EXCHANGE CONTRACT NO. 801

IN RESPECT OF

SHORT TERM INTEREST RATE CONTRACTS

(A) CONTRACT TERMS
(Issue Date: 9 July 2004)

(B) CONTRACT DETAILS SPECIFIED BY THE BOARD
(Issue Date: 6 February 2009)

(C) ADMINISTRATIVE PROCEDURES
(Issue Date: 3 December 1998)

Delivery Months

Three Month Sterling March 2009 onwards

Three Month Euro Swiss Franc September 2004 onwards
Three Month Euro (EURIBOR) November 2005 onwards
Three Month Eurodollar April 2004 onwards

! Please refer to London Notice No. 3117, issued Bel@ruary 2009, in respect of the reduction in the
minimum price movement of the Three Month Ster({8fort Sterling) Interest Rate Futures Contract.

Effective 23 February 2009.
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1.01

1.02

EXCHANGE

(A) CONTRACT TERMS

Definitions

Save as otherwise specified herein, wordparases defined in the
Rules shall have the same meanings in these terthis dhe
Administrative Procedures.

In these terms and the Administrative Procesiur

“Administrative Procedures” means all proceduresiftime to time
implemented by the Board pursuant to the Ruleghi®ipurposes of
this Exchange Contract.

“business day” means a day on which the marketCilearing House
and banks in London are open for business.

“Contract” means a contract made expressly origdpl in these
terms for the sale and purchase of one or moreriagtsspect of an
interest rate for a deposit in a currency, andafperiod, specified by
the Board in Table I, and “registered Contract” nea Contract
registered by the Clearing House.

“Conversion Date” means, in respect of a Conti@can interest rate
for a deposit in a currency specified by the Baardable I, the date
on which pursuant to the Third Stage of Economit [dlonetary
Union the conversion rate for such currency (béegcurrencyf a
participating Member State) against the euro igtiocably fixed” in

accordance with Article 1@94) of the EC Treaty.

“delivery month” means each month specified byBloard in Table |
pursuant to the Rules in respect of an interestfmata deposit in the
relevant currency and period specified by the BaarBable I.

“$” denotes the lawful currency of the United $&abf America,
known, at the date of the issue of these term®)akkar”.

“EC Treaty” means the treaty establishing the paem Community.

“EDSP” means the Exchange Delivery SettlementePaind has the
meaning attributed to it in term 5.

“EDSP Rate” has the meaning attributed to it mt&.02.



“EMU legislation” means legislative measures @& Buropean
Council for the introduction of, changeover to pemtion of a single
or unified European currency (whether known asetlv® or
otherwise) being in part implementation of the dHatage of
Economic and Monetary Union.

“euro” means the single currency of the Europeaiot)introduced in
the relevant Member State pursuant to its partipan Economic
and Monetary Union in the European Union pursuauiNiU
legislation.

“Fixing Convention” means, in respect of an ingtmate for a deposit
in a currency and for a period specified by therBoa Table I, the
same convention that is applied from time to timeeispect of the
relevant EDSP Rate to determine the day from whicth rate has
value.

“interest rate basis” means, for the purposesatmutating the EDSP,
the interest rate basis specified by the Boardainld |.

“Last Trading Day” means, in respect of a deliverynth the day
specified by the Board in Tablédubject to terms 7 and 14).

“lot” means the unit of trading in respect of aterest rate for a deposit
in a currency, and for a period, specified by tloar@l in Table |I.

“Member State” means a member of the European Gorityn

“£” denotes the lawful currency of the United Kimagd, known, at the
date of the issue of these terms, as “Sterling”.

“quarterly delivery month” means March, June, $apier or
December.

“Regulations” means the General Regulations arfd@eRules from
time to time in force of the Clearing House.

“serial delivery month” means a delivery monthestthan a quarterly
delivery month.

“Settlement Day” means in respect of a deliverynthdhe first
business day after the Last Trading Day.

“SFr” denotes the lawful currency of Switzerlakdpwn, at the date
of the issue of these terms, as “Swiss Franc”.



1.03

1.04

2.01

3.01

3.02

“Third Stage of Economic and Monetary Union” me#esthird stage
of Economic and Monetary Union in the European dntbe
commencement of which is governed by Article 1G3he EC
Treaty.

For Contracts to which term 14 applies, refees in these terms to a
“lawful currency” shall be construed to include tsrof value of the
euro which may be used validly to discharge payméhgations
pursuant to the law of a jurisdiction which hasaduced the euro as
its lawful currency pursuant to EMU legislation amatwithstanding
that such units of value of the euro may not atreiterial times
following the Conversion Date constitute legal tenth such
jurisdiction and shall not, prior to the commencetra the Third
Stage of Economic and Monetary Union, include tR&JE

References to a “term” refer to terms heneférences to “the Rules”
and “the Articles” refer to the Exchange’s Ruled @uticles
respectively and references to “specified by tharBan Table I”
means as specified in the column in Table | appleto the relevant
currency and period. Save where the context ofberrequires
references herein to the singular include the plarad vice versa.
The Tables attached hereto form part of these tefFostnotes other
than the footnote to term 5.04 do not form paihds Exchange
Contract and do not have legal effect except wtterecontext implies
otherwise.

Contract Specification

Each Contract shall be for one or more latsife delivery month
specified.

Price
Bids and offers shall be quoted in “Basis Bdiand, where the
minimum price movement is a half Basis Point aci$ieel by the

Board in Table I, half Basis Points.

One Basis Point shall be 0.01 and shall harsdue equal to the Basis
Point value as specified by the Board in Table I.



4.01

5.01

5.02

5.03

5.04

Last Trading Day

On the Last Trading Day:

(@) trading in Contracts for the current delivergnth for such
Contractsshall cease at such time as may be specified in the
Administrative Procedures; and

(b) the Exchange will calculate the EDSP for sGamtracts in
accordance with term 5.

Exchange Delivery Settlement Price (“EDSP”)

This term 5 is subject to the operation ahtéd.

The EDSP shall be calculated by referenceréea(the “EDSP
Rate”), specified in or pursuant to this term 5jckishall be
calculated by reference to the interest rates épodits in the relevant
currency and for the relevant period specifiedHgy/Board in Table |
being generally available:

(@) inrespect of Contracts to which section (ajalble | applies, in
the London interbank market at 11 a.m. London iimehe Last
Trading Day; and

(b) in respect of Contracts to which section (bJable | applies, in
the European interbank market generally at 11 Bmssels
time on the Last Trading Day.

In the event that an interest rate for depasithe relevant currency,
and for the relevant period, specified by the Boardable | used for
the purposes of calculating the EDSP Rate is egpdesther than on
the relevant interest rabasis specified by the Board in Tahl¢hen
such interest rate shall be adjusted to be onIsasis for the purposes
of determining the EDSP Rate.

Subject to terms 5.03 and 5.05, the EDSP $twti be:

(@) inrespect of Contracts to which section (a)alble | applies,
the BBA LIBOR; and

2 The following statement is made by the British Bens’ Association (BBA):

“The BBA cannot be liable for any losses arisirani the non-availability
of, or any error or omission in, or miscalculatiof, the BBA LIBOR.”

The same statement should be read as applicatiie ®BA LIBOR when used in the calculation of
the EDSP for this contract.



(b) in respect of Contracts to which section (bYable | applies,
the EBF EURIBOR,

for deposits in the relevant currency, and forrgdevant period,
specified by the Board in Table I.

5.05 The Board may at its discretion resolve, pwathe commencement of
the calendar month in which the Last Trading Dalg féhat the EDSP
Rate shall be determined by means other than pleaified in term
5.04. Any such determination by the Board shallh@esubject of a
General Notice.

5.06 The EDSP shall be a figure calculated in atamoee with the formula:
100.00 - R
where R = the EDSP Rate, save as provided in %edinh

5.07 Where the EDSP Rate is not an exact multipteeominimum EDSP
Price Increment specified in Table | in respedhef Contract, it will
be rounded to the nearest minimum EDSP Price Inen¢wor, where
the EDSP Rate is an exact uneven multiple ofthaliminimum
EDSP Price Increment, to the nearest lower mininldSP Price
Increment.

5.08 The Exchange shall publish a provisional ERS8&the final EDSP at
such times as are specified in the AdministratikacBdures. The
final EDSP shall be final and binding for all puses.

6. Payment
6.01 In respect of each lot comprised in a Conttaefollowing payments

shall be made by the time on the Settlement Dagifspe by the
Board in the Administrative Procedures:

(@ where the EDSP exceeds the Contract pricengatyby the
Seller to the Clearing House or payment by the i@igddouse
to the Buyer, or both (as the case may require), an

(b) where the Contract price exceeds the EDSRneayby the
Buyer to the Clearing House or payment by the @igadouse
to the Seller, or both (as the case may require),

% e.g. if the minimum EDSP Price Increment is 0.0Cd% the fourth decimal place is 5 then the rate is

rounded down, e.g. an EDSP Rate of 6.1225 bec6rég.



7.01

7.02

8.01

8.02

of an amount calculated by multiplying the diffece in Basis Points
between the EDSP and the Contract price by theevadu lot of one
Basis Point as specified in term 3.02.

Emergency Provisions

If, at any time after the close of trading twesiness days prior to the
day which would have been the Last Trading Dagspect of a
delivery month, it becomes known to the Exchange titre day which
would have been the Last Trading Day will not bmuainess day, then
the business day next following such day shall bexthe Last
Trading Day in respect of that delivery month amel Exchange shall
post a notice to that effect in the market.

If, at any time after the close of trading twesiness days prior to the
day which is scheduled to be the Last Trading Dagspect of a
delivery month, it becomes known to the Exchange titre day which
would have been the business day immediately piregeide third
Wednesday in that month will not be a business tieyn this shall not
affect the Last Trading Day which shall (subjecteion 7.01) remain
the day it was scheduled to be.

Default

A Buyer or Seller other than the Clearing Hosisall be in default
where:

(@) he fails to fulfil in accordance with thesents, the Rules and
the Administrative Procedures and the Regulatiasns h
obligations under a Contract by the time and inntfaaner
prescribed; or

(b) he fails to pay any sum due to the Clearingd¢oin respect of a
registered Contract by the time specified in thesas or in the
Administrative Procedures or under the Regulations;

(c) inthe reasonable opinion of the Clearing Holis is otherwise
in default.

Subject to the Default Rules of the Clearirmgist, in the event of a
default by a Buyer or a Seller in respect of agteged Contract, the
Board shall, at the request of the Clearing Hofs&hwith fix a price
for invoicing back and each lot in issue shallmeiced back at that
price. No dispute as to such price may be refdaoeatbitration. Such



9.01

10.

10.01

10.02

11.

11.01

11.02

price may at the Board’s absolute discretion talamant of any
compensation that the Board may consider shoufghlzkby or to the
Buyer or Seller, as applicable.

Force Majeure

Subject to any steps taken at any time byterd under emergency
powers in the Rules and subject to the defaulsrafehe Clearing
House, a Seller or a Buyer shall be liable to perfhis obligations in
respect of a lot comprised in a Contract by thetdue therefor,
notwithstanding that he may be or is likely to bevented from so
doing by any event beyond his reasonable contabliding without
limitation, any act of God, strike, lockout, wartreed conflict, use of
force by authority of the United Nations, fire,trar civil commotion,
combination of workmen, act of terrorism, breakdafmachinery,
unavailability or restriction of computer or dat@gessing facilities or
energy supplies or bank transfer systems.

Articles, Rules and Requlations, etc.

Every Contract shall be subject to the Agscnd the Rules and the
Regulations in so far as applicable notwithstandnag either or both
of the parties to it be not a member of the maakimhinistered by the
Exchange or of the Clearing House.

In the case of any conflict between the Adstiative Procedures and
these terms or the Rules, the provisions of theases and the Rules
shall prevail and, in the event of any conflictiee¢n these terms and
the Rules, the Rules shall prevail.

Arbitration

Subject to term 11.02, any dispute arisiognfor in relation to a
Contract shall be referred to arbitration underRindes relating to
arbitration and arbitration shall be held in aceorce with the Rules
in force at the time of such reference.

No dispute arising from or in relation to amyoicing back price fixed
by the Board under these terms shall be referredhtitration under
the Rules.



12.

12.01

13.

13.01

14.

14.01

14.02

14.03

14.04

Governing Law

Every Contract shall be governed by and coedtin accordance with
English Law.

Non-reqgistered Contracts

In respect of a Contract which is not a tegesl Contract (“non-
registered Contract”) these terms shall be modifigthe parties
thereto so as to require and allow that a Contcabe registered with
the Clearing House under the Rules and the Regnkais capable of
being so registered, and to facilitate the perfarceaof such registered
Contract (and of any intermediate Contract) in adance with these
terms and the Administration Procedures. Modiiozz may also be
made to the terms of a non-registered Contracetmp performance
of such non-registered contract if, without suchdifications, it may
not be possible to perform such Contract by thdicgdge times
specified in these terms and the AdministrativecBdoires. Without
prejudice to the generality of the foregoing, aferences in these
terms to payment or dealing between the Buyer@Stiler and the
Clearing House shall be modified so as to requsiralar payment or
dealing directly between the Buyer and the Selgtypto such non-
registered Contract.

Economic and Monetary Union

This term 14 shall only apply to the ThreenhoEuro (EURIBOR)
Contract and to Contracts in respect of an inteegstfor a deposit in
a currency specified by the Board in Table | whih lawful currency
of a Member State.

In respect of a currency specified by ther8aa Table | which igor
was) a currency of a Member State and which isiBpedn a
Contract, with effect from the date falling twellysiness days after
the Conversion Date for such currency, and foosg las the euro is
the lawful currency of such Member State and hasyant to EMU
legislation been substituted for such currency igipeldby the Board in
Table | at an irrevocably fixed conversion rate tlalculation of the
EDSP shall be made in accordance with term 5 #srdughout term
5, “euro” is substituted for any reference to “velet currency”.

[deleted]

In the event that the Fixing Convention i& televant deposit market
for the euro differs from that for the relevantreuncy, the Board may



14.05

14.06

14.06A

14.07

amend the Last Trading Day for all Contracts ipees of such
currency deposits for such delivery months as detexd by the
Board, subject to a minimum notice period of twemiginess days, to
reflect such Fixing Convention of the euro.

The Board may from time to time make sucleotariation to the
terms of this Exchange Contract (including, withbuitation, to term
3) as it considers in its discretion to be necgssadesirable to reflect
the existence of or to permit, require or faciétaayment in the euro.

Subject to term 14.01, any amendment or tianianade pursuant to
terms 14.04 and 14.05 shall have such effect wigfand to existing
and/or new Contracts as the Board may determine.

Without prejudice to the powers of the Boandler term 14.05,
following any automatic conversion of obligatiomsrh a national
currency denomination of a Member State into the ursuant to
EMU legislation, the Board may, taking due heethefinterests of
the market and particularly of those members ugi@pntract for
hedging in relation to possible changes in interatsts, amend the
terms of this Exchange Contract to allow for thectiarge, by cash-
settlement or otherwise, of rights and obligationder each Contract
in respect of an interest rate for a deposit iro guior to the Last
Trading Day for such Contract.

Any determination by the Board to amend oy #ae terms of this
Exchange Contract pursuant to terms 14.04, 144861and 14.06A
shall be the subject of a General Notice.

Issue Date: 9 July 2004
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(B) CONTRACTDETAILS SPECIFIEDBY THE BOARD FORSHORTTERM INTERESTRATE CONTRACTS

Tablel: Section (a)

Contract Three Month Three Month Sterling Three Month
Eurodollar Euro Swiss Franc
Known as Exchange Contract No. 15 16 33
Currency specified by the Board Dollar Sterling Swiss Franc
$ £ SFr
Period specified by the Board Three Three Three
Months Months Months
Unit of trading $ £ SFr
1 million 500,000 1 million
Delivery months All calendar months All calendar months Mar, Juep Dec
No. of delivery months available for 20 Quarterly 24 Quarterly 12 Quarterly
trading® 4 Serial 2 Serial
Basis Point value? $25.00 £12.50 SFr25.00
per lot per lot per lot
Minimum price movement Half Basis Point ($12.50) One Basis Point (£12.5p)One Basis Point (SFr25.00)
(Value)
Minimum EDSP Price | ncrement 0.001% 0.001% 0.001%
Quotation 100.00 minus 100.00 minus 100.00 minus
rate of interest rate of interest rate of interest
Two business days prior tp  Third Wednesday of the | Two business days prior t
Last Trading Day the third Wednesday of the delivery month3 the third Wednesday of the
delivery month delivery month
Interest rate basis Actual days/360 Actual days/365 Actual days/360
1 The delivery months available for trading will the relevant number of nearest quarterly delimeonths and the relevant number of nearest sefi@edgmonths. A new delivery month is availabte frading the
business day after the Last Trading Day of a deliveonth.
2 A one Basis Point change in price has a valualdquhe Basis Point value. In respect of consréar a three month period, this is equal to thenge in gross interest on the unit of tradingofee quarter of a year
resulting from a 0.01% change in the interestirateBasis Point value £.01_ 3 _Unit of trading. In respect of contracts for a enenth period, this is equal to the change in giagsest on the unit of trading
100 12
for 30 days resulting from a 0.01% change in therést rate i.e. Basis Point valueo=01 30 _ Unit of trading.
100 360

3 If such a day is not a business day, “Last Trgday” shall mean the business day next followinghsday.



(B) CONTRACTDETAILS SPECIFIEDBY THE BOARD FORSHORTTERM INTERESTRATE CONTRACTS

Tablel: Section (b)

Contract Three Month Euro
(EURIBOR)
Known as Exchange Contract No. 46
Currency specified by the Board Euro
€
Period specified by the Board Three
Months
Unit of trading €
1 million
Delivery months All calendar months
No. of delivery months available for trading® 24 Quarterly
4 Serial
Basis Point value? €25.00
per lot
Minimum price movement Half Basis Point (€12.50)
(Value)
Minimum EDSP Price | ncrement 0.001%
Quotation 100.00 minus
rate of interest
Two business days prior to the third
Last Trading Day Wednesday of the delivery month
Interest rate basis Actual days/360
1 The delivery months available for trading will the relevant number of nearest quarterly delimeonths and the relevant number of nearest sefi@edgmonths. A new delivery month is availabte frading the
business day after the Last Trading Day of a dsfimeonth.
2 A one Basis Point change in price has a valualdquhe Basis Point value. In respect of congréar a three month period, this is equal to thenge in gross interest on the unit of tradingofoe quarter of a year
resulting from a 0.01% change in the interestirateBasis Point value £.01 3 _ Unit of trading. In respect of contracts for a onenth period, this is equal to the change in gioigsest on the unit of trading
100 12
for 30 days resulting from a 0.01% change in therest rate i.e. Basis Point valueo=01 30 _ Unit of trading.
100 360
3 If such a day is not a business day, “Last Trgdiay” shall mean the business day next followinghsday.

Issue Date: 6 February 2009



(C) ADMINISTRATIVE PROCEDURES FOR
SHORT TERM INTEREST RATE CONTRACTS

T
=
(@]
(]

The minimum price fluctuation shall be one BasiP
or one half Basis Point, as set out in the Confetails
for the respective Contract and delivery month

Last Trading Day

11.00 hours Trading for Contracts in the current delivery motah
Brussels time which section (b) of Table I applies will cease.
11.00 hours Trading for all other Contracts in the current dety
London time month will cease.

As soon as The Exchange will publish a provisional EDSP.
reasonably

practicable after
cessation of trading

Within 60 minutes  The Exchange will publish the final EDSP.
after publication of a

provisional EDSP or

as soon as

reasonably

practicable thereafter

Settlement Day

By 10.00 hours All payments required by term 6.01 to be madehiay t
Buyer and the Seller shall have been completed.

Issue Date: 3 December 1998



