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Treasury Index Weights & Divisor

Index Bond 10-Year 5-Year Index Divisor
Ouarter Weight  Weight Wweiaht

Sep-04 1 1.59745 | 2.79620 0.84701
Dec-04 1 1.61709 | 2.84261 0.83941
Mar-05 1 1.57438 | 2.76703 0.83306
Jun-05 1 1.58857 | 2.79302 0.82767
Sep-05 1 1.60298 | 2.83195 0.82721
Dec-05 1 1.60967 | 2.83895 0.82428
Mar-06 1 1.59145 | 2.79842 0.82288
Jun-06 1 1,59908 | 2.81193 0.82244
Sep-06 1 1.57246 | 2.75509 0.82155
Dec-06 1 1.59033 | 2.79373 0.82227
Mar-07 1 1.60109 | 2.81816 0.82294
Jun-07 1 1,59593 | 2.80659 0.82368
Sep-07 1 1.58343 | 2.77900 0.82396
Dec-07 1 1.58727 | 2.79026 0.82234
Mar-08 1 1.60197 | 2.82321 0.81970
Jun-08 1 1.59623 | 2.81567 0.81331
Sep-08 1 1.58625 | 2.79186 0.80557
Dec-08 1 1.59538 | 2.81547 0.80005
Mar-09 1 1.62499 | 2.87440 0.78586
Jun-09 1 1.60972 | 2.84315 0.77787
Sep-09 1 1.59247 | 2.80197 0.76969
Dec-09 1 1.60170 | 2.82037 0.76138
Mar-10 1 1.60720 | 2.83515 0.75437
Jun-10 1 1.59117 | 2.80011 0.74625
Sep-10 1 1.60711 | 2.83733 0.74158

“‘Dow Jones” is a service mark of Dow Jones & Company, Inc. “Dow Jones CBOT Treasury Index" is a service mark of Dow Jones
and the Board of Trade of the City of Chicago, Inc. and the Dow Jones CBOT Treasury Index is owned by CBOT and calculated by
Dow Jones. CBOT's futures and futures options contracts based on the Dow Jones CBOT Treasury Index™ are not sponsored,
endorsed, sold or promoted by Dow Jones, and Dow Jones makes no representation regarding the advisability of trading in such
product(s).

CME Group is a trademark of CME Group Inc. The Globe logo, CME, and Chicago Mercantile Exchange and Globex are
trademarks of Chicago Mercantile Exchange Inc. CBOT and the Chicago Board of Trade are trademarks of the Board of Trade of
the City of Chicago, Inc. New York Mercantile Exchange and NYMEX are registered trademarks of the New York Mercantile
Exchange, Inc.

The information in this brochure has been compiled by CME Group for general purposes only. CME Group assumes no
responsibility for any errors or omissions. Although every attempt has been made to ensure the accuracy of the information within
this brochure, CME Group assumes no responsibility for any errors or omissions. Additionally, all examples in this brochure are
hypothetical situations, used for explanation purposes only, and should not be considered investment advice or the results of actual
market experience. All matters pertaining to rules and specifications herein are made subject o and are superseded by official CME,
CBOT, and NYMEX rules. Current rules should be consulted in all cases concerning contract specifications.



