Exhibit A
CME/CBOT Rulebooks

CME Rulebook Chapter 5
Trading Qualifications and Practices

(additions underlined, deletions struckthrough)

Rule 539. PREARRANGED, PRE-NEGOTIATED AND NONCOMPETITIVE TRADES PROHIBITED

539.A. General Prohibition

No person shall prearrange or pre-negotiate any purchase or sale or noncompetitively execute any transaction, except
in accordance with Sections B. and C. below.

539.B. Exceptions

The foregoing restriction shall not apply to block trades pursuant to Rule 526, Exchange for Related Positions
transactions pursuant to Rule 538 or LOX Orders pursuant to Rule 549.

539.C. Pre-Execution Communications Regarding Globex Trades
Parties may engage in pre-execution communications with regard to transactions executed on the Globex platform

where one party (the first party) wishes to be assured that a contra party (the second party) will take the opposite side
of the order under the following circumstances:

A party may not engage in pre-execution communications with other market participants on behalf of another party
unless the party for whose benefit the trade is being made has previously consented to permit such
communications.

Parties to pre-execution communications shall not (i) disclose to a non-party the details of such communications
or (ii) enter an order to take advantage of information conveyed during such communications except in accordance
with this rule.

Permissible Entry Methods for Orders

The following order entry methods for futures, options, spreads and combinations vary by product, as set forth in
the Rule 539.C. Crossing Protocols Table (“Table”) in the Interpretations Section at the end of Chapter 5.

1.

a.

Globex Cross (“G-Cross”)

The first party’s order is entered into the Globex platform first. The second party’s order may not be entered
into the Globex platform until a period of 5 seconds has elapsed from the time of entry of the first order.

Agency Cross (“A-Cross”)

A Cross Sequence (“CS”) is used by a broker to enter the buy and the sell orders into Globex. Following the
pre-execution communication, a Request for Quote (“RFQ”) for the particular futures, options, spread or
combination is entered into the Globex platform. Thereafter, a Cross Sequence, which is defined as the entry
of a day-limit order followed immediately by the entry of a day-fill-and-kill order, must be entered into the
Globex platform no less than fifteen (15) seconds and no more than thirty (30) seconds after the entry of the
RFQ in order to proceed with the trade. The first party’s order must be entered first, as a day-limit order,
followed immediately by the entry of the second order as a day-fill-and-kill order. The CS must occur within
the same trading session. Failure to enter the buy and sell orders within 30 seconds after the entry of the
RFQ will require a new CS to be initiated in order to proceed with the trade.

Committed Cross (“C-Cross”)

Following the pre-execution communication, a Request for Cross (“RFC”) order which contains both the buy
and the sell orders must be entered into the Globex platform. Upon entry of the RFC, the Globex platform will
display an indication that a cross will occur in five (5) seconds. In certain products as set forth in the Table in
the Interpretations Section at the end of Chapter 5, a certain percentage of the quantity on the RFC will cross
if the price of the RFC represents a new best price level at the time of submission of the RFC to the Globex
platform and a better price for either the buy or sell order has not been entered into the Globex platform during
the five (5) second period between entry of the RFC and the cross occurring.

RFQ + RFC Cross (“R-Cross”)

Following the pre-execution communication, a Request for Quote (“RFQ”) for the particular futures, options e
option spread or combination must be entered into Globex. Thereafter, the RFC order must be entered no
less than fifteen (15) seconds and no more than thirty (30) seconds after the entry of the RFQ in order to
proceed with the trade, except the REC order in Agricultural futures and options must be entered no less than
five (5) seconds and no more than thirty (30) seconds after the entry of the RFQ. The RFQ and the RFC order
must be entered within the same trading session. Failure to enter the RFC order within 30 seconds after the
entry of the RFQ will require a new RFQ to be entered prior to the entry of the RFC order, which must be
entered in accordance with the time parameters described above in order to proceed with the trade.




CBOT Rulebook Chapter 5
Trading Qualifications and Practices

(additions underlined, deletions struckthrough)

Rule 539. PREARRANGED, PRE-NEGOTIATED AND NONCOMPETITIVE TRADES PROHIBITED

539.A.

General Prohibition

No person shall prearrange or pre-negotiate any purchase or sale or noncompetitively execute any transaction, except
in accordance with Sections B. and C. below.

539.B.

Exceptions

The foregoing restrictions shall not apply to block trades pursuant to Rule 526 or Exchange for Related Positions
transactions pursuant to Rule 538.

539.C. Pre-Execution Communications Regarding Globex Trades
Parties may engage in pre-execution communications with regard to transactions executed on the Globex platform-in

the-fellowingfutures -eptions-and-swaps-products where one party (the first party) wishes to be assured that a contra

party (the second partv) WI|| take the opposne side of the order under the followmq circumstances: rterestRate-futures;

1. A party may not engage in pre-execution communications with other market participants on behalf of another party
unless the party for whose benefit the trade is being made has previously consented to permit such
communications.

2. Parties to pre-execution communications shall not (i) disclose to a non-party the details of such communications
or (ii) enter an order to take advantage of information conveyed during such communications except in accordance
with this rule.

3. Permissible Entry Methods for Orders

The following order entry methods for futures, options, swaps, spreads and combinations vary by product, as set
forth in the Rule 539.C. Crossing Protocols Table (“Table”) in the Interpretations Section at the end of Chapter 5.

a.

Globex Cross (“G-Cross”)

The first party’s order is entered into the Globex platform first. The second party’s order may not be entered
into the Globex platform until a period of 5 seconds has elapsed from the time of entry of the first order.

Agency Cross (“A-Cross”)

A Cross Sequence (“CS”) is used by a broker to enter the buy and the sell orders into Globex. Following the
pre-execution communication, a Request for Quote (“RFQ”) for the particular futures, options, spread or
combination is entered into the Globex platform. Thereafter, a Cross Sequence, which is defined as the entry
of a day-limit order followed immediately by the entry of a day-fill-and-kill order, must be entered into the
Globex platform no less than fifteen (15) seconds and no more than thirty (30) seconds after the entry of the
RFQ in order to proceed with the trade. The first party’s order must be entered first as a day-limit order,
followed immediately by the entry of the second order as a day-fill-and-kill order. The CS must occur within
the same trading session. Failure to enter the buy and sell orders within 30 seconds after the entry of the RFQ
will require a new CS to be initiated in order to proceed with the trade.

Committed Cross (“C-Cross”)

Following the pre-execution communication, a Request for Cross (“RFC”) order which contains both the buy
and the sell orders must be entered into the Globex platform. Upon entry of the RFC, the Globex platform will
display an indication that a cross will occur in five (5) seconds. In certain products as set forth in the Table in
the Interpretations Section at the end of Chapter 5, a certain percentage of the quantity on the RFC will cross
if the price of the RFC represents a new best price level at the time of submission of the RFC to the Globex
platform and a better price for either the buy or sell order has not been entered into the Globex platform during
the five (5) second period between entry of the RFC and the cross occurring.

RFQ + RFC Cross (“R-Cross”)

Following the pre-execution communication, a Request for Quote (“RFQ”) for the particular futures, options-e+
option spread or combination must be entered into Globex. Thereafter, the RFC order must be entered no
less than fifteen (15) and no more than thirty (30) seconds after the RFQ in order to proceed with the trade,
except the RFC order in Agricultural futures and options must be entered no less than five (5) seconds and
no more than thirty (30) seconds after the entry of the RFQ. The RFQ and the RFC order must be entered
within the same trading session. Failure to enter the RFC order within 30 seconds after the entry of the RFQ
will require a new RFQ to be entered prior to the entry of the RFC order, which must be entered in accordance
with the time parameters described above in order to proceed with the trade.




