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ONE MONTH EURO OVERNIGHT INDEX AVERAGE (“EONIA”) IN DEXED FUTURES
CONTRACT (EXCHANGE CONTRACT NO. 59)

THREE MONTH EONIA SWAP INDEX FUTURES CONTRACT (EXCH ANGE CONTRACT
NO. 73)

CONTRACT SPECIFICATIONS AND LAUNCH DATE

Executive Summary

This Notice provides further information on thetitig of One Month EONIA and Three Month
EONIA Swap Index Contracts.

1. London Notice No. 3031, issued 14 May 2008, rimed Members of the forthcoming
availability for trading of the following Contracts

(a) an amended One Month EONIA Indexed Futurestr@on (“One Month EONIA
Contract”);

(b) a Three Month EONIA Swap Index Futures Cont{d€hree Month EONIA Swap
Index Contract”); and

(c) a One Month SONIA Indexed Futures Contract @@fonth SONIA Contract”).

2. This Notice informs Members that the One Mon®NEA Contract and Three Month EONIA
Swap Index Contract will be made available for iimgcbn and fromMonday 16 June 2008.
Full legal Contract Specifications are containeditachments 1 and 2 to this Notice.

3. The Exchange is continuing to review the intighin of the One Month SONIA Contract
and further details will be made available in doarse.

Web site: www.euronext.com/derivatives
The Euronext Derivatives Markets ("Liffe") comprise the markets for derivatives operated by Euronext Amsterdam, Euronext
Brussels, Euronext Lisbon, Euronext Paris and LIFFE Administration and Management, referred to respectively as the
Amsterdam, Brussels, Lisbon, Paris and London markets. Euronext is part of the NYSE Euronext group.

Euronext N.V. | PO Box 19163 | 1000 GD Amsterdam | The Netherlands



4, Trading calendars for the One Month EONIA andreéh Month EONIA Swap Index
Contracts are contained in Attachment 3 to thisidéot The initial delivery months to be
made available will be as follows:

Contract Initial Delivery Months
One Month Aug 08, Sep 08, Oct 08, Dec 08, Jan 09, Feb 09,
EONIA Mar 09, Apr 09, May 09, Jun 09, Jul 09
EONIA Swap Jul 08, Aug 08, Sep 08, Oct 08, Nov 08,
Index Dec 08, Mar 09, Jun 09
5. The necessary notifications have been made thatlthe One Month EONIA Contract and

the Three Month EONIA Swap Index Contract will beaigable on LIFFE CONNECTYto
Members located in the United States.

For further information in relation to this Noticklembers should contact their Account Manager or
the following:

Fixed Income Derivatives +44 (0) 20 7379 2222 stirs@liffe.com



Attachment 1 to London Notice No. 3042

EXCHANGE CONTRACT NO. 59

IN RESPECT OF
OVERNIGHT INDEX AVERAGE INDEXED CONTRACTS

(A) CONTRACT TERMS
(Issue Date: 3 June 2008)

(B) ADMINISTRATIVE PROCEDURES
(Issue Date: 3 June 2008)

(C) CONTRACT DETAILS SPECIFIED BY THE BOARD
(Issue Date: 3 June 2008)

Delivery Months:

One Month EONIA Indexed Contract August 2008 ordsa

Issued under London Notice No. 3042 on 3 June 2008
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THE LONDON INTERNATIONAL FINANCIAL FUTURES AND OPTONS

1.01

1.02

EXCHANGE

Terms of Exchange Contract No. 59

Definitions

Save as otherwise specified herein, wordgparases defined in the Rules
shall have the same meanings in these terms ahd ixdministrative
Procedures.

In these terms and the Administrative Prooestur

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

“Accrual Period” means the period for which quotates in the relevant
Overnight Index Average are included in the deteation of the EDSP in
respect of a Contract, as specified for each dslimenth by Notice.

“business day” means:

() in relation to the determination of the datéshe Last Trading Day,
the Reference Day and the Settlement Day for ar@ctyia day on
which the market, the Clearing House, banks in loonand the
Trans-European Automated Real-Time Gross Settle Evgmtess
Transfer (TARGET) System are open for business; and

(i) in all other respects, a day on which thengd&uropean Automated
Real-Time Gross Settlement Express Transfer (TARGE/Btem is
open.

“Contract” means a contract made expressly origdpl in these terms for
the sale and purchase of one or more lots, andstezgd Contract” means a
Contract registered by the Clearing House.

“delivery month” means each month specified byBleard as such pursuant
to the Rules.

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

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

“EONIA” means the Euro OverNight Index Averageirigea weighted
average rate of interest of euro-denominated ogbtninsecured lending
transactions in the inter-bank market calculateeéach business day by the
European Central Bank.



1.03

2.01

3.01

“EONIA rate” means a rate computed by the Europg@antral Bank in
respect of a particular business day, expresseh 811?34, basis.

“euro” and “€”denote the single currency of thedpean Union introduced
in participating Member States pursuant to theitipi@ation in Economic
and Monetary Union in the European Union.

“Last Trading Day” means, in respect of a delivergnth, the day specified
by the Board in Table 1 (subject to term 4).

“lot” means the unit of trading in respect of an@act.

“OverNight Index Average” means a weighted avenage of interest of
overnight unsecured lending transactions in theribank market calculated
on each business day by the relevant central baather relevant party.

“Member State” means a member of the Europeanrunio
“Reference Day” means the first business day #fietast Trading Day.

“Regulations” means the General Regulations, DeRwles and Procedures
from time to time in force of the Clearing House.

“Reserve Maintenance Period” means the period whéh institutions are
required to hold minimum reserves with the Europ@antral Bank and
beginning on the settlement day of the first maiimancing operation
following the meeting of the Governing Council gtieh the monthly
assessment of the monetary policy stance is predsidid.

“Reuters” means Thomson Reuters, which publishe€ONIA rate on
behalf of the European Central Bank.

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

References to a “term” refer to terms henmeggrences to “the Rules” and
“the Articles” refer to the Exchange’s Rules andides respectively. Save
where the context otherwise requires referencesirhaé the singular include
the plural, and vice versa.

Contract Specification

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

Price

Bids and offers shall be quoted in “Basis Bdiand half Basis Points.



3.02

4.01

4.02

5.01

5.02

One Basis Point shall be 0.01 and shall haxzee equal to the Basis Point
value as specified by the Board in Table 1.

Last Trading Day and Reference Day

@) On the Last Trading Day trading in Cortsdor the relevant
delivery month shall cease at such time as mayeéeified in the
Administrative Procedures.

(b) On the Reference Day the Exchange shall catiewhe EDSP for
such Contracts in accordance with term 5.

If, at any time after the close of trading tingsiness days prior to the day
which would have been the Last Trading Day in respéa delivery month,
it becomes known to the Exchange that the day wiimlid have been the
Last Trading Day will not be a business day, thenliusiness day
immediately preceding such day shall become the Tiagling Day in
respect of that delivery month, and the Exchangdl steke such
consequential adjustment to the date of the ReferBay as it considers
necessary, and the Exchange shall publish a Ntitteat effect.

Exchange Delivery Settlement Price (“EDSP”)

The EDSP shall be calculated by referencerétea(the “EDSP Rate”),
specified in or pursuant to this term 5, which khalcalculated by reference
to the relevant OverNight Index Average rate catad and published in
respect of each business day during the Accrua&er

Subject to term 5.03, the EDSP Rate shall be:

In respect of the One Month EONIA Indexed Contract

EDSP Rate = {@{” (A, )—1H x100
N [
where:
X = the number of EONIA rates determined in theal Period.
N = the total number of calendar days in the AatReriod; and
Ai= the overnight return factor in respect of tREDNIA rate of the

Accrual Period, determined as

A, =[1+ B0
360

and rounded to eight decimal places, where:



5.03

5.04

5.05

5.06

6.01

6.02

E = the " EONIA rate of the Accrual Period, expressed irhsuc
a way that for a rate of 5%, & 0.05.

d = the number of days that i8 applied, such that cepresents
the number of calendar days between the day irect s
which the rate Hs determined and the next day on which
an EONIA rate is published.

The Board may at its discretion resolve, piodive business days prior to
the commencement of the Accrual Period in respeatdelivery month, that
the reference rate used to determine the EDSPiRatzordance with term
5.02 shall be a rate other than EONIA, subject génta the proviso that the
EDSP rate shall be calculated with reference ta-aight interest rates on
euro denominated deposits, as the case may beatjgravailable in the
interbank market during the Accrual Period. Anglsdetermination by the
Board shall be the subject of a Notice.

The EDSP shall be a figure calculated in atanore with the formula:
100.00 - R

where R = the EDSP Rate, save as provided in5edm

Where the EDSP Rate is not an exact multipleG®1, it will be rounded to
the nearest 0.001 or, where the EDSP Rate isast exeven multiple of
0.0005, to the nearest lower 0.001.

The Exchange shall publish a provisional ERB8&the final EDSP at such

times as are specified in the Administrative Procesd. The final EDSP
shall be final and binding for all purposes.

Errors in an EONIA Rate

If not later than thirty minutes after the yasional EDSP for a particular
delivery month is first published, any member & Bxchange notifies
exchange officials of, or there otherwise comethéoattention of exchange
officials, an alleged or apparent error in a rete\EBONIA rate due to any
cause whatsoever, then exchange officials shallesigche European Central
Bank to investigate such alleged or apparent effadhe European Central
Bank corrects a relevant EONIA rate affected thgrelschange officials
shall calculate or re-calculate (as the case mathieeEDSP Rate and the
EDSP in accordance therewith. No correction dbmkccepted and no re-
calculation of the EDSP Rate and EDSP shall be rbgigixchange officials
in respect of any error notified to exchange défigior coming to their
attention after the expiry of such thirty minuteipd.

No correction to an EONIA rate shall be aceé@tnd no re-calculation of
the EDSP shall be made other than as may be alléavea term 6.01.



6.03

7.01

8.01

8.02

Neither the Exchange nor exchange officiaddl $tave any liability
whatsoever in respect of any decision as to whethaot to correct an
EONIA rate or as to the amount of any correctiara®to whether or not to
re-calculate the EDSP.

Payment

In respect of each lot comprised in a Conttaefollowing payments shall
be made by the time on the Settlement Day spedifjeithe Board in the
Administrative Procedures:

(@) where the EDSP exceeds the Contract priceneayby the Seller
to the Clearing House or payment by the Clearingdédo the
Buyer, or both (as the case may require), and

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

of an amount calculated by multiplying the diffece in Basis Points

between the EDSP and the Contract price by theeyadu lot of one Basis
Point as specified in Table I.

Default in Performance

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

(@) he fails to fulfil in accordance with thesents, the Rules and the
Administrative Procedures and the Regulations bigations under
a Contract by the time and in the manner prescribed

(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) in the reasonable opinion of the Clearing Hols is otherwise in
default.

Subject to the Default Rules of the Clearimy$t, in the event of a default
in performance by a Buyer or a Seller in respea wgistered Contract, the
Board shall, at the request of the Clearing Hofas&ywith fix a price for
invoicing back and each lot in issue shall be inediback at that price. No
dispute as to such price may be referred to athitra Such price may at the
Board'’s absolute discretion take account of anymemsation that the Board
may consider should be paid by or to the Buyeradie§ as applicable.



9.

9.01

10.

10.01

10.02

11.

11.01

11.02

12.

12.01

13.

13.01

Force Majeure

Subject to any steps taken at any time bytard under emergency powers
in the Rules and subject to the default rules efG@kearing House, a Seller or
a Buyer shall be liable to perform his obligatiamsespect of a lot
comprised in a Contract by the due time therefotwithstanding that he
may be or is likely to be prevented from so doiggahy event beyond his
reasonable control including without limitation yaact of God, strike,
lockout, war, armed conflict, use of force by auityoof the United Nations,
fire, riot or civil commotion, combination of worken, act of terrorism,
breakdown of machinery, unavailability or restoctiof computer or data
processing facilities or energy supplies or baakgfer systems.

Articles, Rules and Requlations etc.

Every Contract shall be subject to the Ag8cdnd the Rules and the
Regulations in so far as applicable notwithstandag either or both of the
parties to it be not a member of the market adri@res! by the Exchange or
of the Clearing House.

In the case of any conflict between the Adstriative Procedures and these
terms or the Rules, the provisions of these temmadstlae Rules shall prevall
and, in the event of any conflict between thesms$eaind the Rules, the Rules
shall prevail.

Arbitration

Subject to term 11.02, any dispute arisioghfor in relation to a Contract
shall be referred to arbitration under the Ruldstirgg to arbitration and
arbitration shall be held in accordance with théeRiun 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 referredditration under the Rules.

Governing Law

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

Non-Reqistered Contracts

In respect of a Contract which is not a tegesl Contract (“non-registered
Contract”) these terms shall be modified by thdiparthereto so as to
require and allow that a Contract to be registevitd the Clearing House
under the Rules and the Regulations is capableiofjlso registered and to
facilitate the performance of such registered Garttand of any



14.

14.01

intermediate Contract) in accordance with thesadeand the Administrative
Procedures. Modifications may also be made taettras of a non-registered
Contract to permit performance of such non-regegtéontract if, without
such modifications, it may not be possible to penfsuch Contract by the
applicable times specified in these terms and tthmiAistrative Procedures.
Without prejudice to the generality of the foregpiall references in these
terms to payment or dealing between the Buyer®Siller and the Clearing
House shall be modified so as to require a sinpdgiment or dealing directly
between the Buyer and the Seller party to suchragistered Contract.

Statement in relation to the EDSP

The Exchange draws the following statemeftitéattention of potential
users of its One Month EONIA Indexed Contract. Nvens should ensure
that their clients are made aware of the statement.

“Statement in relation to the EDSP

The Exchange Delivery Settlement Price (‘EDSP")h&f One Month

EONIA Indexed Contract is calculated on the babihi® relevant EONIA
rates as described in the Contract Specificatlotential users of the One
Month EONIA Indexed Contract made available onltbedon International
Financial Futures and Options Exchange should fansié themselves with
the contract terms of the One Month EONIA Indexexhitact. Potential
users should note that, whilst the relevant EONi#&s are publicly
available, the detailed calculation procedureiation to those rates are not
published.

Potential users should be aware that EONIA ratéetosed in the
calculation of a final EDSP will be amended onlyamthe European
Central Bank (“ECB”) indicates to the Exchange tihatre is an error in such
EONIA rates before the Exchange publishes that &SP. In that event,
and subject to the terms of the One Month EONIAeketl Contract, the
requisite corrections to all relevant EONIA rateB e made in order to
calculate such final EDSP.

The accrual period for One Month EONIA Indexed Caaits is determined
by the number of days in the ECB reserve maintenaeciod. The number
of days in the relevant period currently variesrirdl to 43 days. A change
in the length of such periods may lead to a chamgjee accrual period and
Last Trading Day of One Month EONIA Indexed ContsadVioreover, the
contracts have a standardised basis point valtigasofor hedging purposes,
a calculation will need to be made in relationhte hedge ratio to take into
account any mismatch between the standardised ppaisisvalue and the
actual basis point value of the position being leelgletermined by the
actual number of days in the accrual period.”

Issue Date: 3 June 2008



Exchange Contract No. 59

(B) Administrative Procedures

Price The minimum price fluctuation shall be one halsBa
Point.

Last Trading Day

Contracts in Table I:

Section (a):

18:00 hours Trading for Contracts in the current delivery mownih

(Brussels Time) cease.

Reference Day

As soon as reasonably
practical after 09:00 hours The Exchange will publish a provisional EDSP.
(London time)

30 minutes after the The last time for notification to exchange offisiaf an
publication of the error or alleged error of a kind falling to be deith
provisional EDSP under term 6.01

As soon as reasonably ~ The Exchange will publish the final EDSP.
practicable following the

30 minute period referred

to above

Settlement Day

By 10:00 hours All payments required by term 7.01 to be made ley th
(London time) Buyer and the Seller shall have been completed.

Issue Date: 3 June 2008

10



INDEX AVERAGE INDEXED CONTRACTS

Table I: Section (a)

C) CONTRACTDETAILS SPECIFIEDBY THE BOARD FOROVERNIGHT

Contract OneMonth EONIA
Known as Exchange Contract 71
No.
Currency specified by the Euro €
Board
Period specified by the Board One Month
Unit of trading €3,000,000

Delivery months

All calendar months

No. of delivery months
availablefor trading

A maximum of twelve and a minimum of three
consecutive delivery months will be available f
trading. The number of available delivery mont
will be determined by the number of Maintenan

Or
hs
ce

Periods for which dates have been published by the
European Central Bank.
Basis Point value' €25.00
per lot
Minimum price movement Half Basis Point (€12.50)
(Value)
Minimum EDSP Price 0.001%
I ncrement
Quotation 100.00 minus
rate of interest
Last Day of the European Central Bank Resernve
Last Trading Day Maintenance Period during the relevant delivefy

month

Interest rate basis

Actual days/360

A one Basis Point change in price has a valueléqule Basis Point value. In respect of contrémt® one month
period, this is equal to the change in gross istese the unit of trading for 30 days resultingiira 0.01% change in
the interest rate i.e. Basis Point valu@21 30 _ Unit of trading.

100 360

11



Attachment 2 to London Notice No. 3042

EXCHANGE CONTRACT NO. 73

IN RESPECT OF

EONIA SWAP INDEX CONTRACTS

(A) CONTRACT TERMS
(Issue Date: 3 June 2008)

(B) CONTRACT DETAILS SPECIFIED BY THE BOARD
(Issue Date: 3 June 2008)

(C) ADMINISTRATIVE PROCEDURES
(Issue Date: 3 June 2008)

Delivery Months

Three Month EONIA Swap Index: July 2008 onwards

Issued under London Notice No. 3042 on 3 June 2008



THE LONDON INTERNATIONAL FINANCIAL FUTURES AND OPTONS

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 terdis dhe
Administrative Procedures.

In these terms and the Administrative Proaesiur

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

“business day” means:

(i) inrelation to the determination of the datéshe Last Trading
Day, the Reference Day and the Settlement Day @oraract, a
day on which the market, the Clearing House, bamksndon
and the Trans-European Automated Real-Time Groe®ent
Express Transfer (TARGET) System are open for lessinand

(i) in all other respects, a day on which therigd&uropean
Automated Real-Time Gross Settlement Express Teansf
(TARGET) System is open.

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

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

“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.



“EONIA” means the Euro OverNight Index Averageingea weighted
average rate of interest of euro-denominated ogktninsecured
lending transactions in the inter-bank market dated on each
business day by the European Central Bank.

“EONIA swap” means an interest rate swap transactivhereby one
party agrees to receive/pay a fixed rate from/wttzer party, against
paying/receiving a floating rate named EONIA toffrguch party.

“EONIA Swap Index rate” means the average ratehathva
representative panel of prime banks provides dpittes, rounded to
three decimal places, that each panel bank beliswbe mid market
rate of EONIA swap quotations between prime bankse EONIA
Swap Index is sponsored by the European Bankingragdn and
EONIA Swap Index rates are calculated and publisiye8euters.

“euro” means the single currency of the Europeaiotlintroduced in
the relevant Member State pursuant to its partipan Economic
and Monetary Union in the European Union pursuaiMU
legislation.

“Fallback Rules” means, in relation to the EONI#&p Index, the
provisions published by the European Banking Fdaergoverning
the procedures followed by Reuters for calculatbthe EONIA
Swap Index rate in the event of delays in the sabion of data, or
failure to submit data, by contributing panel banks

“interest rate basis” means, for the purposesamutating 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 term 8).

“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.

“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.

“Reuters” means Thomson Reuters which calculée&£ONIA Swap
Index rate on behalf of the European Banking Feubera



1.03

2.01

3.01

3.02

4.01

5.01

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

References to a “term” refer to terms henedérences to “the Rules”
and “the Articles” refer to the Exchange’s Ruled @umticles
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 oikerrequires
references herein to the singular include the plaral vice versa.
The Tables attached hereto form part of these teffostnotes do not
form part of this Exchange Contract and do not Hagal effect
except where the context implies otherwise.

Contract Specification

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

Bids and offers shall be quoted in “Basis Bdiand half Basis
Points.

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

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”)

Subject to term 6, the EDSP shall be calcdlhyereference to a rate
(the “EDSP Rate”), specified in or pursuant to tieisn 5, which shall
be calculated by reference to the EONIA Swap |mdgs for the
relevant period specified by the Board in Tablaltalated by Reuters



at 11 a.m. Brussels time, or at such later timesymmt to the Fallback
Rules in relation to the EONIA Swap Index, on tlest Trading Day.

5.02 In the event that the EONIA Swap Index ratetie relevant period,
specified by the Board in Table | used for the psgs of calculating
the EDSP Rate, is expressed other than on theargléwterest rate
basis specified by the Board in Tabléhen such EONIA Swap Index
rate shall be adjusted to be on such basis fgpuhgoses of
determining the EDSP Rate.

5.03 The Board may at its discretion resolve, pioaathe commencement of
the calendar month in which the Last Trading Ddig féhat the EDSP
Rate shall be determined by means other than pleaifged in term
5.04. Any such determination by the Board shalihgesubject of a
Notice.

5.04 The EDSP shall be a figure calculated in atanore with the formula:
100.00 - R
where R = the EDSP Rate, save as provided in 50

5.05 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 Inenéor, where
the EDSP Rate is an exact uneven multiple of halfmhiinimum
EDSP Price Increment, to the nearest lower mininrldSP Price
Increment.

5.06 The Exchange shall publish a provisional ERB8&the final EDSP at
such times as are specified in the Administratikec@dures. The
final EDSP shall be final and binding for all puses.

6. Errors in Index

6.01 If, not later than thirty minutes after theysional EDSP for a
particular delivery month is first published, angmber of the
Exchange notifies exchange officials of, or thetfeeowvise come to
the attention of exchange officials, an allegedmparent error in the
EONIA Swap Index rate due to any cause whatsoéwven, exchange
officials shall investigate such alleged or apptaegror. If in their
opinion an error has been made, they shall cotinecEDSP Rate

! e.g. if the minimum EDSP Price Increment is 0.0CH19d the fourth decimal place is 5 then the rate is

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



6.02

6.03

7.01

8.01

8.02

affected thereby which has been or will be usedetermine the
EDSP for that delivery month and shall re-deterntiveeEDSP in
accordance therewith. No correction of the EDS Rathe EDSP
shall be made in respect of any error notifiedxchange officials or
coming to their attention after the expiry of stieiity minute period.

No correction to the EDSP Rate or the EDSIF Bhanade other than
as may be allowed for in term 6.01.

Neither the Exchange nor exchange officiaidl $tave any liability
whatsoever in respect of any decision as to whetheot to correct
the EDSP Rate or as to the amount of any correatioas to whether
or not to re-determine the EDSP.

Payment

In respect of each lot comprised in a Contireefollowing 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 requirg), 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),

of an amount calculated by multiplying the diffiece 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 twsiness 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 pregeide third



9.01

9.02

10.

10.01

Wednesday in that month will not be a business ttegy this shall not
affect the Last Trading Day which shall (subjecteion 8.01) 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 thesens, 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 Clearingg#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 Clearirmgyigg, in the event of a
default by a Buyer or a Seller in respect of agtged Contract, the
Board shall, at the request of the Clearing Hotfes#hwith fix a price
for invoicing back and each lot at issue shallrbiced back at that
price. No dispute as to such price may be refawentbitration. Such
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 btsrd 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 contobliding without
limitation, any act of God, strike, lockout, warreed 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.



11.

11.01

11.02

12.

12.01

12.02

13.

13.01

14.

14.01

Articles, Rules and Requlations, etc.

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

In the case of any conflict between the Adstriative Procedures and
these terms or the Rules, the provisions of theses and the Rules
shall prevail and, in the event of any conflictee¢n these terms and
the Rules, the Rules shall prevail.

Arbitration

Subject to term 12.02, any dispute arisingfor in relation to a
Contract shall be referred to arbitration underRindes relating to
arbitration and arbitration shall be held in acemrck 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 referredbitration under
the Rules.

Governing Law

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

Non-registered 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 Contoabe registered with
the Clearing House under the Rules and the Regofats capable of
being so registered, and to facilitate the perfarcaezof such registered
Contract (and of any intermediate Contract) in ataoce with these
terms and the Administration Procedures. Modiftoe 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 thdiegige times
specified in these terms and the AdministrativecBdoires. Without



15.

15.01

prejudice to the generality of the foregoing, aferences in these
terms to payment or dealing between the Buyer@Stiller 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.

Statement in relation to the EDSP

The Exchange draws the following statemetttéattention of
potential users of its EONIA Swap Index Contrad#embers should
ensure that their clients are made aware of themgnt.

“Statement in relation to the calculation of tHeSP

The Exchange Delivery Settlement Price (‘EDSR'the EONIA
Swap Index Contracts is calculated on the badiseofelevant EONIA
Swap Index rate as described in the Contract Spatdn. Potential
users of the EONIA Swap Index Contracts made abiailan the
London International Financial Futures and OptiBrshange should
familiarise themselves with the calculation proaeduor EONIA
Swap Index rates, as well as the contract terntiseoEONIA Swap
Index Contract. In particular, potential usersudtidamiliarise
themselves with the Fallback Rules published byghepean
Banking Federation governing the procedures tmbewed by
Thomson Reuters for calculation of EONIA Swap Ind&bes in the
event that some contributing panel banks fail tansiti data in a
timely fashion, or at all, to Thomson Reuters fo talculation of
such EONIA Swap Index rates.”

Issue Date: 3 June 2008



(B) CONTRACTDETAILS SPECIFIEDBY THE BOARD FOREONIA SWAPINDEX

Tablel:

CONTRACTS
Contract Three Month EONIA Swap
Index
Known as Exchange Contract No. 73

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

4 Quarterly and 4 Serial

trading®
Basis Point value® €25.00
per lot
Minimum price movement Half Basis Point (€12.50)
(Value)
Minimum EDSP Price I ncrement 0.001%
Quotation 100.00 minus

rate of interest

Last Trading Day

Two business days prior t
the third Wednesday of th
delivery montA

%

Interest rate basis

Actual days/360

The delivery months available for trading will the relevant number of nearest quarterly deliveopnths A new

delivery month is available for trading on the Imesis day after the Last Trading Day of a deliveonth.

A one Basis Point change in price has a value gquak Basis Point value. In respect of contrémts three month

period, this is equal to the change in gross istese the unit of trading for one quarter of a yeaulting from a 0.01%

001 3

change in the interest rate iBasis Point value =00 12 Unit of trading.

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



(C) ADMINISTRATIVE PROCEDURES FOR

Price

Last Trading Day

11.00 hours
Brussels time

As soon as
reasonably
practicable after
cessation of trading

30 minutes after
publication of the
provisional EDSP

As soon as
reasonably
practicable after the
expiry of the 30
minute period
referred to above

Settlement Day

By 10.00 hours

EONIA SWAP INDEX CONTRACTS

The minimum price fluctuation shall be one BasiP
or one half Basis Point.

Trading for Contracts in the current delivery monih
cease.

The Exchange will publish a provisional EDSP.

The last time for notification to exchange offisiaf an
error or alleged error of a kind falling to be deith
under term 6.

The Exchange will publish the final EDSP.

All payments required by term 7®bé made by the
Buyer and the Seller shall have been completed.

Issue Date: 3 June 2008



Attachment 3 to London Notice No. 3042

Trading Calendars

One Month EONIA Contract

First Accrual Last Accrual First Trading Last Trading
Delivery Month Day Day Day Day
Aug-08 09-Jul-08 12-Aug-08 16-Jun-08 12-Aug-08
Sep-08 13-Aug-08 09-Sep-08 16-Jun-08 09-Sep-08
Oct-08 10-Sep-08 07-Oct-08 16-Jun-08 07-Oct-08
Nov-08 08-Oct-08 11-Nov-08 16-Jun-08 11-Nov-08
Dec-08 12-Nov-08 09-Dec-08 16-Jun-08 09-Dec-08
Jan-09 10-Dec-08 20-Jan-09 16-Jun-08 20-Jan-09
Feb-09 21-Jan-09 10-Feb-09 16-Jun-08 10-Feb-09
Mar-09 11-Feb-09 10-Mar-09 16-Jun-08 10-Mar-09
Apr-09 11-Mar-09 07-Apr-09 16-Jun-08 07-Apr-09
May-09 08-Apr-09 12-May-09 16-Jun-08 12-May-09
Jun-09 13-May-09 09-Jun-09 16-Jun-08 09-Jun-09
Jul-09 10-Jun-09 07-Jul-09 16-Jun-08 07-Jul-09
Aug-09 08-Jul-09 11-Aug-09 13-Aug-08 11-Aug-09
Sep-09 12-Aug-09 08-Sep-09 10-Sep-08 08-Sep-09
Oct-09 09-Sep-09 13-Oct-09 08-Oct-08 13-Oct-09
Nov-09 14-Oct-09 10-Nov-09 12-Nov-08 10-Nov-09
Dec-09 11-Nov-09 07-Dec-09 10-Dec-08 07-Dec-09
Jan-10 08-Dec-09 19-Jan-10 21-Jan-09 19-Jan-10

Three Month EONIA Swap Index Contract

Delivery Month

First Trading Day

Last Trading Day

Jul-08 16-Jun-08 14-Jul-08
Aug-08 16-Jun-08 18-Aug-08
Sep-08 16-Jun-08 15-Sep-08
Oct-08 16-Jun-08 13-Oct-08
Nov-08 16-Jun-08 17-Nov-08
Dec-08 16-Jun-08 15-Dec-08
Jan-09 19-Aug-08 19-Jan-09
Feb-09 16-Sep-08 16-Feb-09
Mar-09 16-Jun-08 16-Mar-09
Apr-09 14-Oct-08 14-Apr-09*
May-09 18-Nov-08 18-May-09
Jun-09 16-Jun-08 15-Jun-09
Jul-09 20-Jan-09 13-Jul-09
Aug-09 17-Feb-09 17-Aug-09
Sep-09 16-Sep-08 14-Sep-09
Oct-09 10-Apr-09 19-Oct-09
Nov-09 19-May-09 16-Nov-09
Dec-09 16-Dec-08 14-Dec-09

! The Last Trading Day would usually be two business days prior to the third Wednesday of the
delivery month, i.e. Monday 13 April 2009. However, that day is not a business day asit falls on
Easter Monday. Asaresult, and in accordance with the Contract Specification, the Last Trading Day
shall be the business day next following such day, i.e. Tuesday 14 April 2009.




