted in four contract months - March, June, September and
December. The first five quarterly contracts and the nearest two serial contracts (from
January, February, April, May, July, August, October and November) shall generally be open
for clearing. Notwithstanding the foregoing, the number of months open for clearing at a
given time shall be determined by the Exchange.

29A01.E Position Accountability

Position accountability, as defined in Rule 560, will apply to cleared transactions in DJ-UBS
cI®™ swaps.

29A02.F. Last Day of Clearing

The last day of clearing of DJ-UBS CI® Swaps shall be the final settlement day as
prescribed in Rule 29A05.

29A01.G Reserved

! “Dow Jones®™, “UBS", “Dow Jones-UBS Commodity Index®™", and “DJ-UBS CI®™, are service marks of Dow Jones
& Company, Inc. and/or UBS AG, as the case may be. CBOT's DJ-UBS CI Swaps (Cleared OTC) based on the Dow
Jones-UBS Commodity Index®™, are not sponsored, endorsed, sold or promoted by Dow Jones, UBS Securities LLC
or any of their respective subsidiaries or affiliates, and none of Dow Jones, UBS Securities LLC or any of their
respective subsidiaries or affiliates, makes any representation regarding the advisability of trading in such products.
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SETTLEMENT

Settlement against DJ-UBS CI°™ Swaps must be made through the Clearing House.
Settlement under these rules shall be on the final settlement day (as described in
Rule 29A05.) and shall be accomplished by cash settlement as hereinafter provided.

Clearing members holding open positions in a DJ-UBS CI°™ Swaps contract at the time of
termination of clearing shall make payment to and receive payment through the Clearing
House in accordance with normal variation settlement procedures based on a settlement
price equal to the final settlement price (as described in Rule 29A03.).

FINAL SETTLEMENT PRICE

The final settlement price shall be determined on the final settlement day. The final
settlement price shall be based on the official settlement of the Dow Jones-UBS Commodity
Index*™ (“Index”), subject to adjustment in accordance with the Market Disruption Event
provisions as described below. Payment will be on the second business day following the
date on which the official settlement of the Index is determined, unless postponed due to a
Market Disruption Event.

Market Disruption Event

“Market Disruption Event” (“MDE”) shall mean (a) a contract included in the Index remains at
a "limit price", which means that the price for such contract for a day has increased or
decreased from the previous day's settlement price by the maximum amount permitted under
applicable trading facility rules, during the entire closing range, irrespective of whether that
contract is settled by the applicable trading facility at the "limit price" or another price, (b)
failure by the applicable trading facility or other price source to announce or publish the
settlement price for any contract included in the Index, or (c) trading in any contract included
in the Index is suspended or interrupted subsequent to the opening of trading and trading in
such contract does not recommence at least ten (10) minutes prior to the regular scheduled
close of trading in such contract on the relevant trading facility.

If a Market Disruption Event relating to one or more of the contracts underlying the Index
(each an “index contract”) occurs on any day relevant to calculating the settlement of the
contract, the settlement of the contract will be calculated by using a price (i) for each index
contract that is not affected by a Market Disruption Event on such date, the settlement price
of such index contract on such date and (ii) for each index contract that is affected by a
Market Disruption Event on such date, the settlement price of such index contract on the first
succeeding trading day on which no Market Disruption Event is existing with respect to such
index contract; provided that, if a Market Disruption Event occurs with respect to such index
contract for eight trading days, the settlement price for such index contract shall be
determined by the Exchange notwithstanding that a Market Disruption Event does or does
not exist on such following Trading Day for such affected index contract.

Trading Day means a day when:

1) The Index Sponsor is open for business and the Index is calculated and published by the
Index Sponsor;

2) All trading facilities on which contracts are traded for the commodities included in the
Index are open for trading, provided however that upon a calculation pursuant to sub-
clause (ii) of the second paragraph of the section headed “Market Disruption Event”
above, only the trading facility on which the relevant index contract that is affected by a
Market Disruption Event is traded is required to be open for trading.

Business Day means:

Any day, other than a Saturday or Sunday, that is neither a legal holiday nor a day on which
banking institutions are authorized or required by law or regulation to close in the City of New
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York or London.

RESERVED
FINAL SETTLEMENT DAY

The final settlement day shall be defined as the last business day of the contract month, or if
the Dow Jones-UBS Commodity Index®™ is not published for that day, the first preceding
business day for which the Dow Jones-UBS Commodity Index*" was published.

DISPUTES

All disputes between interested parties may be settled by arbitration as provided in the Rules.
PAYMENT OF DAILY FEE

The Daily Fee for a cleared DJ-UBS CI®M Swaps contract must be paid on a daily basis in full
to the Clearing House by each long and each short Clearin% Member. On every business
day, the holder of each long and short position in DJ-UBS CI M Swaps will be charged one
day’s worth of an annual fee of 5 basis points. For every calendar day, each long and short
position holder will be charged an embedded fee calculated using the following formula:

[Number of Contracts] x $100 x [DJ-UBS CI®™ Swaps Settlement Price] x [.0005]/365] x Days

where “Days” is calculated as the number of calendar days from the current DJ-UBS crsM
Swaps clearing date to the next DJ-UBS crs Swaps clearing date.

POSITION LIMIT AND REPORTABLE LEVEL TABLE

CONTRACT NAME

Dow Jones- UBS Commodity
Index® swap

SCALE- ALL POSITION
DOWN SPOT SINGLE MONTHS ACCOUNT- REPORTABLE REPORTABLE
Options MONTH SPOT MONTH MONTH COMBINED ABILITY FUT LEVEL OPT LEVEL
10,000
1
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