Dated September 4, 2013

Exhibit R — Rules Prohibiting Specific Trade Practice Violations.

Attach as Exhibit R, a list of rules prohibiting specific trade practice violations.

Rule Rule Brief Description
Number
503(c) | Trading Hours for It is a violation to make a bid or offer, or to engage in
Required and Permitted | any transaction before or after the Trading Hours of a
Transactions Swap.
505 Pre-Execution It is a violation to enter through the Trading System a
Discussions and Cross | pre-discussed transaction for illegal or improper purpose
Trades or knowingly assume the opposite side of own or
Customer order (i.e. “cross trade™), unless certain
conditions are met.
506(b) | Allocation and Priority | Itis a violation to withhold or withdraw an order for the
of Orders; No benefit of any Customer.
Withholding of Orders
506(c) | Allocation and Priority | It is a violation to enter order for own account or account
of Orders; No for which you have direct or indirect financial interest
Withholding of Orders | when you have an order of a Customer that is capable of
being accepted.
507(a) | Prohibited Bids and It is a violation to enter bid, offer, or transaction when
Offers insolvent.
507(b) | Prohibited Bids and It is a violation to enter bids or offers other than in good
Offers faith of executing transactions.
507(c) | Prohibited Bids and Except for RFQ executions, it is a violation to buy at
Offers price higher than lowest available offer or sell at lower
price that the highest available bid for cleared swaps by
clearinghouse.
508 Orders Required to Be | It is a violation to place order or execute transaction
Cleared without written consent of clearing participant, which
consent may be in blanket form.
903 No Transfers It is a violation to transfer or assign trading privileges.
904 False Information It is a violation to disseminate false, misleading, or

knowingly inaccurate information.
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905 Manipulation It is a violation to manipulate swap price or corner swap
Prohibited or underlying commaodity.

906 Misstatements It is a violation to furnish false or misleading
information, or fail to furnish information, when
requested by the Facility.

907 Employees of the It is a violation to carry an account, enter an order or

Facility effect a transaction for an employee of the Facility,
Clearing Organization, or other Participant without
consent.

908 Abusive Trading It is a violation to engage in front-running, wash trading,

Practices Prohibited pre-arranged trading, fraudulent trading, money passes,
or to enter into non-competitive transactions except as
allowed by rules, or execute such order for another.

909 Detrimental Conduct It is a violation to engage in conduct or practices

inconsistent with just and equitable principles of trade, or
in conduct or practices detrimental to the best interests of
the Facility.
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